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i BERIERIENE: BB AR BANIDE EORE  ATEOEE (%)
BED @D () () 3) ()x(2)x(3)
6530 » 24 243,981 175,000 2.28 2.5 2.5 14.03
S5H31H » 524 284,463 195,000 N.A. 2.3 2.5 N.A.
4H30H » FE2HFE 324,113 230,000 N.A. 2.0 2.5 N.A.
3H31H » 5E24F 308,000 220,000 N.A. 2.0 2.5 N.A.
2H28H - 22 286,500 200,000 N.A. 2.0 2.5 N.A.
1H31H » FE24F 261,938 190,000 N.A. 2.3 2.5 N.A.
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%3

HIA WRER(%) 12EABENEME(%) TERAMRE(%) HERE(%)
6H300 » g24E 5.40 4.89 4.89 5.40
5H31H » g24E 5.00 4.80 4.80 5.30
AF30[ - gE4E 5.00 N.A. N.A. N.A.
3A31H » 24 4.90 N.A. NA. N.A.
2H28H » 24 4.40 N.A. NA. N.A.
1A31H » g4 4.60 NA. NA. N.A.
12H31H » E14E 5.30 N.A. NA. N.A.
11H300 » 514 5.20 N.A. NA. N.A.
10H31H » E14 4.70 N.A. NA. N.A.
9H30H » &4 4.90 N.A. NA. NA.
8H31H » &14E 5.10 N.A. NA. NA.
7H31H » 148 4.20 N.A. NA. NA.
6H300 » F14E 430 N.A. NA. N.A.
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orE LU E R BRI SRR _EFIIHIMRRIE T - S8 BB B AR LT AR AL ¢ TR PR AR SR DABR
TIFRE > WRAKHIZER - A (B AR RIS T DA FE B T AR R AR FE R EE 1 . e 17 D OB I -
HHEVIHER - HfrER BRI ICEN RS RRRIER TR ) - WRESR LG H (R
[ 2 M EEHE e 2 Z AT - 3% 4 B Rttt S5 =UAYER T -

*4

A R K 0 o ey

TR W TRERIEE F#(Gross-up) H FEIRK 5 (Volatility

HZ (1) (%) (2) (%) (3)=(2)-(1) (%) ¥ (4)=(2)/(1) component)(3) x (4) (%)
22305 " 489 5.40 051 1.10 0.56
3231 o5 480 5.30 0.50 1.10 0.55
‘2153305 ' NA N.A. N.A. N.A. N.A.
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MRFEHEL R BRI IIELRAY IR - Heedi— B & Z TR MRS 4E - BN — (8 DUEIS E
WObRA R ABREEE SR - R 5 BURERIIL 7 At B HATRREAER -

s

o 1{EPHIMRER 5
o FHiatUEISEUIREREH © 6
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#x5

DEMRREHERETE
H#

BREKRE HAEEE FWE HERE BEHEE BIOR L EREE

K ($) ($ (%) (%) (%) B (x) # (%)
6H30H - gE24F 243,981 175,000 4.89 5.40 0.72 2.5 9.17
5H31H » §524F 284,463 195,000 4.80 5.30 0.69 2.5 8.60
4H30H » 24 324,113 230,000 N.A. N.A. 0.71 2.5 N.A.
3H31H » 2 308,000 220,000 N.A. N.A. 0.71 2.5 N.A.
2H28H - 286,500 200,000 N.A. N.A. 0.70 2.5 N.A.
1H31H » 824 261,938 190,000 N.A. N.A. 0.73 2.5 N.A.
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(EZEFRIET R AR 2D R EU T M E R T ATI04E © B RSy - DURTRIAM SR DU EL R
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R AT SR - ZEMRNERTOT - RBEZFREEIREN 28 RENEhEEET It
(minimum concentration coverage percentage) R fERHEES A SFEEL T T4 Z0ES A B H B
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EHEATFEER - BT EELR--
AAA AA A BBB

A-1+ 0 0 0 0
A-1 1 1 0 0
A-2 2 2 1 0
A-3 3 3 2 1
NIG/ A Z5F 5 5 4 3

(1) B TRUHIR R ASRELLT © (2) NIG—IFH& 4Rt -
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%57

sTRBREEEIIEHEST (credit component)

BE—-EBAETE LR

SRR R (Matrix (Concentration limits) 4&iEf@E (Exposure to  F{EXEMERY(S k57 (Credit component

requirements) (%) concentration) (%) to reserve floor) (%)
i OEA-1+ EBA 10 0 —
HEEA-T EBEBA 8 8 —
2 EA-2 FEBA 6 12 12
M 3MEA-3 (ERA 3 9 —
W& SENIG KAz 5 2 10 —
(UG

1) BT HIR R4S RELLT » (2) NIG—I & aRaTEs -

WA ER AR TR R LR HH > F (5 (5 %8 (credit component amount) AR o sELL EEE
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EERCEFHIET R REL - B g AREEEE > R ESET R E A EE T EH - HER
IR © e B At e 25 S oh E TR - U (5 R (SR - 1T A A FEUIRFGE L 5%
Py —TH LB —— R —— R g e 2R -

BEANIE LLET R I TS A SR o T HII O oy (B AFUERHY AR A AT RESE 218 & —(E5 5 IEUIRAK
GG - NILFEERS B AE R S A B R - R 5ER ~ BB IR ARV L ERE -
MERNASEE - FE > BELERREFIAHENS - heF o 80l B R&E N T (AR 2 352
&) BEREM MR R RIS ((ERTRR (B RS IE R E Rt i) - FEE RSN T AR 5%
MHRARVR E R Fr e 2 - [N Ryis S 9L 2 K 2 SR DU R (S5 g o 2 ST VA A -

EETERE

AAERISCEF IR 2004 29 H 1 H -

AAERSCEFIR AR
- FfFIFE 2016 4 2 [ 19 HSgpl AR R E IR 1% - B0 T s e dMI0T " AHRHER B SE , 6 -
- TfFIE 2017 2 15 HSgpl AR AT E IR G - B8 TS &AL T AR ERI AT |, -

- FfFIFE 2018 42 2 [ 14 HSgpl AR AT E IR - B0 T s &N - MRS BRI N T TERTE T, 6
- FMIE 2018 4 12 H 12 AT IR E MRV E B FIRRE G AT - T TS &EER -

A BRI RSB ST
HEBEER

- Legal Criteria: Structured Finance: Asset Isolation And Special-Purpose Entity Methodology, March 29, 2017
- Ratings Above The Sovereign — Structured Finance: Methodology And Assumptions, Aug. 8, 2016

- Global Framework For Assessing Operational Risk In Structured Finance Transactions, Oct. 9, 2014

- Counterparty Risk Framework Methodology And Assumptions, June 25, 2013

- Principles Of Credit Ratings, Feb. 16, 2011

- Understanding Standard & Poor's Rating Definitions, June 3, 2009

- Legal Criteria For U.S. Structured Finance Transactions: Criteria Related To Asset-Backed Securities, Oct. 1, 2006
- Evaluating Trade Receivable Credit-Related Risks, Sept. 1, 2004

- Measuring Performance: The Sales-Based Approach For Trade Receivables, Sept. 1, 2004

- Structural Considerations For Trade Receivables, Sept. 1, 2004

- U.S. Trade Receivable Securitization: Offset Risk Under Long-Term Contracts, Jan. 15, 2004

THBABZE

- The Rating Process For Trade Receivables, Sept. 1, 2004
AAERFTR Ry s PEREA R ARIRT B - IREEVEREARANER T E AR ER R - sFEERRE I HUA N ST s
BT ARG BANASNE » LU BT S A B TR B0 T S S0 5 PR R ST A G LRI ORI - 7%
TR AT RE G B TSRS - ST R TSR ERNE - DU I TR G R MR 2 B R g A ek

% .
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