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UBRABELRE TR ETRAXANABTEFIRERE  BEFLTHAMRE
BEARBEEETREEE » LARAHE -

(UOF 8 ERZBETR
106.12.31
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AREFBERE mE 3.50 % 3.50 %
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$_ 10485377 8,642,645
5,003,300 5,003,300
$ 2.10 1.73
106 5K 10544
$ 8,994,326 8,962,344
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3,141,503 2,709,010
2,516,428 3,527,280
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804.356 817.181
11.227.898 11,538.974
393,124 403,638
511,475 420,823
904,599 824.461
$__ 10.323.299 10,714,513

10648 1054 5
$ 487,943 110,513
284,216 415,025
265,721 227,178
71,711 158,209
(29,684) (55,059)
(6.885) 136,033
1.073,022 991,899
(1,997,577) 195,482
138,082 (64,300)
110,548 139,726
97,755 (195,928)
56,615 (329,224)
(2,081) 11,648
(1.595.758) (242.596)
452.048 418.898
$ (70,688) 1,168,201
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10655 1055 &
Ra# % $ 19,624 180,306
(HA)HAEF] L A B
106 5 & 1054 &
RN $ 700,465 1,160,220
17 SR RS F 5 513,197 .
AN 51,620 57,497
URAHEZEBETANS 50,749 51,937
MEXHEEROMNS (6) 55,790
2 & 48,394 43,361
4 3 $ 1,364,419 1,368,805
(HA)ELRAHEA
106 4 5 10545 5
¥EEA $ 5,244,921 5,082,644
Bt % 387,267 375,107
Bk ER —#ERAHTE 178,988 180,210
RS TR —EERHETE 187,651 182,098
2 # 302.671 331.645
& 3t $ 6,301,498 6,151,704
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ARXARE-OXNFRA—QL%E+A=+—8 BT AZLSHN H4,132A 84,075
Ao

(EHWHERRGER

10635 & 10545
WEER $ 280,308 350,812
BYER 56.411 137.125
A 3t $ 336,719 487.937
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10645 & 1054 &
HWRHEA $ 2,640,735 2,617,203
BRI & 1,643,949 1,525,051
MRABERE 1,153,686 1,174,597
FEEERA 958,269 740,369
e ¥ 751,986 756,495
il 9t 578,628 573,111
#HEE 291,203 280,562
HER 163,841 188,662
HE b 874,847 879.052
4 3 $ 9,057,144 8.735.102
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CIUBRAEEZ LB EEBALTEANERE  BETEVTIFAMRME > EAAME
EHH S P EEHEREE N BREBNASEFHRZREELSRFHE
BRXNABELETESEE  REXEPBELSAEBH -

3HTASBIAX HHRAFERIRR > REFERITLEBRTAKARLAEH
Bk BEMBESTESZT BT £ 443 A Black Scholes Model -

AFBAESTRERER  REPTERIZIFLRG) > ABBRAETPHFHTEE
HABBETHEIHZHLTHEERIREB I TRERZLBE NREBHE - RE
BRGHAKRE ZLEE BEREFH2ITHEXRFREISER/IEEH 2T
3AE - .

5.8 G NEE R G Y FE &4 & (Probability of default, PD) » #MA X S H TR 438
% % (Loss given default, LGD)# & A & 5 # F 32 41 & % 4 %A (Exposure at default,
EAD) » 3+ E# &4 B FHEHECVA) -

AN LB TRETNEHAPDALGDZ #3HE » RAEAEHFBREE S

(Monte-Carlo Simulation)## %% #) & £ 35EAD -

6.ARLTHENMABEZIERENRE SR EHHEE

(DEBTENABHEZELER

106.12.31
AREE
tREm4 5 % ¥ =8 4 3t

) - M
HE:
FRPREPARAEE

ZeBEE

HHFZE $ 70,992,249 41,226,032 29,766,217 - 70,992,249
HEHESBTA

HREE 169,165,218 40,778,404 128,386,814 - 169,165,218
HESBIA:
RAE:
HRFHEEALARERE

2B A 6,589,773 - 6,525,624 64,149 6,589,773
B
BRBPEBLAAMEAHE

ZAREE 7,302,037 - 7,236,731 65306 7,302,037
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105.12.31
PO ).
R & 2R -8 B8 F=8 £ 3
iAo T E
HE:
BRBPSHAOARMEE
ExABEE
FHRIER $ 80454216 37,057,815 41,073,679 2,322,722 80,454,216
HHEHELBTE
1EAETE 145,298,748 27,300,056 117,998,692 - 145,298,748
ESBIE
HTE
FBBEELIABEE
ZEBEE 9,660,479 - 9,071,694 588,785 9,660,479
A
HBI[BE LA A
Fxbwhig 8,662,041 - 8,073,272 588,769 8,602,041
QF2NRB-OXF—A—BE+ A=+ —-B U2 A BEAEELEE 58
PE-_ER 255 -
CAABEEGERRES 4B BT AL AmE
10658 &
X kD
AXZEM AEERE
b £ E-1 E3 3 L ABRE
PN L5 EXe¥H HATER Xt kS EXE=%4 HEX=%
E8 #inth iR W L0 L% s #AE=8 REBRKE X4 ] EEE ST a2 n ik ELEXE
FFrE AT R - 0
fEE E R IR £
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HEdBEL
KR AL ARE .
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WSEE
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BEZ¥E A%l
i € F-1 &80tk LRERE
MHAtm LE3 alEFRn HNAE=F L FRY £ EE=%¥® i F=¥
EL. Fike di) ELE 23] LY v HAXZM BauEE & LEESE IS LY LLEX %)
#TLLBTIR
HiRR B A A
HEzLBTALE S 2,390,227 (67,505) = 2,322,722
et Rl
f 2T XN R 2
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DA BEEEFEER LR 2B ABE A
1063 5
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EE=¥8 4% 21
b €1 F-3 BEE F118
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FERART PR O
JFH FEEH BEBAE 18 14 Bl 4%
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REHE & ~290.59% ; 105.12.31 % ARABERT
35.74%~235.35%)

MELBEE Model Based -+ #% % %(106.12.31 %23.69% * ZHELE -

REH— ~69.16% ; 105.12.31 % DRBERS
Fl R TS H 25.94%~93.97%)
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ABEER(AAABALRLE)
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HEyHBZERRGR RAEPEXKE - ANARZFEBEVZHERAR
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FE FAXIHEBEFETAMBARIMENRTE "HERR ) §22
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ANNHEBERLIGHFRE—REPE K BRBRERF  BEFY
HRHGFE - TRPERARE > BEREFZANIFZERARR -
C B)VER R R g R
ARG HERERARR  HIEEP REZBESTHBELEEEL
AT THRALBEFRSLERREFRLEE  PRARSZEBF » UHREH -
FRNRBEABRREREARRETRBFOEE » ARTRFPERL
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BRCEB) B X RATROE B2 RAHRE M)

ANAPTHEERRAEHFAGERARRAMBIRAZES > ZHEN
BEBEFOCREATN  BEEFAHAZRLRE  LEFRRAEH AR - F
Rk ) UEFREER -

WAL AERABREAEZRE
FEARANAERARERSAEEANBTAZEARBREALR
BIVEENERBBEEALBRETEAXEDLBEREARKEAERSLH -
FEABARNABENIRATAZBREHACRARERSERESLER BT
B BRATHSZHERAZRA)TF :

ERRERERAERSH
£ % % 8 106.12.31 105.12.31
BP R R e XA $ 2,329,137 6,909,847
BAARTHE A FREER 18,761,234 19,580,210
P ORI e d A48 B 2 AL R kERSE 1,801,679 1,321,188
A ¥R B HOR 8.063.617 7,104,282
& $__ 30,955,667 34,915,527

AR FRREILRATHEZHNER MEANT R EBZEARKE
R GEAXANRERRA - RBEZRERE LR T HERAAR -
Gyraa)fz ARKE T IHER
SRIEXGAPBABEETN A RSB LA FBEAREFET 2
AFPHREFRNIHEEY  LAFHEMZEHBY LTG0 KNSR
EREBRAZHEFRBNE > AELEARARESZETZHER -

FARARCREREFTRANEL  GHERENEE  BhXH(RRES IR
BBAHRPAT > KRB R admEL  AFRE BREABHRESTHE -
HREHRET  BUBERTETEE - AN GABEETRE-EFRE—X 5
MEARTR BAE—FPRE-ILHHAZI JRBEERN)BHEEARK
BB A ER - AL BRRABRRE 23] ~ £ EHNRME N 7742 R RKRE
ZEPXERWTHEITFAZASL)

As &3
106.12.31 105.12.31
F A § 182,349,533 172,932,371
RELE 126,941,706 120,303,885
2] 2> - 3.604
& % $__ 309,291,239 293.239.860




(e HERAERGFRAIMFREREGER)

B.& %7
He ¥
WmBEEREEE
LB AR FE
& #
Cie& A
B A
&M
G
& 3

OV AATeBEEAER ST RBHRB LM

106.12.31 105.12.31
$ 94,562,828 84,691,516
20,355,205 21,661,577
7,547,819 8.082.783
§_ 122,465,852 114.435.876
106.12.31 105.12.31
$ 259,162,653 241,687,610
26,353,352 29,644,796
17.804.011 16.533.,130
$_ 303,320,016 287,865,536

ARAFBELHMERTE » PR RO ERE - FRIITRRMHKITE
X ABBPEBOARAFEILBTE MEIDIFRMFRE - Fhfhm
- BERBLRAZHLEE LAY BRI HHTEHARFEATE - 8407
FABERRBRRMR - R LR REBTEZERAKRE ST ¢

AAERRE o
106.12.31
Py ex ERFMEEN
E T A T CABHAE  REH RN
et FAMAM BASW SueW Mt EmERE ERERE 3
—{ERAE%% $ 41,556,124 1,025,862 2,363,023 44,945,009 411,934 759,902 43,773,173
—Hii 18,605,750 29,282 18,635,032 9,595 178,877 18,446,560
IR B AH )
(R4 BRBE) 298,117,283 4,878,910 6,205,046 309,291,239 1,751,105 3,919,821 303,620,313
105.12.31
P ) BT % 29
R Pt ek BARHER  EEAER
AELeW HasW  _ HLLH 3t EmERL  _ TREHEE Fon.
R KR
—RERFEN $ 40,712,309 967,381 2,774,840 44,454,530 780,459 477,191 43,196,880
— R 24,317,871 - 38,039 24355910 22,089 247493 24,086,328
 RBRERK
285,452,043 3,883,822 5,156,596 294,492 461 1,876,389 3,428,590 286,187,473
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BAXAREMFPRABBZEBREABMRKEL JBRBEANFTEEZEALE S

Ziy
106.12.31
43 B 4 — 4 43t
HEERMER
—58 $ 116,482,776 10,865,277 - 127,348,053
—fEREH 34,757,663 7,654,142 1,693,280 44,105,094
— Hph 97,368 - - 97,368
LELBRER 113,921.265 12,118,889 526,614 _126.566,768
$.265259,072 _ 30.638.308 __ 2219903 298,117.283
105.12.31
i 4 R — &% 43t
HEeRER -
- 5% $ 109,968,430 10,659,878 - 120,628,308
—fEREHK 33,978,753 7,842,297 1,860,275 43,681,325
—H b 134,568 - - 134,568
LELBER 109,174,353 11,130,659 702,830 121,007,842
$.253.256,104 _ 29,632,834 2,563,105 285,452,043

CHREFRACARESH

A2ARFABRBELBETEIAFNRET > RENITEREZEA L
Bo#r BRGEFEB RIEATLE » 5 A ARSI -
Nk RRFLERT EIRSSH
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106.12.31
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807,147 555,665 1,362,812
$ 4,172,208 706,702 4,878,910
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B E RIS
A B R R R EE S 3
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106.12.31
FERB MBI TR SR
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38,417 23,740

798,495 504,169

5,061,521 328.880

5.898.433 1,356,789

$ 6.295.046 1,751,105
105.12.31

HRBBHKBE HGHRESHE
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62,582 28,475

513,247 295,413
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4,754,352 1.476.550
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AR EERE
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T 1,200,927 | 309,291,239 042 %]| 5,670,926 43929 %
WRIRIR | BAHRAR | BHIRAR | BERAR HIEFR
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F—~ERIEFRBFZ BRI IIAEBHELE -

BAXABERRETER

106.12.31

Y AE R bR LR sy | AW

#44 e (%)
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El: % 2 105.01.06~107.04.18 577,112 4422 4422 -
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T 21 106.12.07~107.01.16 4,560 {127 - (127
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$  33.441,650 §8.03 _ 41,315487 88.45
FHAEBFEEQRAFER  BRH ST $ 39,436,486 3951 35,020,143 27.19
RAT R BRATRE)
bish: SR Ay 22,631,304 22.67 30,022,675 23.31
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20,740 1.25 68,440 4,53
59 - 16,030 1.06
$ 72,460 4.38 122,081 8.08
$ 7,488 3.95 2,047 0.89
4,044 2.13 36,296 15.70
3.980 2.10 427 0.18
b 15,512 8.18 38,770 16.77




RH(EBH ERTREH R A RFREREER)

6.7 IR L(RAELALTE)
AR EMEB R GREENGBAZGLERE ST ¢

106.12.31 105.12.31
15 &-F+ 16 &+t
_HAALE £ #H BHHE% £ 3. B&£E%
Citibank N.A. $ 122,246 19.99 2,581,636 85.53
T WA hodk SRAT 21,679 3.55 - -
Citigroup Global Markets
Australia Pty Limited 9.689 1.59 - -
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R 2 ARG R 53,256,043-F 5T A 1,679,161 F 74 0 £ 8435 8 T BB E - A7
PIRRAERARBEERE -
Q4RI HIB(MRFIASIER)
AR RBEMGARFRERERAR BOHRE - BERE - AHFRAELRAER
B EAZREHEELT

106.12.31

X ¥ i ¥4 AR

M AL R 3 T 50 LY 3 L bk ] $+E/ A
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I E AT 7,000 7,000 70 HEFUSDI00Z H FH# &
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ANNRBA—OXRNFER-OLLELBHHAERSEFLAZI LB AL

T
1065 5 1054 &
BAAL S 124 XHhER £BHEE £ BEE
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B e HABGAARREEESE B AR KR -
SRR EGRNECEFREEEEHR)
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HEFUR 3,062,074 9,289,359 - 12,351,433
R E 7‘%1&3‘.& 1,285,563 9,037,736 - 10,323,299
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