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BRI | R RIIL R
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110127 31p
=R F AR
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5 R AT PR
Stage 1 Stage 2 Stage 3 HORF A
12 @ " 58 % &% » OF % & #H F OB [T - g I
A R R HOERETERAE R v
$ 50,287,343 690,392 $ 721,003 - $ 51,698,738
22,143,638 4,294 41 - 22,147,973
129,689,798 102,722 295,556 - 130,088,076
80,415,750 90,683 26,821 - 80,533,254
6,412,535 493,158 684,389 - 7,590,082
86,021,951 60,225 146,068 - 86,228,244
- - 278,416 - 278,416
32,089 - - - 32,089
375,003,104 1,441,474 2,152,294 - 378,596,872
( 856,760) 102498)  ( 499,580 ) - ( 1,458838)
($ 3415417)  (  3415417)
( 52,228)  ( 52,208)
$374,146,344 $ 1,338,976 $ 1,652,714 $ = ($3,467,645) $373,670,389
& Ik
110127 31p
EESTRE R AT
Stage 1 Stage 2 Stage 3 A I
12 @ " 5 £ 9 F 5 F H OB o A PRI PEE R T
[ S L [ S A RATHR IR R i
$ 2,994,684 202,148 $ 99,459 $ - $ 3,296,291
5,624,574 - - - 5,624,574
8,151,934 46 81 - 8,152,061
190,903 - - - 190,903
16,962,095 202,194 99,540 - 17,263,829
( 18,729) 17,633)  ( 18,761) - ( 55,123)
($___161572)  ( 161,572)
$ 16,943,366 $ 184,561 $ 80,779 $ - ($_ 161,572) $ 17,047,134
123 IR z i
109#12% 31p
# TR T AR
WA G R
FR R R
B R RIE PR
Stage 1 Stage 2 Stage 3 AT AT
12 % % 5 4 B OF 0w oH P OF 4 2R
[ S L T T o OREFEENE B +*
$ 51,110,442 775,661 $ 729,271 $ - $ 52,615,374
24,309,759 - - - 24,309,759
138,150,895 80,341 232,144 - 138,463,380
79,714,804 93,173 39,506 - 79,847,483
3,179,546 376,312 693,444 - 4,249,302
79,745,643 100,710 143,392 - 79,989,745
- - 465,508 - 465,508
14,513 - - - 14,513
376,225,602 1,426,197 2,303,265 - 379,955,064
( 1,213,597) 89,205)  ( 557,519) - ( 1,860321)
($ 3135568)  (  3,135568)
( 72,032)  ( 72,032)
$375,012,005 $ 1,336,992 $ 1,745,746 $ - ($_3,207,600) $374,887,143
& fe #
109127 317
E
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Stage 1 Stage 2 Stage 3 ofe A & fR
12 @ 8 5 & H OB 0w & H T O 4 RILPEE R T
A A LA T S HOGRARIZPE R i
$ 2,848,800 188,513 $ 116,043 $ - $ 3,153,356
11,629,327 - - - 11,629,327
7,566,529 84 156 - 7,566,769
40,566 - - - 40,566
22,085,222 188,597 116,199 - 22,390,018
( 25,481) 17,380)  ( 23,934) - ( 66,795)
($_ 220479)  ( 220,479)
$ 22,059,741 171,217 $ 92,265 $ = (% 220,479) $ 22,102,744
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— gy $ 99459 $ 18757 $ 80,702  $ -
— e e PR £
7% 81 4 77 -
PRI Z it 2,152,294 499,580 1,652,714 226,587
ORI LT AL $ 2251,83 $ 518341 $ 1,733493 $ 226,587
109 & 12 * 31 p
T N 1)
WE G £ O R O (mHEsk) BESG @
CRIFARTA
Vi oEEE ]
—Er g $ 116043 $ 23915 $ 92128 -
— Ji ok BEE
=S 7Y 156 19 137 -
PRI Z it 2,303,265 557,519 1,745,746 294,447
SR AT ARG $ 2419464 $ 581,453 $ 1,838,011 $ 294,447
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109#127 31p

i

%

i %

&
$ 230,312,065
148,044,807
240,000

60.83
39.10
0.07

&
$ 241,786,303
137,870,761
298,000

63.63
36.29
0.08

$ 378,596,872

100.00

$ 379,955,064 100.00

110&12% 31p

109127 31p

i

%

i %

£
$ 299,569,449
79,027,423

79.13
20.87

£
$ 286,780,864
93,174,200

75.48
24.52
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100.00
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£ i % & i %
$ 189,661,926 50.10 $ 195,700,835 51.51

161,608,496 42.69 152,150,748 40.04

14,636,496 3.87 17,858,658 4.70

e 6,674,661 1.76 7,558,580 1.99
e 6,015,293 1.58 6,686,243 1.76

$ 378,596,872 100.00 $ 379,955,064 100.00

PR SR KL A A BN T AL G A D &
g

o KR PR W E LA BT A

o ;%1-
73 ;/H‘ j\?% = °
110£12* 31p 109#127% 31 p
$588,985 $588,985
(_588,985) (_588,985)

A 110#12* 31p

/ B g

Y L L P AT T ST L

(- ) (=) CLt )

.

i $ 16,199 $ 90,782,156 0.02% $ 1,144,000 7,062.16%

E i 137,867 149,890,772 0.09% 1,682,510 1,220.38%

fpa (Gre ) 6,509 70,989,386 0.01% 1,065,074 16,364.03%

+ 92,915 11,378,885 0.82% 270,757 291.40%

o pa (317) 235,122 28,328,896 0.83% 421,661 179.34%

(i) ki i 22,122 27,163,406 0.08% 289,602 1,309.08 %

R - 63,371 0.00% 651 }

510,734 378,596,872 0.13% 4,874,255 954.36%

T T [P ] L

5 $ 15,272 $ 3,296,291 0.46% $ 54,266 355.33%
& Y R EL NN I
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cEBF $ 93254 | $ 92,599,972 0.10% | $ 1,163,448 1,247.61%
bplE £ oW 138,730 158,132,242 0.09% 1,865,676 1,344.83%
azdaf B (GGre) 12,720 64,684,720 0.02% 971,337 7,636.14%
i o4+ 100,118 12,417,542 0.81% 310,311 309.95%
ﬁﬁé PSR B (GET) 233,287 25,065,092 0.93% 396,694 170.05%
] B (1o )47;-, i 14,980 26,969,537 0.06% 287,538 1,919.42%
“ TUE B ow - 85,959 - 885 -
R L 3t 593,089 379,955,064 0.16% 4,995,889 842.35%
, - , , - . _|w s KR
W R AT & FF B T MR AR ARG [ R A lf#‘;&ﬂ%ﬁ%i‘.& - .
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o+ £k $ 17580 | $ 3,153,356 056% | $ 60,250 342.71%
E R 2 bR AR E T
G2=) 41 7,566,769 0.00% 96,900 |  233,617.79%
- P aE Gk TARFFTATGH LA F GRS B B R AR MR R T
LRGP RE L BT PR KT RIAET 6P & F A (x)F ¥ 0944000378
oo T 2 2 4 Bk A& G o
o R E S s R R R = BRI HE KA
i
LZ o R B AR RE SRR L AR RS Wk 2 R E RS
AR EF =07 F B RETRNLANREE S GYRF EH
e D Az P FHRGE LA RS A2 EER LD P REAA AR AR E S
At () 282 F S EERIRIAPET ERPBELFTFT R -
Ea P A Y Bty A 94£ 127 190 & # £ (2 )F ¥ 094400109505 & R o »
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AR & WL NEFE Y L 7 ﬁﬁ WL RS Y R
eOAR A A TR AR AR A R A R A AR

SRR Rk F

2 f PR AT (321) $ 4227 | $ 80 | $ 6007 | $ 45

B &z 4

A 7

S ami (22) 61,035 6,179 57,531 7,031

& $ 65262 | $ 6259 | $ 63538 | $ 7,076

1 %95&4° 25p £ F £(- )F % 0951000127082 & > § M g ¥ £ R
RE2EF P EeRFIEALEFGRRF B L E RS2 05 78
FEFRBBRL o A LG 2 E o

L2 ®97&£97 15p & F (- )F % 09700318940%L & ~ 105# 91 209 & F
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AXPNE - RED TR EHRGT
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110#127 31 p
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Fe g B & o B 7R | RO e R E
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1 AgB—phowEpsr ety s $ 6,364,242 9.63

2 BEB—F hoF 6,244,128 9.45

3 CEE—2#HABF%E 6,148,000 9.30

4 DEB— T+t @dd 5,412,110 8.19

5 E fm— ? " ‘ﬁim ¥ 5,195,614 7.86

6 FEmM—72H At % 5,138,384 7.78

7 |GEBR—3r# Al E 4,154,123 6.29

8 HE®-—Higpunsg 3,766,329 5.70

9 [EB—rhoErz ded@gs 3,644,724 5.52

10 [JEBM—FMRTGE 3,331,589 5.04

1092127 31p

LA ER
£ g B & % o B 7R u[|# O 4 T E B
(% )

1 FEB— 726448 % $ 7,938,626 11.85

2 CEB—7#HARF % 6,795,000 10.14

3 HEm—H @ png 5,989,843 8.94

4 DEmB—4dg 3+~ g 5,243,980 7.83

5 KEB—Hu R %E% ¥ 5,082,452 7.59

6 GEm—72® ALl ¥ 4,543,552 6.78

7 ABBE-—RLeFz:HeEHs¥E 4,316,339 6.44

8 |LEM-—Hu%epatas 4,022,178 6.00

9 BEB -8 rirgd ¥ 3,691,559 5.51

10 M & B — g mE 3,523,327 5.26

b
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AXFLFRFHETFLALP P FEERIVA RRAR
HRFE Py ERNEASFREERET A
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A &-+Stagel B Rt A BT H 4
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A &+Stage3 Ry
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& 9 ¥ & (Probability of default, “PD” )~ & 45 2 5 ( Loss

given default, “LGD” ) ~ i& % % *& ¥ ( Exposure at default,
“EAD” ) & ¥ B B m@mEF R EL BE - AuE 12 B0 2 5%
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AW F o AP RCEDBRPMPEFGTREY 22 9P F 2 &
QHEAF > kel pRELTR (R LR
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LA EHEZ BT OREL GER 2B
110 & &

= TREF A
Stage 3 FERApA SRR
R RS IR TR e
Stage 2 FFHEFFL FH L EREMBE A AR
Stage 1 N S A AR A (R R A RS 9B AT PR
12 B " 3Ed FFHRPFL O FFHLTFL LB R 2 B FA R LK G R TK 2
R (%lﬁ’iw (Bu=i) &BFTA) &BFA) 2 # H BFH L2 & i
EX =1 $ 112,169 $ 371 $ - $ 874 $ - $ 113,414 $ 197,370 $ 310,784

FE e Tl ke
1B A A 2
—ELinFYR
WHETFL 11) 11 - - - - -

— LR
EfTA ( 1) 6) - 7 - - -
— L 12m A
gL 379 ( 120) - 259) - - -
— 3 E Y 'ﬁ% HES
ERTA ( 14486) ( 489) - 612) - 15587) ( 15587)
B~ S A2 AT 4 R
FA 18,741 29 - 292 - 19,062 19,062

%rﬁﬁ*ﬁﬁwﬁi
W E
%%k#ﬁmaﬂ
PhE A2

LR 33,511 33,511
EE RN R (___14,028) 647 - 146 - (___13,235) (___13,235)
E RARIE $ 102,763 $ 443 $ - $ 448 $ - $ 103,654 $ 230,881 $ 334,535
N = 2 sy - PR . I
Ao 110 # B £ ¢t % iﬁﬂ; KFE2ZFH G * LT 8

MEH o 2 ERLEFRELTH 4« T F 0 X110 £ 12
31 p % ik § M F BRE G B e 23,751 HF A o
109 & &

i TR T A

Stage 3 PR A R

RN ESTRRUE B

Stage 2 WA EHEY A RREEHBE KRS

Stage 1 % *f O o m (RS A (S Al WS 9B A R
12 ® " FE 4 3 FFHETAEL A2 R P S T S ST A &

] ] AN
B g 2 (pWEe)  (RuEe) G@TA) ARTA) 2 R N LA & @
A ARIE $ 108,407 $ 727 $ - $ 1,757 $ - $ 110,891 $ 192,198 $ 303,089
HER A REN Y

( 7) 7 - - - - -
& ﬁ’* [ é ( 2) ( 7) - 9 - - -
— #3123 5
IR 1 357 ( 104) - 253) - - -
R WAL
ERTA ( 13732) ( 524) - 1,483) - 15739) ( 15739)
B A2 AT A
A 16,778 - - 193 - 16,971 16,971
B TREFTAERIA
L E SRS R
AT AR A R R IE
PR PR
e 5172 5,172
RN 3 368 272 - 651 - 1,291 1,291
i R $ 112,169 $ 371 $ - $ 874 $ - $ 113,414 $ 197,370 $ 310784

A2 109 &R &R ﬁﬁ?ﬁxg”i?f,ﬁﬁ;?:}ﬁiié’tx
& 109 & 12 7 3197573*&?\7;11?%#7%37%”53“ 7,695
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AP RB R R RS T UFF LG TRT £
~ g 32k X %F (Net cumulative mismatch) @ 3+ 8 & % 3
FE £ M4 v (Maximum Cumulative Outflow, MCO ) » 12
ER iR APLF EA DR EFA S REIHE T T L
BARATES T U PG R R B o HR
e PR RFERA AT HT £ KRR XA T
FHFFTEINPPGFERAAIL I (H) Hegg R A E &S
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P ERGEMELGEF L EART AR ERE FIY AL
(1) gR—AFER G FF 2 28T 4
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Bg ik s ¥mab bt FAC R EE Y
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so— = 7% N
(2) #im 4 & g f F 29 A 4
4 = 1 3 P Y a9 £ =
TARTFALGAPILATY P L HEH oA A
N = N Ie— = I R o =R >
2.jf\?bzf;é_—iﬁéﬁlgalﬁ,#m:”./ﬂ%"’ro%\»F‘:}Sv;g?\_;g;*{
2z o s B Y . VY Ny ’ A o
e gmMENE S HUAHE > wNLED G L
by =< . s
CBFTALGAMMMAD Hik -
AN 4 ey E =~ = e Ny
A2 PATA N b T
11012 31p 0-30 = 31-90 = 91-180 = 181= -1+ AZiE1E & 3+
L FERAGREGR $ 6,023,296 $ - $ - $ 166,850 $ - $ 6,190,146
R R ARG AL 4,700,647 1,100,210 - - - 5,800,857
R N 41,193,532 93,476,840 70,321,598 106,288,309 22,748,717 334,028,996
ERSS - - - 129,490 25,250,000 25,379,490
HuphpFaimdgp 4,078,954 379,906 354,651 3,966,071 4,121,245 12,900,827
& 3+ $ 55,996,429 $ 94,956,956 $ 70,676,249 $110,550,720 $ 52,119,962 $384,300,316
109#12°% 31p 0-30 = 31-90 = 91-180 = 181=-1# AZiE1E & 3+
LT EAFREGR $ 2,023,296 $ - $ - $ 166,850 $ - $ 2,190,146
HETESEFE LG 9,150,478 2,100,000 - - - 11,250,478
AR AT 63,787,029 107,339,743 66,310,454 93,565,302 23,962,425 354,964,953
[EREEN - 76,030 - - 20,250,000 20,326,030
Hu s Faimdap 5,325,202 819,304 243,406 689,627 1,989,673 9,067,212
& 3t $ 80,286,005 $110,335,077 $ 66,553,860 $ 94,421,779 $ 46,202,098 $397,798,819
N o= z oz \
R S Ay el A ;2 Ay A U I i
H@*=: 2 g4 =
110&12* 31p 0-30 = 31-90 = 91-180 = 181= -1+# A7iF1# & 3+
L EERAEREGE $ 110,000 $ 380,000 $ - $ - $ - $ 490,000
HEFESEFE LG 313,395 661,840 273,650 - - 1,248,885
AR AT 1,960,468 2,289,458 279,642 767,524 548 5,297,640
[EREEN - - - - 373,939 373,939
Hu s Faimdap 40,014 12,717 3,000 36 161,108 216,875
& 3+ $ 2,423,877 $ 3,344,015 $ 556,292 $ 767,560 $ 535,595 $ 7,627,339
H@®: 2 4=
109&12°* 31p 0-30 = 31-90 = 91-180 = 181=-1# AZiB1E & W+
R 1 A $ 25,000 $ 279,000 $ 20,000 $ - $ - $ 324,000
HEYEEZFE LG 493,350 839,948 - - - 1,333,298
AR AT 1,916,605 1,028,415 766,298 1,036,791 633 4,748,742
[EREE - - - - 388,571 388,571
HuplhFaimdap 22,909 24,816 3,841 69 173,673 225,308
& 3+ $ 2,457,864 $ 2,172,179 $ 790,139 $ 1,036,860 $ 562,877 $ 7,019,919
=, = N\
VA A N U L b
vm =T oL PN 2z 7 - A = 3 P SN,
EFHENIYP P FRBEINTNET AL H RS A LA
= 4 + N e 22, o L | v .
ﬁélﬁ’ﬁxéﬂk-ﬂ/,oz\»ﬂ#% —L_%_% I,;"‘.Jl@"]m;/wg_,—}f
H 1> N 22 =3 =< o+ 4 s )
WAH  wWNLEPNIWRELEFE EETFT AL A AMAD H
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NA 2 e 4= . g, = N\
Ao P Rrd R d 2R LT AT
110£127% 31p 0-30 = 31-90 = 91-180 = 181=-1# AziEl# & ks
B ER LR EFR AL &
1k
—thRprd 18
($177,221,843 ) | ( $208,587,820 ) | ( $156,161,476 ) | ( $136,346,089 ) | ($ 13,008,417 ) | ( $691,325,645 )
153,887,697 185,607,754 153,162,118 142,131,466 11,195,610 645,984,645
( 163,297 ) | ( 202,138 ) | ( 10,968 ) | ( 1,558 ) | ( 11,625928) | ( 12,003,889 )
120,182 211,781 10,247 - - 342,210
- ¢ 19,171 ) - - - 19,171 )
- 81,296 3,885 39,696 - 124,877
( 177,385,140 ) | (208,809,129 ) | ( 156,172,444 ) | ( 136,347,647 ) | (  24,634,345) | ( 703,348,705 )
154,007,879 185,900,831 153,176,250 142,171,162 11,195,610 646,451,732
($ 23,377,261 ) [ ($ 22,908,298 ) | ($ 2996,194)| $ 5823515 | ($ 13,438,735)|($ 56,896,973 )
109£127% 31p 0-30 = 31-90 = 91-180 = 181=-1# Azl # & 3+
B ER LR EFR AL &
G
— A 1B
—mEin ($206,824,985 ) | ($196,789,956 ) | ( $140,803,366 ) | ( $137,735,779 ) | ($ 4,361,229 ) | ($686,515,315 )
194,310,806 181,563,454 146,455,432 139,386,098 1,427,600 663,143,390
( 164,442 ) | ( 262,309 ) - - | 16501,198) | ( 16927,949)
157,617 258,900 - - - 416,517
-« 12,682) - - - 12,682 )
- 47,952 - 39,576 - 87,528
(206,989,427 ) | ( 197,064,947 ) | ( 140,803,366 ) | ( 137,735,779 ) | ( 20,862,427 ) | ( 703,455,946 )
194,468,423 181,870,306 146,455,432 139,425,674 1,427,600 663,647,435
($ 12,521,004 )| ($ 15194641 )| $ 5,652,066 $ 1,689,895 | ($ 19,434,827) | ($ 39,808,511 )
N = ¥ i £, N\
AP E ET2 E@a 5 TY A AT
" = i 4 A
110#12* 31p 0-30 = 31-90 = 91-180 = 181+ -1 A1 & 3+
($ 6530255)|($ 7435810)|($ 5976675) | ($ 5882118)|($  446322) | ($ 26271,180)
7,838,238 8,352,981 6,122,189 5,641,870 516,822 28,472,100
—flaitd 15
—nz ( 43,395 ) | ( 6319) | ( 8,282) | ( 7,272) | ( 140,925 ) | ( 206,193 )
4,141 9,751 6,028 1,401 856 22,177
( 150 ) - - - -« 150 )
220 - - - - 220
( 534 | ( 1,566 ) | ( 2,584 ) - - 4,684 )
104 167 - - - 271
( 6574334) | (  7443,695)|( 5987541)[( 5889,390) | ( 587,247 ) | (26,482,207 )
7,842,703 8,362,899 6,128,217 5,643,271 517,678 28,494,768
$ 1,268,369 $ 919,204 $ 140,676 | ($  246,119) | ($ 69,569) | $ 2,012,561
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H =@ 3 &4 =
109#12% 31p 0-30 = 31-90 = 91-180 = 181= -1+ AZiE1E & 3+
BB IR L EFEL L E
1k
—thRprd 1l
($ 7969556)| (% 7382985)|($ 5365240)|($ 5101,049)|($ 68,362 ) | ($ 25,887,192)
8,882,167 7,921,998 5,233,584 5,049,456 167,364 27,254,569
( 99,212 ) | ( 55,360 ) | ( 36,213 ) | ( 6,217 ) | ( 12,355 ) | ( 209,357 )
19,520 44,758 39,476 770 - 104,524
( 102) - - - -« 102)
22 - - - - 22
( 732) | ( 949 | ( 1,441) - -« 3,122)
131 130 - - - 261
( 8069602)( 7439204)[( 540289)[( 5107,266) | ( 80,717 ) | (26,099,773 )
8,901,840 7,966,886 5,273,060 5,050,226 167,364 27,359,376
$ 832,238 $ 527,592 ($ 129,834 ) ($ 57,040 ) $ 86,647 $ 1,259,603
+ 4 N\
¢ p P AT
TARTAFGEBILENND P L HEH T A A A D
= > + 2 N\ Wl g 'Y 5 75 IR > P2 B
F2 RN R e B HBRREELN ZRE
) »r s= S OB = P
RN EHANCVTAOMRE R BFREFLESTHET
110212 319 030 = 3190 = 91180 = 181 1% wElE | =
G kY T R
’ ﬁﬂ - TR A $ 14923239 | $ 8916761 | $ 4,161,137 | $ 9,601,983 | $19,648,107 | $ 57,251,227
g 2 SRR
10912 31p 030 = 3190 = 91180 = 181 -1& wElE | =
F TR L QTR
T AR TR $15124,722 | $ 5848748 | $ 3,537,160 | $ 8,468,668 | $14,800,039 | $ 47,779,337
B3 P R
N . = ;= 23 Ay ¥ > 5 =
SBREFARAFHMBFLHYUER R T HBEET R
A pds K g 4Ll N\
(1) *# 2@ 34 %38 p P REgHEsriri
110#12% 31p
0~10 = 11~30 = 31~90 = 91~180 = 181=% ~1+# AZiE1E & 3t
$ 99,153,997 $ 180,144,514 $ 239,929,388 $ 189,305,600 $ 198,165,979 $ 237,837,252 $1,144,536,730
82,934,760 167,709,968 336,889,688 259,769,742 306,466,314 247,372,917 1,401,143,389
16,219,237 12,434,546 | ( 96,960,300)] ( 70,464,142)] ( 108,300,335)] ( 9,535,665)| ( 256,606,659 )
109#12% 31p
0~10 = 11~30 = 31~90 = 91~180 = 181=% ~1# AiE1E & *
$ 126,259,626 $ 218,538,885 $ 236,331,669 $ 183,480,469 $ 199,364,727 $ 201,291,671 $1,165,267,047
86,694,650 218,565,015 342,305,036 235,556,543 290,957,932 239,858,879 1,413,938,055
39,564,976 | ( 26,130)[ ( 105,973367)] (_ 52,076,074)[ (__ 91,593,205)] (_ 38,567,208)| (__ 248,671,008)
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(2) 22 % 23 p P UEHA T

Hix: 2 4=

110127 31p 0-30 = 31-90 = 91-180 = 181 -1+ AT i1 E & 3

AERFHPF A~ | $ 9,188,780 | $ 8888255 | $ 6,461,167 | $ 6,000,356 | $ 3,767,930 | $ 34,306,488

ERE L ;'x ERinh 9,474,104 11,739,495 7,422,932 8,000,632 3,848,540 40,485,703

) ek v ( 285324)|( 2851,240) |(  961,765) | (  2,000,276) | ( 80,610) | ( 6,179,215)

Hi+: %&£+ =

109127 31p 0-30 = 31-90 = 91-180 = 181= -1+ 211 # & *+

IERFF LS | $ 9,833,682 | $ 8,448,038 | $ 5800874 | $ 5403847 | $ 3,873,543 | $33,359,984

A ERIF & 10,655,036 9,866,406 6,457,437 6,655,130 1,861,711 35,495,720

H 4k T ( 821,354) [ ( 1,418,368) | ( 656,563) | ( 1,251,283) 2,011,832 | ( 2,135,736)

(=) 7 b 'k
1. 3 3Rk 'es2 XAZ2 T &

PHR KB T HEREFS (Gl F s e 2
FRaffeser) ib @A) ZEPENZE2RE ST
e SN - RUNE B N SN W

2. 7 HR & E Ry R

FRAITREFPFTFAE TR AL ZEZFE FR R
TRELIFPHIRE FEBEE LT TRE) G T
AHU RGP FTASE S ERD - B R e, 2 REREE 2D
PRE A TR FRARR, C TR FRGERERN, FAD
PITR % F R, T ERALP B RER S IFL A
2P Rk P Rk

PHRGTEETFRSR TRAF) G FAERGET A
PR REP - HRe 2 A7 T aRa B E R
SA SRR A L

@#%&%?E§M?ir§ﬁt%%ﬁ#%&%ﬁﬂﬁ
E o RA AT F R FRITAR F TR FERETE
B e AT 2Rk %L 2 REFLENML-
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3.

G o W

LR R PR R

AP HERGHAT A SINERER B bR E
(VaR) % 23 -

A

P\?I-Q%’,

R
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W
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i\4

=
i
(\x,

0y
~mi
o

he T

AP HRRFEP G ARG R E

=

v
)
P

=

R AT T 2 b % T R R EFE S
SRR E SRR I S

PR B M L EREA S

R

T\
71
R
3
W

9
~m
W

SR ORISR ELRGTEREER 0 X0

™
[
A-

o

&

=

[ wd
i

&

B

pant

WS HRGHALE > LD
A 27 R FRARFRARFEGFE
Tt EH L -
AR L PR 0 A D RE R R
o B AR

-

Ty
b o B

o [
=

A
o
(w

(3%

P HR GRS RGN E g REY E AT

;wuﬁggﬁ’%iﬁﬁxﬁﬁ43@gg%ﬁ%
B oo b e B op £ AT E

NN I DR S TR R

ﬁ
34

(s
I
= =
N
[ED

1\4
X
K

(w
I
_—

ol

PR R R B TR e RS RRETRTEP SR
B > F AT BRI e L BE 0 LER G
Bh& A B AFHFL

B hdg it 5% LK BT 1 P 2 bR EIFL S

110# & 109# A

T IZIEN EER GBS 35| 5 B | [

15 b &
BEFESR G
-8

$ 60,783 $ 141,061 $ 13,163 $ 48,287 $ 195476 $ 9,098
9,335 19,006 - 3,844 20,852 -
3,339 15,981 1,547 7,653 148,483 1,201

- 96 -




<

EEEE STEN W
Wi EFhag* R EFREET AL G
oA R R E R FRE G GEFER AR

I & 42 » (Net Interest Income) £ = 5 % & ( Economic
Value of Equity) 2 f o 2B AR % X > FAL G 2L A ¢
PAERREENFRGNFE T EHL2EFNNFRG RGN
e BWARFENFAGERAE ZRGMHFE LG EFL
B'edr 4l 2 b E e - REG I T E =T

EAL AT LI CRBIUIL G R GFL - LFd = 25

P FEAEFAER AR (ALM) AN A EFEA O BRES IR %
REI 23R PRENE TP FEHY 22044 428
R B R ERFE R TR
CERFIFTALGFEIRLAE -
fIFhEesops

A2 PRSI RHERIPL L s E R 1E LR
FAZp el smT 4 2222 HhBHFH:E 2
IR £4 % 1% (£ < LIBOR)- 58 % M R IE R B T

{1 (SOFR) #-P~ % %2 ~ LIBOR - i m F 3 &+ 53 £ 2 -
LIBOR %'& 2 % S HA X F AL FH 2 Al fl 3414 2
s 78RR ERFGEHRELK-SOFR G 2HFEE TR L2 ¥
A F IR 2 AT YRR Bl M £ D Bk
% ~ LIBOR 2 % % i % SOFR pF > F #w i £ B (F3F ¢ 3 & >

MFE R e 2 JIF ARG EARL HF o
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$25%$1LBORﬁﬁ%$+£’§%ﬁ#%€ & ¥
1 iE s REAEEH O FRERLY O EFEETR 4 A

EHEEBRRGAF L2 RE 02 FERERL - FTF 2

B A ML A ABERMERPM I T FE g
FRARE2EFTEHRLIAGHY 22 3B EFL TR
BAp AR PRI AP L RGN AR
Bz g~ F 54521 g PH2R2L % LIBORIF
FREDEAM A 22 AT 0T s L ATA RS
FIR R o

N3 ERELLER AP RHFAFRLG - 427 %
A#* LIBOR 3w &2 & m1 222 H2 238 9p > #@
b1 2 A kg 2 JIFAFALE AP ELM > A5 F A D
PRAFFI2ZHF k& e

i\E%?H0&129315%?@%ﬁ%%ﬁ%$@?{%@

28

BIFAHFHhiEz sl EfEAT

£ B 7 A
it £pe1 B
% =~ LIBOR $ 58,336,386
H 1 %w] LIBOR 8,544,869

$ 66,881,255

B~ £

2 g B
% ~ LIBOR $207,794,656
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9. X R E Y F
AP EREAPELNRERBTAZ L E AT
oo pebi AR R A

110#127 31p

z A Y

8 ®m 7 4
R
E = $ 5,805,887 27.69 $ 160,765,023
S 401,065 31.32 12,561,369
V=S i 3,449,824 3.55 12,250,326
m zZb K 4,765,944 1.73 8,264,148
L 1,338,846 4.35 5,819,028
P F 12,931,061 0.24 3,109,920
. i 59,310 20.09 1,191,530
® 5 26,705 37.30 996,107

e 19,146 20.46 391,732
HrEEZ2LHT
O 946,428 4.35 4,113,459
£ i i i
L
E = 7,900,722 27.69 218,771,002
AR R 3,514,835 4.35 15,276,526
N = 187,337 31.32 5,867,383
B 2L R 2,009,704 1.73 3,484,827
E s 427,923 3.55 1,519,555
2 ] 6,093,136 0.24 1,465,399
P s 69,078 20.09 1,387,769
® 4 5,805 37.30 216,523
H s 7,475 20.46 152,937
J s 6,565 18.89 124,010
e s 4,815 21.63 104,140
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Hoie g SRE R H A
109£127 31 p
2 - & 37 % s
' N
b E P
5 A $ 7,790,445 2851  $ 222,089,998
o~ 738,730 35.05 25,892,503
7S 3,969,555 3.68 14,596,055
R 2,386,737 1.95 4,656,523
I 1,010,871 4.38 4,429,534
p I 6,254,069 0.28 1,729,250
R R 51,070 21.97 1,122,009
o8 28,201 38.92 1,097,573
T 34,936 22.36 781,161
ook 19,091 21.58 411,982
Lp g B
JEENE™ 200,400 4.38 878,133
£ i f #
b M E B
E 9,118,815 28.51 259,959,188
. 3,415,523 438 14,966,480
won 385,929 35.05 13,526,828
SE 2,562,025 1.95 4,998,510
I 81,382 21.97 1,787,954
p Iy 6,181,514 0.28 1,709,189
B R 106,490 3.68 391,563
E- 7,510 38.92 292,284
R 7,416 20.59 152,697
100, 2BF FREMBPFLHUENRTHBE LA
(1) %2 PSRBT AL G A A (A4 %)
110#12* 31p
I8 Pl13290=% (%)|9132180=(% )|181=%x321& (%) 1# 12+ & [
iUEETIN I’i?é $334,956,321 $ 25,772,086 $ 23,998,631 $ 77,356,276 $462,083,314
SUE T N | f‘ﬁ‘, 140,198,658 175,192,615 32,966,476 28,357,014 376,714,763
I mR bk o 194,757,663 | ( 149,420,529 | ( 8,967,845) 48,999,262 85,368,551
& [ 63,135,372
fIFmpgpEiFig g5 (%) 122.66
JlFagg s rdgEiEn 5 (%) 135.22
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109#12% 31p

S
R

=l

(B4

X
=l

>

2

=
-
D
"

ks
™

-_

e

R
—:Ft]l k2R
‘]iﬁqfﬂi

Wi

7 Pl1290= (7)[91% 180 =(7)[181% 21& (3 )] 1& 112 & [
EET ¥ $351,840,836 | $ 24,252,454 | $ 28426140 | $ 65501,953 | $470,021,383
HFRRE LG 184,972,101 154,028,900 39,498,742 23,284,816 401,784,559
15w ik T 166,868,735 | ( 129,776,446) | ( 11,072,602)| 42,217,137 68,236,824
e 62,681,761
T REEF ARG % (%) 116.98
flF R r gz & (%) 108.86
- 83 Gl r2EATERL A2 RS FTAESG fFAE
o A RERTA PR AHARES AL FREPFL AT AL ALY
iﬁ o
o flFmBERr —HEFRBEET AN FRBEL G
e D flFRABTAS PG F = RABT AN I RBEE G (Hard R
FREBFT AL F B L G )
ANFHEFRERTFALGANE (£ 48)
¥ %402
1104127 31p
7 1390= (3)[915180=(3)[181% 21 ()] 1&nmt [& i
{15 RE 127 4 $ 3173149 | § 138542 | § 124488 | $ 2061427 | $ 5497,606
REET R 6,519,030 502,696 151,910 374,487 7,548,123
{15 AOR ik T ( 3,345881) | ( 364,154) | ( 27,422) 1,686,940 |(  2,050,517)
R 106,260
NERELFAZ LA F (%) 7283
SRR e e B F (%) ( 192972)
i %44 A
109&127 31p
7 Pl1290=% (5)[91% 180 =(5)[181% 214 ()| L&t & =
NEE ] $ 3239720 | $ 125719 | $ 86956 | $ 2138805 | $ 5591,200
NEEaE 5,803,909 496,648 167,853 389,205 6,857,615
15 O kv ( 2564,189) | ( 370,929) | ( 80,897 ) 1,749,600 | (  1,266,415)
s 150,985
TEREETAZ ] " % (%) 5153
flF g rgigien F (%) ( 838.77)
- RAFENMABHEFEEL AR S RAFFAEEAG AGAD
o JIFRERTAA G ALERES I ALNFIRELE L LT
A2 L LG
I FsERSE T = FREET A -JIFRERL G o
e P fIFREEFASL R F = RE BT A FRAEMSLL G (A
F AR BTF AT B EEF)o
2. #

ERT A

Feh 27507 BHEERTAAD L FH
B E TR FAAES o4 WZ I
BEE A TERADINALRPEF T

[
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sl

TH R T BBERT AL G M L SHFEEIE
’25’%?’\2%‘»4)3 H P % g @ o g\l’;f#agv‘;‘;“g,fg@ﬁﬁé?é,
AP RENFREE G R o ARG o T A A
RERMGIGROERTAZ A OB AR F TR
1102127 31p
T % : %ﬁfWWWfﬁﬁﬁiﬁﬁﬁwfwﬁﬁﬁgaa,u$ &
£ R T A2 R QJ? GOEFE[E 6 & (A S R OE|D o § om0 i
MEPEEZF XL
Fefidl (5 3 A g $ 276830 | $ 263055 | $ 276900 | $ 263055 | $ 13,845
B R FEFERD - 44,159,962 | 42518114 | 44,159,962 | 42518114 | 1,641,848
el ARTA
109#127 31p
. o B LM ARL G ORART MM ARL G L § &
= e ¢
£ B F A #® ﬂlﬁéﬁ; SY|ME B & FF|A S R R B[ R o @E[E om0 @
MEVEEE G AL
Fefrsl fo 2 A frE $ 285008 | $ 270,826 | $ 285080 | $ 270,826 | $ 14,254
BEFERD L R 797,110 767,528 797,110 767,528 29,582
ERTA
G FEERL 62,050,850 | 58248403 | 62,050,850 | 58248403 | 3,802,447
B EFEL ARTA
e _ "
ERTAZ ARG
AP RFABLOFRRINEL > LG L HE G
EVHALFERHL LA FEURRARLE > 22 F E R L
LB @B EBTAL AR FIRBEFEIH FRE MY
%E@EQ%J°@%&Q;1‘%$Q/Lfii]}‘i R A
HER L EGE Y-
T AR AR B ERE IR TR
110#122 31F
£ 03O T OROF OE O R ¥ R A W W B R P 2 & R F A
v g S |FTFAELERT o W [ANTALRAISZ AN AW
# e e e (@) # i
2 & ;‘,,_»3'3; 3 _ P x 2. & A — - _
Ef TR e T AT B 2| (@)=(0-(d)
@ (b) Zr(c)=(a)-(b)| £ 1 & (GL )Iﬁ‘b e
GRS i ]
oy oan = $ 3,609,158 $ $ 3,609,158 $ 3,562,085 $ 47,073 $
5 #T
A kg1 B
! ?i,; ' 10,239,891 - 10,239,891 2,900,954 2,831,422 4,507,515
& 3+ $ 13,849,049 $ - | $ 13,849,049 $ 6,463,039 $ 2,878,495 $ 4,507,515
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110127 317
£ 3 4%~ 7 R OF % O 2 H R Y L& W o R R P 2 & o f
. - C|IFALRAA . LA TFALGFAIRZ AN 25
U éPJ aggag| TR @ e W
=3 mlem i dam, L R amE G e ‘ ‘
ERT AR L o ] . b E R 2| (@=()-(d)
@) b) i ()=(a)-(b) &1 = Gr- )l R
HEFESZ
BEpH $ 42,781,169 $ - | $ 42,781,169 $ 42,719476 $ 61,693 $ -
p= b p
RN TR
G ) 10,026,329 - 10,026,329 2,900,954 2,157,605 4,967,770
i
& 3 $ 52807498 | $ - | $ 52807498 | $ 45620430 | $ 2219298 | § 4,967,770
109127 317
‘7‘;5#&*?’ﬂf?iiggi\%dfﬁ}f]ii‘;’éﬁﬂ‘z’f;ﬁ%%iﬁﬁéfé
. LT ARG AN . ANTALGAINZIMER
NI B TR L 4 ”(d) aim -
- mlepraag, o ol 7oA o / ‘
£ f O e T R B2 (e)=(0)-(d)
(@) b) %ﬁ()()()ﬁﬁl«(ﬁ )méi%i%g
G A
hapg | 930168313 | 6 - | $ 30168313 | $ 29606736 | $ 561,577 | $ -
> )
Ve 4 i A
G ) 55,608,363 - 55,608,363 15,138,811 2,986,498 37,483,054
& 3 $ 85776676 | $ - | $ 85776676 | $ 44745547 | $ 3548075 | $ 37,483,054
109#12% 31p
£ 3 # >~ F R B OE O B OR N R A N W F kR OF 2 ko §#
.g/;?: =3 t g . —slxx t 5 ,5‘ F P
o s 5 2 ;\éf!;‘l 5‘J§F%:\ﬁ)§§.f? A ﬁ?lp 1(d)% #Pg . ER . e
# Mg R Lk f i P ’ i
@) Epa (- )V’Q TF Pz (e)=(c)~(d)
R
HE WL X2
Gagn | 599286757 |8 - | $ 59,286,757 | $ 59,286,757 | $ - s -
=P
T4 £k B
! —(f ﬁf'”";‘ ) 60,597,555 - 60,597,555 15,138,811 6,928,963 38,529,781
& 3+ $119,884,312 | $ - | $119,884,312 | $ 74,425,568 $ 6,928,963 $ 38,529,781
- ¢ FEERBB YT AR EZMBERS -
i - Fr Wk TA AR L o
. ;5( ﬂ‘\ 0 ;El_
(-) FAF2PH%
AP F AP O N NOER BN Py REAR
A F s FrAFR 2 EFENZLFTAFLF > 2 RERLS
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51,742,900 52,655,139 - 52,105,397
AR
P09 - # 1B 116/03/23 800,000 0.62 802,567 ( 378) 100.03 796,373
P09 - #% 5B 116/09/03 700,000 0.58 700,000 ( 204) 99.83 697,486
P10 #/% 2B 117/09/30 700,000 0.62 700,000 ( 178) 99.57 695,916
P10 - #% 5B 115/10/05 500,000 0.54 500,000 ( 127) 99.75 498,094
P10 = # 3A 115/06/25 500,000 0.52 499,337 ( 127) 99.76 497,422
P10 Bk & 1 115/05/11 500,000 0.62 500,000 ( 127) 99.88 497,412
P10 = # 2A 115/05/03 500,000 0.50 499,571 ( 127) 99.67 496,708
P10 = % 1A 115/09/15 500,000 0.46 500,000 ( 265) 99.27 495,652
P09 -~ # 7B 116/12/29 500,000 0.41 500,000 ( 475) 98.82 494,083
Hi () 2,200,000 2,203,477 ( 823) 2,191,126
7,400,000 7,404,952 ( 2,831) 7,360,272
P09 #4313 116/09/15 300,000 0.55 300,000 - 100.00 299,511
P09 #4314 116/10/26 300,000 0.55 300,000 - 99.51 298,228
P09 #5432 116/07/23 200,000 0.56 200,000 - 99.61 198,731
800,000 800,000 - 796,470
KA 3+ $59,942,900 $60,860,091 (% 2,831) $60,262,139
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P
AR 110# 1% 1 p 3 127 31 p

w5

i\4

[ =

& i o H A & B 5 e A E: B i ; h \
L % B oo A § E % & % & i N
NLFET 3 - $ 71,976 - $ - - ($___13541) $ 58435
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rAFERFEGF TSP
BENPHE Y FERTP w4

LR 110 # 12 % 31 p

Mo 2w PR S TS
2 % i CI %
Eo® b fE A &P o3y op lF %R 5 ¢ I
FaL X 110/12/15 111/1/14 0.41 FCR i $ 221,520 $ 241,310
SHL X 110/12/24 111/1/06 0.27 2 200,000 200,097
EL X 110/12/17 111/1/18 0.34 i 193,830 195,393
FaLx 110/12/20 111/1/20 0.41 o 149,526 155,551
S 110/12/10 111/1/14 0.39 i 221,520 199,556
v ¥ 110/12/09 111/1/10 0.28 o 138,450 134,748
v ¥ 110/12/09 111/1/10 0.28 i 110,760 100,432
FaLx 110/12/15 111/1/20 0.41 i 130,143 131,940
B () 185,246 96,203
£ 3+ $ 1,550,995 $ 1,455,230
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AR ERERFG AP
BENP T R L L EP A

AR 110 # 12 * 31 p

mom kT H oo a4 R
2 3 i R i
0% ¢ H oA kP FOH PO F X% # os o 2 & W
101 & 9 110/12/15  111/2/10 0.18~0.20 FRriE % $ 2,000,000 $ 2,000,647
104 & i 7 12 110/12/2  111/1/18 0.18 FRrF % 1,100,000 1,100,000
102 %9 6 110/12/3  111/1/11 0.18 FRrF % 700,000 700,000
108 & i 6 110/12/7  111/1/20 0.18 KR % 600,000 600,000
107 & & @ 2 110/12/8  111/1/19 0.18 FRF % 500,000 500,000
108 & i 3 110/12/3  111/1/11 0.18 FRrF % 500,000 500,000
109 % ° 6 110/12/23  111/2/9 0.20 SR X 400,000 400,210
& $ 5,800,000 $ 5,800,857
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AT ERFRPG TSP
HENRMP D LEFLEFEP wd

A®110# 1% 1 p 32 127 31 p

LR I H o354 e
LT : S A S
35 p EI- A A SEERS A = A S P I b
PoE R
ifi}ﬁ-l"'ﬁ = $ 25,152,439 $ 25,085,764 $ 66,675
& i f% = 16,965,789 16,923,739 42,050
A 1’% 7,671,669 7,517,694 153,975
A is 5,518 5,137 381
‘| E 49,795,415 49,532,334 263,081
(R ]
& i T‘%‘. = 12,954,096 12,954,096 -
A 1’% 275,992 275,992 -
g5 B 13,230,088 13,230,088 -
= 3 $ 63,025,503 $ 62,762,422 $ 263,081

-151 -



AR ERERF G AP
HEWPORY E e P
RE110# 12 1p 1 127 317
H > @ ard R
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$ 1,399
1,803
1,230
1,422
1,955

138
2,720
2,481
1,394

555

$ 15,097

-152 -



AR ERERGG AL
EEDE LA Pk

AR 110# 1% 1p 3127 31 p

H 374 =

i & i
$ 349,868
12,134

$ 362,002
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