AEBEENFLPESARD S 4H

- ~Peh R REFERPIRFER RN S o BT RAEEFT LAt
Pl g RFEFEETAE FBRS FRT 0P 2 ER

ERB ST LT AR
AKRI0@ R EP P2 EIRE DGR

(C)ERBEFNEETEARFLE

ERBETELTAE R LRI FHRT LG ARy nB 2
SHF-EFTA -F-_AALTAZFS -_ABAHFTAHEY 52K AT
A2 F-RBEFTAEV T TRBERF TG LT ARIFL 40% > °
PR BERFTATTRLEBERES SFIBET ARGEL 18% -

ERFETEBETARR 62 FE 2 BRI il 3P 40T

%P % # S5
ERBEFEETE L R EFFREBELETAEARE G 2 ik
2R Lo (FER fhoT

(1) - i
o MAER 'R
e FEHEE Y BT IR 2

c BRRGHET AL MAARMIE
o BT R T AT 20 h THR o
(2)  Hp g




%P % Hc L

o FRGERE ERFZ P H

o MR AENE S

o & B pE % F ok (flight to
quallty)

« A % T4 (unencumbered) © % 45 42
Fae e S BEZREIT A
4

AREH Fh “ﬁ:&f“ﬁ’f’?’fi"

R &FindEF A 2

mT T A2 2 METT
« 30 X 2 §4ﬁpﬁ&px  E
i%

ey
W
k:
‘(i\"(
=2
(w
o
Kt
éu
pal
T\
NH
i
ﬁw -kw




TR

2B

Boo e e P gy ¢ oL gL
bR Y IR Y E R
B by AR WE A Ry
PEARLE ST AT A HY
";’{’Fﬁ’% Pl AET e x,:}h;}&ff‘
50 L BEFRL AR (dop BY
F A~ LRI B R E P FTA
FRi ) 2 PETA A B R4 o 2L}
HEFE > FA- SRETARRS 28

y =y

™ N

H

% > A F 0 RAIE o

@?”€ﬁ$§?ﬁ%ﬁ?§,ﬂﬁ

BT AR (ol & RN

ErEiPEASER)IRREETA

R ERF&ET IR pE s 3
i3

et

E]o

= £ B s =
FRFARERES N TERB &
wE M EA 8 T eI, | 2 iE R

CREBAT BB TR RT




%P % Hc S
2Ty m gtk | fhdpd B9 - 3 NE LB
R T A Gldcd B B f oo
FHERASHEIHER RSB TERE 2
¥ w5
- kT A
FTRGFRESCFTZHHEE RGN
& 100% |2 @E#? RE(H 7 FL#FHEEH{HE 728
FRE)e
IR R Y& 42| 100% diﬁ@?:ﬂiﬁﬁ\%%ﬁ&\

(7B R 2

YHEY T
AR FEA

7p
7~ REERA
LA U Ry
PEIERFRE
AN RER R E
i 0%z &z
«

73

2. —E'_%erPE-Bi‘,?/—-‘l‘f'

ik_gé’f] ﬂ&ﬁ_ B # 54
ﬁ‘@%%ﬁﬁﬁ‘ﬁﬁiﬁ\gﬁ
B LEBEREY AR R L RE
X ppEEs
> ATE
()i * b *etElics: 0% 4oik i * 325
2 bR 0% A R A
PR TR &
ﬁ&aaiﬁﬁ7@% 23+ 0%
hOGREHCE 0 A3t r RIE o
Qs 27 i 2 &
%3
TEp
Pl 3 78 i 2% }3}"&‘—"?&?0%
&%%&j’“ﬁﬁﬁiﬁo

3 mLE AT At~ KT 2 (7
T#E’ég wWiEE VRT3
¥ o

ME4 38




TR

E

NP R T R
gi;ﬂg)aﬁi ) fe 47 e P
TL#T JZK/\ 7b o

|%- A

100%

R [ ok
_A_\ e,
ﬂ;—

f’i%frif"*&ﬂ(ﬁfﬁ)i@%é
R NG N DR A
2. AL FEERNE L L FLRR £
@RS YRR 0 @ AT
PELEBMRY G R AR

A
T

3. Y L g T EERSY R
%

i e Y R N

100%

FR=p Pzl (T e

b *& B2t 0% 2
AR g E
FRpE P T
72 A ¥

100%

B fERLE Y 0%z 4 R R f

A
f
FHERGHIFZF 2 h SRR 0% &

R F MR ERRIRY L S
2L RE R b G R TS 0%
i‘) ’ —ﬁ\%%ﬁ’zﬁj—ﬁt‘ 24T A0 72
BEE S BENTERE S @ AT

F AR R T R A TR
nug %M&'%FIC’V"'“—"’?:{%/?
CEES YN S T P
FCRp e & o

=

2. BIFRFS HAEFREL TR
VA3 "Frlau,},a].ﬁ;rsu; ;%',u//fggv
J'lgféﬁfj‘)‘iiﬁidgﬁ//ﬁ‘?ﬁ R

f’ﬂf’ b erlﬁ 1\#‘3% 3:;/7 f‘;’,f*,;m
gy,umwm CESEETE S SO
PN A2 BEE UGB ER
(LAads FERP] LS F2ERE R




TR

g S

E

MREAsBEFE)E L e blde o X2
LT Er R Ao TRALE B R G B RURE 7
L E AT FRA G 0 BR R
ITRFERGFEZR GRS 50% 0 4
A F2ZER EmD S 1000 § %
o PIE AR 2 d BR Y B RO
A E A2 e G E s AT
2.+ 510007 # ~ o

“RFTA (MEHRR

SRR T A RIEL 40%5% )

kAT A
IR G Y 42| 85% d AR R ¢ LT S B R
(783 FR s 2 ét‘“'ﬂ}n Ry ® e s gRgas
7R F F R FEAFRELERES R EN
AIERFREF TG R 0 @ AT
7 IR R R ()i * b *&iE#cs: 20% -
5 20%2 & Hm X Qi@ ad+ 27 B2 A
Fx 4o
@@EARnBERIHE > F7 #I
BorswE s 30 2 2 Y ARE
10%:¢ ¥t | w4740 5 8 4e A28 10
Aq\‘!l&.—*‘ » A BN ATE o
2.?ﬁm%%ﬁ%§1@“i -
RIH B T8 T2 F R RE S Aok R
rﬁﬁﬂVC%U“ 2HE O TR A
JB o
PR3
ErEEE t(WAA-| 85% | RREERAN TG ER 2P FEFE

.u‘x_!igvf»’\;g}‘f’f—‘g

v
AE > BN kIE




SERBE S E oo T T e
LB E“Eifp‘ﬁlgifgw Eo B
twAA-11 + ,'T‘:L’- _E * OIE B 4T
(1) £ 8 2% =% & tWwAA-11 b

WEA B RS DT > E G BN
7w K 30 & 1L 2 g i A7 6 100
iR ATAe S A 10 B A

R I

. ¥ % (covered bond) fxdp o 4{7 &
SREWHEE I NEFE] T A
o TR OB EE M ERG
%ﬁz}aﬂilp o W F BHE o F (T
X2 T A FRT A
@ugggi?g,%@%ﬁ&gé

R

*m

\

TOBTANBAFREL AL 2 A
g o

T
N

R
Bt ATE
ORI RS
Q7 *FEd WAA-L 53R 2
* m;.“}:—;, )
(,) CH R OF IEE G (WAA-

[ 3 77 /,J_ \
TR OF R

T

7

EPRHF IR AL




TR

bLi_T %\_7\3&51%3@6}%&;3—‘»/
tWwAA-12 F o

IO
MaEs 30 X U gk Az
10%3¢ *if § v 4740 3 4 40 Az 16 10 B
OB 0 3 F o ATE o

FoEBATAE (MERBEFRFHTERFL 15%5 )

75%

PR ETANG R A2 A A
F AL @ A0

1L 2287 p PR BB EF 0 2 &

=
Eis
=
13

DA B E R £ b BT 302
PR TR SRR T LI S 3 o R e
(loan-to-value ratio » LTV) % {# 42 i

80% -




TR

E

6. ## &X'k p 7 (risk retention)n

T IR FFAEET
(interest) »# & & ¢ o

v
e

B hos ¢ 24
NEAE SO0 e
EEEES Y 1

BEFREH
[N XS
50%2. & 3 %

£
E\}iiﬁ

50%

2. FREREZZ2F IR Y

"
.L*E@Z]%‘ P4 s B ’%f()f;r\
Tl %ﬁ*?éﬁﬁﬁﬁ
ERES > FRER

@) £

<R HE o F 3 EIR
30 & vz *%‘ Az i
20% ;" M | W AT 58 Se AT iE 20 B
—ﬁ/,,\;g‘;dﬂz » AN AR o
R
PIE 2 7 @2 3 RS Aok BF

a3 (L)% ()2 iF iz dﬁ » FREZE A A
JE o

=

twA+ 2 twBBB -

7

-~

-

TT— /

%2 o\ =1 & =
L2 P A

*E

il

50%

twA+3 twBBB-

mg};%, 4o T

L& &=
twBBB- z_ ¥ ;

Qe Lty gl r’L’rﬁ’# 2_%&
S S T
A % twA+3 twBBB- 2

3 AL 3 v
AR TES TE T

= RS

EHp 2w 2T




75 P De¥ S Fop

twBBB- z_ fF o
3. E A B RS P o T
T%E S 30X U 2 ?%' A2 18 20% "
W v AT IS R S AiE 20 B A B

-ﬁ”l’,«“?; > NTE o

BRI E | S0% | RER AT L § R R

2. R P A HILET B 2o

3. THRFEPFFAELGETAZ
ﬁ*%iwﬂ%%J%”&%%ié
ZApRE S > (B RGeS R
R ETE SRS
CTOR T AL A H A T 2 B RS
BOE oo

4, "REFANE L FTAEZAREE BR
R B

5. A nE RS BB E T RN
735 % 30 % v P 2k A2 0%
R w AT de O S diE 40 B A

X5 A EE AT

-k BaF A 15%F IR K L 4E

¥k BaFA 15%F K

“FA) AERY -k B BT A
£ 15/60x3} 515 5 - K T A > 0)




P Dk

=

td

o L
- \5-‘4'
5 |

T

B
) )
i

=
WO

w

N
G

F
S

wOR
o
R:)

& .
e

>
S

=
et

RX

wOW

9
H \-—'\

N

TN

>/
ok

$o R FA 0% UAK &I

= [T

oy [

(Z)ERESNRIF2E

LI AR IRAT g

3

TR A B

BT AK30BPpEP PN 2RI
BB DA RIS~ 2 BF - RIFH M E 5~ 257 FALE R

W e £ 75% -
WMENDNZIRET B P B LB PRI Tl WP 4o
%P [ ;14 S
FRe R & B2 ENED
ﬁﬁ,;ﬂ{ ‘EF\-:’EE;‘f v g L E-aé_?_/ |EE‘ }T%
P iR 2P o
L Gdq il p AL LAR S 2 B 7
y 3R WEE G 2 HEEZE30 % U T
HE o jgr e g AEFLE N EHA

11




%P % Hc Hp
IS T NS AN U
TA &% +P\gnp‘;p$f4buzTerP
(ENEESNEE N
DAz 2BFdn RFFGa2E
PR dlErd g A A AR
T AL
Q&2 > 2 32 FLE B *
FARF(eFE B R BTIER)
A EPEER(E LR ER) NS L A
AR A LB R FEH A
Ik -
TR AR 3% 2R N I S S 2 N 3 A
I SR L Ht o A3E 2 & S U
AN (DEMFFEEF- 8 a3RFs
FER(P D AFATER 3 mE )P 2
FAEWRER T FHES A 2
AR R L ARBME
(2)ia ka7 0 A o
T S
DBRpFEE = 3%nL 5o
(2)m A7 0 A H o
AR - P e
BFE M DS (5% R L IR IR TAZATENE Y
& 2 RTA R LR T A FA ¢ ZMTHAE
ey F O AP FEE =P Frisbsh
£ F P FAEFER(P ™ A FTER 3 mE )
® H SR Wl - s e A Ll

Ak 2 FTE R T
wf B BH

() DR A S 3

12




TR

g S

(QatrF ERFETHRERD 2
FAGE® B%inA Fow Herhp d
FWMERE TSR Y
TE o AR

A

ol

(¥

=

2

10%
8
w7
TR
P %

ke

12

I+

[ %8
n

X

AR RRE G EHK # § T

B

—~
|
N’
=
=
=
i

~

Naw>

5

7

G
F I A =

)

e

=

Y

T

o

(w,

She

—

e

= w3 &

A

ey

e

2
o

i}
3%
ol
2
x

s
(w.

1T A ‘Jnh—\fFJf%*Lr—g

2, pa 2 N, >
FARE G HRR R F L
B e

(li) 4 Fﬁ?‘ i}/\. _,E #* :I.O%/uL : $ oo
Qi hA (7 A F D 10% s f 2 5

13




%P % Hc L

b A E MR R g
LAFF g AREE AR
3. N WP

Gdn B XA AR RE S 2 A
fHE AR A mE A E 30 <

A
MpREIE R E FAELE R
2L

AL STHRLD E > BHIAF
EATe A £ E BRI RBR LT
Eﬁ”ﬁ 21 3K o
EF Lk JER-E A ESS S S GRS 3000
bOE G I AR A B B RA
I”?‘—’r\}\ ’

2)# K/T\)‘L 2.3 E A FAZE L B F Ak
ﬁ‘*’fﬁ%ﬁ(g Bedr B BEHEA)

2. ﬁr/éﬁﬁ'&ﬁ?ﬁ”(gir l?ﬂﬁ)qzi m
AR S f BPF o R EE R
i

'g‘?ZL'kA; ':’f—r

N
© R 5% & % | 1. ’”%w PG EHH ¢ g T
/5-. EE N 2
TR (RPN FERE AR RE
LoE FR(P# AATEAN 3 mE ~)p 2
®H S T
(2t ist g2 R EEAFRN 2

14




75 P De¥ S Fop

2. f/«g;t
OETEE S EEN S AN S
T EE A RE T , X
LEESDE S
(@ﬁﬂ&ﬁ:ﬁi$é5%,1E%&
A EEHERT G FE R Y
F%iﬁ’&ﬁ%io

X o

)

C B ERBH(10% 2| L PR ERIAEERS ¢ §

P e H| Tmo
B % RPN EE e

A K (D§F = (A8 A Fre IR R 2 474
% F Wl Al EE AR e
(i) =75 ¢h o) A& ¥ T4 o
ARERORARCENE 0 i NEE N - S0
T AR o
2. i ik
(RN FE =
(FTE W FH R TR7 4R
TR EATA R H A TR 2
%3
(i) 7z a0 0 @ * 10%0n % & o
(aﬁﬂdﬁ?wmiwslmé’@ﬂ%
e ’E AR 4R T A BN
A F TG RTE AR
7N L ¥ @3RI AFED P77 255
o g E R EEREFE K
2o Zhipw it FAE P AT L 2 3 AR
2hg AR
2. 3~ AIEP 2 3EFH A 7 AR T

15




nE o
P4 f:’ N i JT/I}T\T N jg_;%l' ,N W s
FWH - CERFRGARE) P

s

ﬁ?{\ B A EEEsE AR
CEENEEAFTEALEL

YEGHARERET A FED
LR SIS MR

e wrRAEREFTE REER
EE T2 AN EIR G Y A2 0B
EHEZoBEEA AR 21

Rkt Lk
30 30 %y

T A BAEEG H R REFL
L2 SUNCE < o5- RN - F VN LR N
etk F ok R FaE e UL b

b2l AT E SRS )

F"
TTARge A GAp RS A ERT
2_FEEPRTE ﬁw éﬁ%é o JbHF PR AR
iiﬁ?s”g‘} \i%]'fr'lﬁ'—'g R E L AR

16




TR

g S

e FAF'RIERE 5% L3 r GHEGIFAPN 2 Y B4 ¢
ESE EE RN ZILTIEP
(LEPFFE -8 esHrs
FERC(P 23740 3 mE ~)p 2
TN AL o
(Qah a7 L FE TR, 2
T ACARER o
2. R P o
e AT FEH E'e | 25% | AT~ LTI

WRE AL S
5Ok B2

a

1. i&ﬁ l?ﬁﬂ'$§%F)§7
AIE & ZUTIHP

Iq“r}\}i—?j\z‘l‘)\

CRAEEN (DFEPFEE = fF = ARE s
GEER(P B A TR 3 My )2
ST AR
@i i ¢ B R E A I 2
FACARER o
2. AX FHEGFRZ 3 ARE £
REAS T2 FHE -
3. HMph= B o
LY E A 1. ?L%iiﬁgiggjéAi%@]ﬁ\a

a2 SR i S o

%ﬁ~;@@%ﬁm
FooCHFR R LA F
22 %L#U}} e vy

FIRYEE

f§W%ﬁﬁ

‘M
7
—
T
=
P
F

17




TR

4~
Y
my
W

>
i

(\s,

za:a
I
2

=\

oo

\

5
el

20%

Rl
o
W
— 1
2
o
=
I
(\x
T
I
=t

ok
&

{
(w

T
.
-

o3+
EERE- N R
la
Wa
3

b3

LN
‘K»
(w
-
S
Ay
fs

N

HOR S
v nl\. =
=5 N = R

T (e
=
o
<o)
o
W

N

e
=y
o

~

I . Rk
ook (v 0
v

Tl

Ny

T

(w

T

_¥

S
i
N
B
=
e
B!

-

3

IR

(Eé

&
)
I
S
Esl
=2
-}
iy
-
' (w,
=
SIS
5 w0
1k
\_

Fr 5% m 4 i @i 2
#

FEAFIA IR

il
S

‘-Hi:
5
?1 Niud _‘%ﬁl
T
s
)
v N
s
\\t
-k
\_,
M4
—\‘\
e
3%

£

-\

W

L

T

-\

[

T (\x,

W
\ﬁ-

3t

B 200 F Adrikbh o gprd by g

HE 2 8cH F 0 AIE o

eI VAR

B R T AR

b
Y
oy
|
N

T
(w

=1

-\

G

%
=~

|

40%

¥
— < = s , > e
AR TR R 2t




P T P

£ A ORP §FEE o0 S AE T
o2 2§ E R (TARET T LG R
5 WA Bk IR A L

RO S RN
QiAo AREE B R R
fﬁl,ﬁ'—“éﬁ%ﬁ}i » M %i\%ﬁi’ T#fﬁfﬁ‘“ﬁ'

A

F

(1)'—]/2‘ T MOF AR R T E
M e o
(aé%%pﬁgg%i,%ﬂ%ﬁﬁ
5 F RS HEFITF ART FHE o
25% BRI T B2 o
2. AP &I
IS XA EE T RS T-F-
(2) 2 % & (eak ik 4 2 a5 & 447

—

S T

17 2.3 30

R IR
A

)N
HBis i (FF) 100% |ZfFap i ¢ R AR
;}i Zz 2 KQ%/“\J‘/(.TIE

R o

CFIRE R G 30 2 o2 f%%frvs;:ﬁ%;f » fi
'lir'q}'i ’IV}‘ 1 *X ’Fﬁ’/n'—ﬁ" ]‘4 7 / :‘; 47%

F¥ o B LI A

19




TR

L

S

RIS 30 % 2 BT R F AT
(3 8FE LR E) - fLPpRER L

==h

BT R 2 E 4T o

|

£ P I AFADEFL 30X Up2 £

W~ R E OB SR T R

B8 'ﬁ'f?}géﬁ’u?ﬂ‘%? F=373
PeanfidE 24T DM EE R 2
ﬁﬁﬁﬁx’ﬁﬁ%ﬁﬁﬁb%ﬁ?
H?'$I%1}\°

FIRP L0 Up 2z 8EFFFTHE

R EINER SN CY S F- L

3
[

o

. fljéﬁﬁ FM - 30 X ‘JP\ 7 ‘J"Ef_ "" V’i:)-r

R

20




Kf‘

v

)

A g

% % ARt 30

"EI’:

21

<4

E

Lri%ﬁﬁlgf“éﬁ,;

porop e oo
HE (Ao s k) 2@

yiﬁ,@?xiﬁo

TR

21

1 nw R R = w2 s PO
A FOQF | R T 4
5 FEEEE - L I
nk = & N < & O -~ -
%gﬁi e % e @ = ok
B fme A - N 154 S ek
Y . o ol W He
el ~ - Ane
it /w ek o " S o % 4 e
LN , ws ® an = |
P E L S R b
o ﬁﬁr ‘7\ H» 3 ﬁar .z& ,n.*l/ =R nm W._%.
Y < nﬂ*/n .o Juﬂ 31 .oﬂ# ﬂch ,X ) %_%. AJs % >
o) W A o< ok R m =
N ~ | = %. st {m ,nww mm%‘ - (e B o R ”,ml
B ap| O 2 o0 3 = =L
D I A I SN o o noD BT
%mﬂfﬂé‘_ | o & @ o R
R Tﬂwﬁ,m__ﬂ o | vy Zm o) 2 W; B
XE\Y =R Mw ~ X sk W o2 B Uk =z, nﬂw ° e l,umlrﬂ w«,\. b
o 4o XX s D X T R DS | %o
NS S S S S
L0 L0 o L0
© — N el N
B 2 wl g w 8
SO~ = ol < m
T | ,%A‘. ,%A‘. & ,w,)/&‘ S
st Iak A m .Z yﬁm 'y /nnlﬁml
MR i w (T T W
Mﬂ. |WE %_%. N /LVI/ ' vﬂm ..ﬂﬂ I AR 3
Rk oM w0 T
ol PRV 1 =4 %%‘ AR N




75 B ¥ 3 e
Fachr~ 5 BB H LE
R BRI 2. TR HAE L ARICH - BT
Hem 20%00 T 2o Bt b RiEEcs 20%01 T 2 3 2ok
>R by {1 R e iy IR F R84
¥FE IR
rh Hs BEERE EL g - T Hp 2 HE (R g 2
T Bk EFERT 100% L T T Y 30 PN PIH 2 B R T
% 5 oo
Hi & R

N

AR SER A | 100% | A RE SERESR D BER LT R
| e 7

fﬁg

1. 2wl &ind L i
330 % D E T BAE
ARSI A k-
Hp o i 2o & 7o ;i»32$7ﬁcqi
W{é’m“30%up\£€£aﬁ4
ORI RS L g |
mmwﬁiaaﬂgiﬂz,éganﬁﬁ
TR A
OF-EIE BT S A Oh AL

Loebs i g Rt~ 30 % p
FIHp 2R dp &2 G20 B AR
Qe 5 12E 23030 2 A B2 R
i FRIE
(3) 1% 2 4

|
b OTE
i1

P

=1
=2y ©
= 2w

(J-
1@
@




TR

L

L

30 % r1pFE R B2 i H T o
2. WM A RN P A A BIF 0 ¥ 2
Eal

#2530 % U p EIJEP;‘]‘ » 3E N 2% p’

'ﬁ% R e 2T '%?'—f'aifﬁi v r—'
A
F2 )

R f 2%
(422 b 4o 5330 % A

LY S A E e I I
%*Wﬂﬂﬁ’“%ﬁ*%g i
%

FTHE AL Ao H AL 2 S
(range accural swap) ~ % E % %
(equity swap) ~ B & < # 2 %
(commodity swap) % ;

fadedr 2 5§+ 373 2 B SE
RENMEFTAMBFEGNAEEGTRH
LHF O WILEFIG A ER SR
R % gga}ﬁﬁ:ﬁ—*ﬁ R RIS
MRFTLESE FEAEFERESE A
b a2 R pTd BT R xﬁ*#ﬁ ™

"dﬂ AN - piEfT

2 & H oA i 2
NIE o drfpdais 5 OE IR{E MR~ A
I RFZodr s EIEE AR E S

CE T2 A MESERET N HFE

23




2 Tl B
TERABE R G LR ST
FEFE AR GEER P B 2D
R EEPET AL RIITA R &
PerA A Z R ENDEY EAAHELIR
R FE RN Ao E RS P £
(R R RS o EAN: B BN LR RV P s
BB hrAY 2 IEE o
ﬁﬁgﬁi P4 100% ﬁﬁ?i% ~ T Mﬁ%r‘;& Hite 224 7l
R » 3 i;’hﬁ%’ﬂ## e RIESTS 72
g R F Ao NG T R N K
TR AEE 3B ﬁﬁg?étﬁﬁliésnﬁf&’vﬁﬂ*j
E RS B CAEE vl o A - CRAE: B A
5eif ) EER M AR AR 2 £ F TR
B
1L 2 RS rREETFIEREE
803 FIREAE TR
P2l N TF o BEARFHRE TS
2 HHF e
2. BT AIEK G EED I E P
#l B REAGFEHLFIHEARGREA
#2Z B REE fjf‘uff‘bré AR I E N
WE D
FEA MR SAc R T BN (Credit
Support Annex » CSA) » 3£ %= P o
FAME &R e | 100% | M BiT24 B 2 FEE L 30X ERES

LRSI e
ﬂ%ﬁﬁiﬁ%ﬁ;

R gz
g&«zﬁO%ﬁ%

e £3pEE > A 30 TEFSERDE
A RERARTEE P KRR
&%ﬁiiﬁfué”%&%u30ﬁﬁ
FH oA ABERSD S f S

24




o L) w ook ok &
- , tm -~ ~ s DA N pSiN o
- T omn CIERLINE L 8 clu
— - HoF fe g SRS - I R 1
m% T. Ay N ¢ — . 3 .
Tk s A2 maE o BB g e g B
< & I R I I a8 oy B ) E
) i AN A »ﬂ.m .vﬂ . - o g N &w‘ O v - n_,_-Ml nL T L boin
e T BN Sl et - B S S o |
b ek = VA2 G & B oW S | T il T & % | NN
nnf o o Aa/mr T *P Ny N % ﬂn’l o= ;?W (@) .Ari i - a \ \Im fJ
. olv F| ¥ L S @ 8 4 ¥ 2 & | =
2| A o . o T e Tk o4 om otk otk - | ® e , k
;aw PR = Mmr R F, ¥ R - AN S S < B B Lp o= % | R
e | TS X I s AN N ae s S = f g B . I
N Mr p“\m, 7 o) ek 7/» E TEE e mmv mJ < Ty = mmn% " .Mr uh ﬂmm 1/ T
M‘,/,,m. N < Cn =3 B oo ek .,.ﬁ -+ NEadi e A ﬂm/ rhr > | L 4= X okt T
Lo ¥ U , o o B op| otk o oo = gy ow| ok
¥ D A T T . et
- O | ol N~ RN O A SRR S g Hnooles ;m = 'nE V| AR
SR = oy L A - -1 [ O R A 1 -
SIS > -~ & T ’ @r L o— o el S otk ok R
N rw p I T h ,H e u),_ar rmr mnw ,rb %F,_..P '.Ta w4 %,-.L - N ﬁﬁ " W 4% W Md
th sk & ET =] & T 5otk o® o o] &
o J o B e W4 ™ = .
X
o S S
B = S S
O Q —
RIS
— TR 3k
g . | i
e e& /@/ 2 o~ 3 -+
~ Wm}%? ffmc w5 § fmmw
bmc g /\% n0 £ ..,Ln i
e nL.mM 2 [0 Lo X2 o~ ._HIWW
o 4 | M \lm fi J.P \7\ v
ok | Ty o L w B N L hON
| A ™o ~»
(=4 ) gall 5 = - : s
th W ,w MOR O owe 4 o
,nnfl\/ S N2

25



5 7 e B
BEiRmgE o 2% FITETF IREH TR L HE TS
LA B g 2 &
e4E. RIEAN S o e 1 2 QRFTLAFF EBRLAEFS
o 2. A HIEL Ry ARNE RF o
2 RFHEESL| 100% | A EE SR E WL G 2 RS
PERB ST AR SR T
BFAFE o o5 1 2l Bdf e
EITE TN 3 2. BEHRT > RFERFEARL >
LR HELTE LG R
FTATHRERZSTNEFLTA -
PAABZ ERFETABET AL R
e R E N s v EHEAR AT o
FAAAD £ 4| 100% |[42F5FAFSF &S24 S
FoBHIAKT oD iR AR G P (T
FOFALFES PR #EL RS AT ARAR
BERR RS 3 BEFUTHEP
B E1E2LF 1 #3 &5 T #F FHRS LR S
& 30 X p F|HP2 £ GF o
2. 284 TV AwF A, & Tind
AE 2 NEFEEE T 30
APBRBFEEE TR T AR
A g £ o
BARFBLRYRBEREAZ REE (L ABEANMFFAAI IR FoS a4
PR A D ARTE B RE LG, AT
HoRFLEVE BRI 2
B o
2. FRIFIREERFEFTINEELT
AITSIRZER & RE GRS
PR AERERSEL ERE &
Tind b T A > 4ol PP £ 00T 97y




NN

P
g

w

3

éw

|

|l}: f.":—%li ’ E]'J_,ﬁ_ #\iﬁly %E}i%g’,'j#f’l‘,\
IEP%%W?/"%]‘/ ’E&é_ 7;‘/“"
‘:“Lj\Ié— o
ORBEH AP £ S

=5

28
Y
o

AN

f
(3)[%1;'5‘4_:;' E‘W}”“L%}V*L e B2
SV E?EFRAPME -

5%

10%

BB TR G RS T S 2
b i

B RTHRRY TN LRTR

E(i%%%KWﬁ%)ﬂ%WFBW
F]l}:[:'_' /Lﬁﬁ?\t%ﬁ}i" ’}l’%'

H9u L6 RFA G

D& T L BT EM2 %2 BRAS
FOIARTIER

PEEINIY RS SN A S
(“P* I%F"‘f\n ﬁéﬁi%ﬁ)i TR
$—F 6 # V‘LI%I ’*%’E)ii—*‘ * #
FOTRWFTIHR

RV & § 372 AEEITE IR
F] ’;fﬁ»m’i«p?' ’i’rﬁﬁ?f\% oo i %
¥ dow 54172 thlkc o

KEEEEA > BT S RE D £ @
e BME GaE (@ AR L

27




TR

o
g

L

Wwﬁ

30%

40%

4L (7 ek H s

40%

4L (7 2 ¢k H o8

EA R AT

ﬁv]@ﬁﬁ«\gﬁ.‘}i

100%

D AsmEe 70 zxfu«u—r%lpﬁ,\(ﬁ,
2 EEEERY LT @MTEAR
@ﬁﬁwﬁam@ﬁmwgq@%é

ﬁfﬁ?(RUFQo

(i) 55 % 5 F ik (§ % 5
HERTAAAES )L in b g

RFHR -
(2) H T fcsg * P hoT
()ez3f A e % & i 7295030 2
N3z £3E (31 P ARiE 30 %
IS PSORET LS 8 ST Ean
ﬁﬁ?ﬁﬁﬁ%°wﬂﬂ%*%
RiEpEE »2 ?%ﬁ%ﬁ’P
%Juer 75~
(mﬁﬁiﬁ*iﬁﬁ
ﬁ¥@A”§’<
GM%Z%E%%%%E%%ﬁ‘E
W HAE R AP DR T R
£ (2 24k 0 i % D
PR )
o H

_E-tl

)T:_jffL,—..\ £ =2
r'i’f?\%' Z_

“éﬁﬁﬁi“&ﬁﬁow o
FIBT AR T TARAR ¥
AECRBEHRTIE ST AR
R S
?1757 :é?f'_‘/‘?l“-:”J IE.T—LI/'E‘%Z‘
Foe PR o R AERF
é%";‘l‘_’g ) ,5"’: #ruf?zjé‘.%%ﬁlé
ﬁ}l] o

28




i dc il

3ME8E S ALAFRRLRLA A
CEGTIAEE L LA BR TR

4
SRR IR W R
100%

ELEES SR S S R

4 F AT

Ny
=

b
—mbe

—\

o

R

g | f AR R a‘r“ﬁ
WO LRF ST AP T AL E
FIRE AR e

3% | AFe ZUTIHED

)= B2a Aferg2 Fgs e B2 A
FIE (N AZZH)R * > 7 T dp
BEIRTAMLT R R
(4o i v 3 % 7 % ;& (Standby

29




TR

g S

L

L/IC)~ier iRt f A plE+ 3)

2 Tzt * ki | WRF & 3F
@Qw AR 2 FFEGY RO @Y

R

B FREIMIOTRTEA
)xg,r_"%pa%wgr;a%:\;@m_ 1
2 8 (D/IP) ~ & % H (DIA) ~ 5tk
(Q/A)\%Tﬁ;f%w}q;;lgﬁ?\;{;;g‘&
R BT R TtE HUORHEE A B g T

Nlud

=

1%

LaFIpiamMs®Es 07k &
AT
e Bza AfEFLREr e B2 A
FIE (& Al ) R * eapgp o
BRATIBTEAMZ TR ERE

538 2 TR s Rk EHIE | itk
FlEFE o 18 TRy RHEAIE ) ¢ o
FIRAFAEERERF TG R
BEX AR A 2BTE O BT
IR R o~ BEET
QF *AB 22 FREREZT Y ROGTWE
IR -
2. B R TR* 2 b T
B2 TBFimEiMLs @y
AT ATLARBTHR - # G 1

F RIS T I p

R (EFERFRAME) L »
FAT NIARTIER

Q)+ e BRI Y IR K2 A

30




% B T HLp

Hugzamand | 100% |2
(554 Boul) o jH A3 A o & § 1
p

B raEaAaL T EHALL
%&”‘ l% AR E q%@f—r

Q
FerA A 2 et s 4 30 & N AE %

F&x\jﬁaﬁ Fedl AR R B pTA
B b AP 2 o Fmeah &0 I (Jo 3 e 4k
%

‘
:
ﬁ?i*‘
Zﬁ
\_
o
X
s
NN
:'\
4_
T-
3
W
&
Sy
=k
L
[
2
=
a0
3

|
£
=
A
Wi
&
_R7.
;
L
,-\
)\_
=
E-)
\
]
<k
=

& i Bapat 30 2 N 2ZTMAE A 0 ERER
é‘, B2 E TR 5 11)\’,/4{:&

FFH NS %fﬁ?fﬁﬂi’i%eg%ﬁ%@«\#ﬁ%gﬁ%
Erag RREIBT L E g
2:’“30% UP\ T‘Ij,ﬁpf %f%r?r'#\i),@fi




%+ 30

REIRTAE 30 % dﬂz 12

#
%7%KW9?%$ﬁ’m%$%£§
E XA

-

T T A 4 2 AN

*—'JP\sEfwa‘*U BFTE

GEEEST SRR F TR
AR “%%'H*ﬂﬂﬁo

0%

15%

-k
5 2 3 i3
UE A

25%

PENSUE TS 3 SE R IR S S S
Az A ARD PHES G

32




TP T BN
; * 25%‘/‘”'-)\ °
. ,,1:1 15 y = é.l .
. 50% 2. ,/-F_!@J 3 : é.l B é&* }g i? 50%/HL)‘
B&F A&
o
-—t
R pa #r 30 P N Bl B D s
> oM R 2 Y IR K, Eoh 4
T PEFERLTAL R d e
" , 50% |
" 13 GEsRTLE g 50%:% » & o
- B @Ry . 2. B EmE L Aod mEY
T 100% Eora b o i r 100%:% ~ o
WEEF R 0ot P RFRFEHREZ G AR
= 0 7] =X = 5 =
PR A FRFIRZ AT * R -
J.)\ J{‘/\ﬁb$ ol E‘-—,:l—.c.,‘bl'
TSR ; CERRRLYI Y
0% |@F3iz sk TRERD AT 5 MY
‘f#?\ H@l jkj: v L 1 -~
FOF AR T
™ T FE)F s TRARR
R £ T AT %izﬁ(l ' R L‘L‘i & j
7} '\lq"fj\ %%ﬁ f’/:rki"ﬂ':'lﬁa ;:“--—I
B R | 0% F ‘ T
N T TR £ ITREL B 2
EIN
HoF_o
kpRE¥HEIZHBREN
pN
e kpE &~ 50% |1 B aemidtl W HE 2w @
b S FRE LAl EEEE BB
R AR FAEHE
R 2. 730 % RS LA (VS e
K A ARRR )R AR (7 A R £

3p) 0 8 #”f BRI R D GERTIY P

A28 30 * 2 @wﬁﬁaﬁﬁig?
BRe TR e Je R PEIR

33



TR

£33

L

N

&)
St
=

M
)L\
_\
>.

/4
_J_
o)
zTﬁ
td
I
ot
-1

T K )@k éﬁﬁ ‘;\ag

\

=)
b} o~
=) A

& H

T
St
=

{n:
o
S
_\
g
ra
bl
et
=
N
PAS
_\
o

ra

pal

-

=

A TIPS RIS Ao}
= X

30 % B E &R

PN

-

o= T

2
B

j—.a.

100%

. }%4}@%‘@{_ "3{1}\ , g_l_ = :

2
f

; ,%g',l‘jﬁ,\ﬁﬁ 4‘:%%";’[')‘*‘55' .
ER R L WL 2 Rk

o #T 30 A MR E 0 & 5 e ATt
DR

1. %&‘%ié‘af’?f’?’%‘:—'ﬂ {f‘if—?}l‘;-}q‘-_é‘z){ , ,ra_#g

FELT R LW E R

2}

-t 7>
PR AL FRR RS
P AR L i"a‘iiﬁ%‘iJ *BP‘? ’
2L E 2 AL

Yot
=]
T
ok

100%

B I
M) BEFARILTA 30
AT pRHz G REEZEEDE

X0 v Rt~ AR o
Q BetrSFntbFTE 7§
¥ P (put date) %30 * i po 25 B
2 mPp L F o g vl (put

price)z- » A1 o
R#EFRFTRLIZERS  FERE
i »

P
TR S R

34




ANITE

(¥ FRFT 2 5 33302 p 34
&

Fl ’

(FEFRFT 2 2ERS B F14
et 30p 02 BETRE
ety T TR
i T B RERT
ﬂ‘l_,E?" 100% ‘l —jf'_;qzo

2. T AL e HgiFarh »2 5 B E

*’ﬂﬁﬁﬁﬁ%w@ﬁﬁA@&i
(hoF A A#F ¥~ % (ABCP)~ &#) £
¥ FRFNNIFS) - ke @7
(RUFS)% ) » 2 @2+~ A3 o

\\\ﬁr

Rl pmd B R A P 2R
AR L

1 e swginr D rjFd B 8
30 & oA TR B2 BT

"!’1\-"-;’ Q% 41”"}’; %;g ?T"ﬁ "‘/i—L /i‘- %F'—l"'é.".% 1’%?5(2
RS BE R G AL EFRRH R
E IR

H
\\;
ﬁ‘ﬂs
\.
Nom
zm
'H?’
),
ey
hpas)
ke
=
=
-
She
-




TR

2B

S

20\

4, #3734 2p3230p 34
BB R U HE (R

BRI FEEP 2 rff%ﬁ'(”}'l‘?
% fcE ) R o BT B30 2
pimﬁm»»@ﬁ%%ﬁﬂ%a%
BEIRHLREIRLRITL R
FENE Ly ISR 5 A A LSRR
FE)TAAZRE o

NN SR B
3R 0 Ph T oK PR 208 KR
TR 22 EFEA| o B A+ 5}4»%%27\1__;{1
Jedcdrrte b % EHRE Y FFRATA S
2ty 7+ AR B H A 4B (F

dRfT R F ARz 10%)3 ~ o
FAME R ATAL 2R E T
BEPFFH > T AET e 3 Rl

BEAT N PR R H s A
ENIRES 1 A T S I AN (%{r’
RIS JIF R A ME
BAE)E A RAAIA -

H

,,“fu) o~ R 2R x%”—“i\’ﬁ»l—:{g, TR
30*Piwﬁuwzgﬁ e

36




1.

TREHREF S EL 2 TR R REEABT S B A (
Tgﬁj%>%ﬁ$ﬁﬁ;ﬂﬁ*94%ﬁﬁ‘4ﬁﬁi%§%?ﬂ%
EIF o AR A B AR D 2 SHE R AT E L 374 HE A o

TR Gk B AR A P OEERLTIM P 2 X gk

FE RPN AR LRSI R ke 2 i E(fair value)
% L e B o O R EEA 3"“""?‘3;& o S A AR B
RIS 138 2 A EgrE P ARFLAFWMET L 3L 20 59550

ALATHZ BHRFEE R REHNY ELFFRRGG AN RS
B2 PELAT 0 B ERAME I IFIWE 2 FIHREGEY EA > &
%rﬁﬁﬂé?*ﬁ&%ﬁ?éifﬁiéﬁmﬁiﬁj%*&%%ﬁ

EAPM P PEIE o B BRI H TE 2 ERBFIRBAEY ZUINE

FEOFAEERMME I FZARBEEAN TR R TRED G
FTAARGETAZFE I 2RP 2 28 2R3 SR FHHPA
@ pogri=% 2 (Internal Ratings-Based Approach » IRB 72 ) 4 » 417
2o

AT R iR iRy TRED G FTAERGRT AR
W R R B RRIREEZAREIHL -

TEmiH ) AR E(FRY R 2R

ERFPID X ¢ EEHyL &
G B P (F LRGP )R B3 E o A T iR3e
Jp TR EE R 201E2 5 3iEL R Ao

A F oo fsis TR ¢ ¥ (affiliated entity ) Prip o d14317 ~ T4
3

IR R ?ﬂ’éfﬁﬁﬁfpi PE HAR] EAE
WA 2 NP o mI AR Tl A TEG £ BT gt g T
—’l;{fith]f

(2) > P~ & HATEFE L o
Fp Ry FE Bz 2 2tk TRYFEFEE ) $2 5208 %
”@%i%%ﬁi%ﬁ%&%%%i%%%i%ioi%ﬁ%“

(1) 2 B8RRI 20007} 2 4 g ;

37



FHEFFEWHEL R B2 TRE FAERGET
ES NP z\»’]‘)‘_E,J iz % Kﬁ‘%}%.—g‘yzz* 3R o

A A LR ER ¥ P”"% AR VSN N IS JNE 5 . A
[ e B A R Lr',;-iy\\i%.i:?:@f];i %Tﬁ
BP9 LEE 2 A B e

38



L

Bz

EL

')'b:/ﬂ"

W =

Bz

4t
3%
W
Kol
ol

ik FRARTFHIERP

£
R wk’:
A
E\u«
- Nt 4
i
xw
¥4
W
Fb
#
:v
e

PBhER? 2L &%
Cl=Al — Bl :F 58 OB (FLpimr L3 7md)

Whife LB 2 A RT R GE L £ Y A
M| I BB 0 A OB R T B EZ A2 % 2475 C

P EAERFRGH A4 RuoiC/ AMPATENE G

)

%l?

T
1
=
She

£
-Hﬂ»
)u\
HE
3+
o
pe
=
~
O
~—
X
~
|
I
S
i
fer
=
po
&)

G=Min(F,E) e ATt 3%

39



H=Max [(E-F)->0] - if* ¥ Max (5%, Rwo)

KT BN AR L GHARY ELGH
= (D-E)

< AF ”‘A@:Max(lO% Rmo)

LliRiFEEe B TR GRIETE 20N HERRFTHE

7z
M ARTHROFEFTH NP Ee LB 2 FHER £

L2 AN A FER I GFERBPN 2 FHAIEEY 5% BRI FH
=g

% 10% o 2 doid b A 7T A 2 A H S HHE S

%‘@Z%if%ﬁﬁiﬁfﬁ%iﬁ’&_%io

A

Mo FARIE S P BEAFEREL R o

4 &

S EAMERT B AR o s A (

I \
2
—
i
h
b

P A K

40



" =




(=) FEGFHERFRETAFED g M L8 -
L 22 Wi REREFTE - FFEREFEZAPRERRZ P A
ez o R HE AR L2 P ¥ REFAKR
2. BEFEEYGLS 213K o
3 KRR B AL P2 L AU P F AL S T REF LS
Ao Bl B s FAAHE RGN FEEL A
(3)*@ﬁﬁ%r%ﬁﬁ#%ﬁmﬁ—ﬁ%JwﬂzFﬁﬁ@#k%ﬁj
CERETRFED p M EREE) T YT M Gl ¥
RETNEF RFH TREFERFER ) o 387 1 FFS

§ S KR T

YEp i PR7%§5 ] RIETTEF S
F8 BB WAL B

THFOY & 2ELFEFE

MEFE | RFERRYE DR FFTEE S At dt sk

A fek o BEFE | AR

o

1t E SR AR R (TR ~ R ERTE COPRAE ~ T F ERAE C R L
Py JOPRAS ~ 32T B TRPRAR ~ T IT AR TR & S TRAR R
» A~ B E N PRTE ~ R E hIRFE ~ iR ATE R

YR L BRI B ARGFELE A R RERLE o

42



(RTESNE R N Nk L A

A

£ Peng f2 an(TAREE ESR) FE
iR - ME S A E A AU ¥E G B ARD R S
EATERE Y o B P E A I

A IR E A N REAEP 2 LR Y E AR

v

FVAGHFE GH IR B 2 T RAFREE S T
Voo EEA A D Y= Jﬁ%ﬁxj B8 Y i BARGE
FEGHIA (AR P RIEF TG 2 ) iR
HE g » Aph Gl Em e D &4 -

= (BE)= Min [ZA % p 4%, Bi7= B " T390 RAF R4,

BTz B T g~ B3]

EGH A BED ) EEARRREAS (DB AATLR
P )M 25 AR(FL) -
RPN E G

i

ﬂ
H
7N\
-
T
Y

............ i % B5%
Bz I EREFREGIFERE AL F AR FRL Y E 5 A(HL) -

H1=(E1-Fl1) el i F % #25%

:3:f1 E?@’T’%‘fﬁﬁ’ﬁf/ P

EREEN

BTG MR S A S DR -

p
i}
T
2
N
A
iy
ps
3
o
3
2



2

’

V

)

I+

B ARG 0 BIT

44

Vi

L
i

by
DR



R EFGEEAE 3L AT HRBFETERP
_ \';Fﬁ_‘ﬂ’i

%iﬁﬁ%%@ﬁé%%&ﬁﬁ*@ngwgiwwﬁgaw%
ISDA T * 4 %% %) (Credit Support Annex > CSA) 2. F® #*L4E T3 12 & #p & ‘24
REATiE * 20 P LA 'i PR RB A LB EITE TR iR
&ﬁﬂawﬁﬁﬁﬁ i&ﬁﬁ%B@i&w%ﬁPﬁﬁi%%§&ﬁ’ﬂ
P Tmend 2 TREFRS AU &2 E kg2t (7
IR EAEEIBELTAE L 2 PERTER) | 2P ARG

PARFESL YA 2 At AN RAFR E

,?P’lf EI-

Ha—

S RETRFHIRE A E SR AR R B RSP E S 2

#ILISDAR * J 55 5 (CSA) B A% 71 35 B o) BRde™ o fded ¥ ik A%
V3 NEE o BEA T
HA - DRRFARERE ST T E R TR 2 AR
(Thresholds) » # z 14 T* 38 p
(- )H Jpk 7| £ 28 (Independent Amount)
(= ) 4 £ g (Threshold)
(= )& MR £ %7 (Minimum Transfer Amount - MTA)
(2 )& #:* & (Rounding)
HF- L RERFEFCEEAE 3 Eaw @i T 4 3 (Credit
Support Amount) | :
(- HrrFHISIH I FTARFT R GRS TTUAEF S S
BOpEER S L ﬂ??‘ i
(F) P E A% p 23 =& & % (marked to market
exposure) » v b A7z TH b &3, (A7 ) B EH
L2 TH PRI £, (i) B2 272 "L o

45



¥ o =

W FE

TR B LI A

AR
.
]
oo
-
-
P
ST
R
NS
R
~
@)
=
D
o
—

Support Balance) | :

Ryp G EEFOCSA) T gL S L HEL T AR
Bk, BE o BELI YERLE ARLZTRE -

FREIR RN E B R AT AR

(- )% 5 =45 15 2 2 & £ #f (Delivery Amount) & £ % £ 7

(Return Amount)

1 B*ERE > CF BERLHFE - FLAERS
2 i £ 2¢(Delivery Amount) = (12 * #ix &35 — 3% 3
WARER)

2. RFEWEF < R HEEAE > FGREREFES
£ B £ 27 (Return Amount) = (73 * £ iFARZE — B % # %
£%8)

()2 H &% > 5HMEREHFMTA) -2 HEF&E o Z8E

v TR &38| P~ #:t B (Rounding)

()=l ars 3Bk i\aa‘%#&#‘“

46



B e P VY BTIHEAZ VY REIA -
AT B BEA
PwmREGHRNEE FREMTIREL - o T

(=) RFEVIIRTEA  AGFRFF AL TELFRE R
2 KGE o

(C) FHEEFERYBRTIHEAR S EHA Y BRG] BB
V2 RFE(LAFSY &4 ¢ 10299 & ¥ 4% F % 10200184800

SRt AR A LI A EEBE AR £ BT
WA FRE B A RS TERE A ¢ IR RE KR etk
Ev s T 8 I S ﬁ:vk (NlFS)‘Tfo%\ éﬂﬁﬁp RUFs)\é’ﬁ%iﬁﬁﬁ\

R ARE B ERG Y LA AL LS I RATRI AR
REEY RIS A LS BTIA -

47



[# 1]

B B OEF N F R
# 3 p
AR RS
5B ¥ 3 &% TEA-Y 37
i ) (2) £ 12 (x(2)
ERBEFAFETA
i 100%
AR RS P ERET E I AR FE
44 N xi_sj__gr 417 ~ K 4 'ff“it & PR N
BAF - BRI S SLE R AE R 100%
FEYE S ERFRAFF T REL G ERKE 0%
£RES
Sl epernprg 100%
; WA 100%
- boGEHCZE0%2 A R o By e RE P LA
100%
’ﬁ‘ 7 e S
-k FALLEY
;1‘%@?}? PR B IR R E
y oo | BHEEIEREREE TS RER GRS 20%2 85%
A ERES
K [ TWAA- P2 ER NP REEFESL 85%
B E
F -2 WAA-11 + 2 &g R x’%* 85%
A
Y-k AnTA(L2A)E3
Rzt 2 b AP FHES 75%
% - _J_s}g[_&]’i\ ﬂifiﬁ‘,"’;}(}"—j‘\ﬁk“—f[ﬂ
T B s PEBAELTR (7S R R R SO%N 50%
L ERES
v o= | BFIEE A WA+ 3 WBBB-Z LR PR EF
& 7 ¥ Az 50%
B rpguanpres 50%
$-k BaFA(L2B)E3
- kFA L3 (L2=L2A+L2B
EHBEF BT ARIE(L) =L1+L2-AL2BI-AL2I
Bgad
',7‘?‘%?_ N I I 7%%‘_M"k g: l?—r}\ 3%
. k4 ae d EA g 5%& F 8w T %
mp oy | R REER TRTERFRRA Ly ;B»%?s]’*ﬂ‘ -
s E £ 1 o/__lii Ed s 7_%43 K?r%
% = ﬁ&lﬁ%”“%rir?%r%—u\ OOZ#%_T:AE
; ,‘% m-RH B"rﬁ A
EEN ] 10%
& oh 2 TR AEGHEERN 2 3 5%
RE s s 10%
REGHEY

48




2 ik &% T (Bl
: @) () £ (L)x(2)
S 5% % 5 5 ¥ %
"Apo L T
FF | po st B an LO%5 % &7 4%
TAE | g ~ T ks
EEEN oh R A 10%
PREIE S &% 5%
® % AE| B R 10%
i BIP | 54 k2 R N 5%
¥PFr | kB s meifRrz 25 5 5m 250,
s Rl H " 0
FA L | REEREAR 5%
- v
" pon | REEFEGTRE KL AR .
B 25%
BN | 2880340 IR 20%
T P R | A2HL55RGRHZ AL 5 200
2ygE | | mrgiEm 0
MO wE | 2R AR R 20%
A
#) A | A EEEERFEERS ALY 40%
P 3R
SRR & TR B 2506
RBFFEFEEHEY
B HR(EG) 100%
RBEFPFFEHEES (L F)EF
AEHLLY L AF AT - ETALER 0%
| MR K ABRTALER 15%
’P
VR N BazTagz 21z 2843 FEE
% Y- FALE A Ash P AE 25%
R A
Fo | mHe Rk BARFALHER 50%
7 uzébx—@éét%:%ﬁA.&?ﬁé;%# 2 b L
SARFCR S EBFAERET b GRS 20% 25%
T T2 feRp A IR T RS
2 i H o ,_\i’_ﬁﬁ 3 2 100%
BERETE E
ifiﬁ?r’ AR E D 100%
BFEE AR SEE A R Bl E R
B RN LI FEATAL LB ERYE 100%
)
H FAPNE R HE R BT R AR e 2 100%
S 2SS ’
2]
. FARE RERRCER Y - K TA)L TR g 20%
RFASPHEFLEE QRTT LI HER L 100%
EE o b’“r?,—;ifz{%ciﬁfrv']tt’%ﬁ
EEGRTFREREFS LI HEFARD 100
#wﬁﬁhmiﬁﬁ%i °
RO RFHRFEEUALREF EFRFLET AT 1009
i%“ﬁ—\}ufhr}% .J\ 0




5o Y 2 &3 T
‘ 1) ) £ E1)x(Q)
FEBFTEIIRELDEF()
FAAMGERE - BEUARFIL - FARFE 100%
XA PAD PP HEEFURTIL LT 204 (D)
FRZLALES LB REHA 5%
5B R
AERBELES LR
7~ SR FRE ¥ FE 10%
FPIREFFERE 2 RTHA
[z %%ii”\l%@%»“i
BARBEY | ;a5 3 g%F’”?%iﬁ N JIF‘Ti 2t 30%
BEEAZ | FIRFEIBHEL EERTHA
i 6 L T %giwwﬁfﬁ&;“ﬁﬁ@‘ 40%
A e R ERPRLA T BT
7 T = - ‘ 40%
bl A
BEUAA®E appipe s i 100%
PR
Hu 229 MEZ2L0*BTHA
e ey o e 100%
%R R T A ’
BRFERTBTHFAZ MFERTHERA AT R L(0)
HTIREI MG BT A 3%
Hu N4 og
;'ifﬁ A 1%
TR
A djRTEF E3(d)
HuHeomgind(e) 100%
## & R E3H(H=(a)+(b)+(c)+(d)+(e)
& M (B)
e
F-ATA 0%
Y-k ABFA 15%
P Efazr AR AR FHES 25%
¥~ kBT A
o Hie 5 B&uFTA 50%
- pera P REERT 50%
H i FEEEhs 100%
L EREE .

W AR RT A 0%
R T e AR 0%
BT A ITART R B 2 Xy 0%
g oa| KB RGP AUEERARERBEL S0

A2 Ak 0
gL ———=
PR TV AR E Ry s 100%
&inr AEHEIERRE I £
IHELSME I 100%
AR R A 100%

50




. ik &% TS 38
‘ ) (2) £ FE(Dx(2)

Hu gk 100%

R&in~334(C)

EREmNR(D)=[B-Min(C,75% x B) ]

AP H BRI F(LCR) =L+ D

L RBFSTIREETARGEL I F2 Tl §RIRTRAI G E L -

;iz.ngw»fwmmwﬁr&@m%iﬁfxwim LG AR XY ¥ o KART

T3 k20

51




[# 2]

847
wH 3 FERYRFT TP E A
E 5
Hrr 74 B+ =
5 i ¥ &% 7 hais
‘ 1) 2 £ (1)xQ)
- K 7 A(LL)* 100%
s |80 PUMPAIHLERE I T H UL E - KT
F
i A TAG RESE AL MITI0p PIHY P AT | 100%
Z I & e~ (AL)
e | 305]4P\zqua47%, BN T iR N - kT
oA HET G AEEENE R0 AW T HBLRE 100%
— /n ».(A2)
% ME-EFABERRRGE &7 BESHE NS R30p poT) 100%
D pE v - KT A(AY
Pl s -k p*%y%;—f%&wﬁ% R REEE AL B30 P T 100%
A | PE 7 r5- KFAM)
BELF- ETAALL=LL+AL-A2+A3-A4
a | ¥k AT (LAY 85%
gg:_r W PRIH LB EEIEII PR L E R ARTAE |
s | (AS)
5 |30 PPIPLFEFEEIHEIE P RN E K AKTA 850
= |(AB)
| MECEFTASBERGE AT RSB NLE > #2030 p 8506
A | MEEE S %]A&F)?})(An
N ,u“:%;?é_;%ﬁ'—mp;\@%w FHRESE TS >R300 8506
AL Bl A..é-;af}_(AS)
A | AKEBE- K ABFTA(AL2A) = L2A+A5- A6 +AT - A8
$ - % B sF A(L2B)>
WP PP RS R 25 BRTA 750
a [(A9)
o 0P PFPLEFERIEILE RS- K BARTA 750
+ | (A10)
is Vg Gl T5%:nE S & B AT A REF  KEHE AT B .
%w%,:"*%%ﬁ“soﬂp\“'lﬂﬂi’?%ai:)é]B&pZz(All)
o | M BB T5%E - B AR FTALEF KR R AT B 250
%] %1£%"%5M—*“30E1}1\“'IF—%"%‘L%%::@BJ»FE(A].Z)
5 W30 PP IH RS RSk BERTA 50%
(A13)
B 130 PP I ERS L RN R BT A 0%
T |(A14)
Z | M BECB0%E - K BARFASER KR v A B E 500
= 0
SHENE N0 PIWE o rF K B f:i(A15)
i Tl 50%e0% - K B AT AR EF O KR v &G B E 500
0

A A2 H030p PRI %2k BT A(ALG)

52




e @)

&4 7 thdkcls
) £ (x(Q)

AEBF - K BRTA(AL2B)
= L2B + A9-Al0 + All - A12 + A13 - Al4 + Al5 - Al6

AEBF-KTA SAL2A+AL2B

¥k BaFA 15% '3 K & 3 (AL2BI)
= Max ( AL2B - 15/85 x (AL1 +AL2A) » AL2B - 15/60 x AL1 > 0)

52k T4 40%2 3 K £ (AL2)

=Max ((BEBR- K ARTA + AEHBH- K BATA - 15%1 TR K &)
23X AEBF-KFA O

=Max ( (AL2A+AL2B-AL2BI)-2/3x AL1:>0)

EHFEFAP LT AR

= F-kFTA+F_KABTA + F-EBEFTE - F-EBERFTALNIIAKFLEE - F- 4

T2 40% A K &I
=L1+L2A+L2B-AL2BI-AL2I

>
~

=
m
%*f
\-H>
=
&
-\»)\-

Eliw TR RIS 2

>
~

.ﬁ_@*’

w2 Tk R E S E A 28

X3¢ %I}Lﬁ‘/’l‘ A EF (AR (AlG)"LH o ey EHLAR o

EAIEFERT CHEEHNABERSLEHSEENLEY > CHE AR TR

MRS EREAFEL

53

BFAR N K BRTALFHEFA WK -




