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—2 - LRILBDINFIR—IT )T DR KY, R—bTH)F DRI T/ Z—2 D AENKYIEFEME
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X385, RIZ, R—bTHIFREDT IAIINERE, BEIEEDT—42%5ERBLEFEEBLR
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BRIZ. FEO—2DEFHEOREBR ERITAVITHIEEZLNDT=H . BIEHTERFICIRESNERNLDE
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HFATH)O —hENF=—EBD RMBS BE|DETINIZ LD DGR E M T BB L. RERFIZK
K(RR)RVFI—IEHD, ETILO IRR (&, BAKEIZISL IRR DF|ERIFIEBERT L—T
4—RAD RR FLET—TIL 2ORFI—IRAFIZEEMTONS,

ARMAFEZNBEASINDZOMD RMBS BB DETIVIZL DD FHER LM HFRIE, BES
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»  HTRRBA LRBE R FRIHESND, HDINIHE LTSN IEM RICEERNTONHE
BIESNEHFIRE RO LBEZERL., B4 R OBMEFBREARL U DICEBRMA LRBLRE
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» R-TIEZRD1/YFLEDENERKT S,
» R+1IE RD1/YFTFOERMAEELKT D,
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OYHFBEBENOEET D %,

EE=1
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ZZT.

PVstresseg = KN R EJIZ 7= 1 ZFATEE

PVinstressed = BREEDFEIZD SE DN =W 1 5TFHTEE
HPSRgegion = HBEZED(E EAHIER N XK
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ftEX 2
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R—=ZRUFI—IERMHET - RTv7 4

R=RITAH)AIZEENBZO—2DRUFI—5 CElE, TIAINNEREBEAREIZE>THESINS
M, BTcOo—VIZxt§ 2REERFET(RE COARELIND,

SRR 3

Base Benchmark CE;= Max( MinCE, Deffreq * L;/ (CB+ PP))

CC T,
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MinCE = O—> (251 T B R1E CE

Deffreq = 774 /LIMEXK

Li=O—> | D#E%*

CB = O0—> | DHHFFES

PP; = O—> | EXHh UV BSE IR A TR (2 DO— > DI 55

A—2 DX ILMELIERI A EELER
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THRITNIEL TIAHINFOELE L J0(ELETEERLREF RETERLAEWN) THD,
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SHER 4
Credit Profile Adj; = Base Benchmark CE; * AdjFactorcredit profite

_C T,
CreditProfileAdji= O—> | DEFEZE DISHTA7 71 /L 772

AdeaCtorCreditProﬁle = %ﬁ%@gﬁjﬂ77/f/bf7ﬁ7§

RUOFI—IERWET-ATVYT6

RUFI—Y CE[ER—=X-RUFI—Y CEICBBEEDERTOTI7AIICETIRABEMA-HD
THd, NZEFHA—2 LRNILOMDLTORRIC, BLDO—2DRUFI— CEEFE LD, N
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ZOEINLTT—ILDZEO—2DRUFI—Y CE BNESND, Lb—TA—XEROXERANTRY
FI—YCEEEHTS,

SEA S
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SHHEA 6
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Adjustmenty j= 00—/ i DFHEEIZ D55 S FFE k
Adjustment Factor,= #F1% k DFFEZT 72—
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BRI SR EIXETEICE G D, LTI, MILAN OFRRIZOBA MWLM EZET T, [k 412,
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L—T4—XE YHEER. EAEN. WHFTMESR. WHETMBCEODNTRUFIY—Y CE &
FES D, YWHTMEBEORRICIE, RFI—7-O0—2OEHW R Y HLMEEEHE T, E1Y
7 FEMEEE, R E (P RIBT. EOMETRE) CAFARRAETISET —2. HINTERE
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BIZANS, RUFI—VXYENRIOBNEFEELDOO—V(E BEDNTF—IVANRFTH
NIET RO AT KER DD, TIAWDEEL TOED, mIFIEFELEEENH =I5B/ TEY
A F ADFEIET/NESA2 D, BERIZ, ERAIZURIDENEEEEOO—V 1L BED/NNTH—T
ANBHTETIROFEMIE/NSKEDD, THWAEFLTWED, RO EFLI-EENHDIHE
[SIERAFT RN KR ELIR D, L—TA—RE ROEXNSRT )7 - T73—6EEL, &
NEANTNRITF—I U RIZET IABRBEREILKRHDOIEHE/NT S,

V=AU BEOIAN - EFRRIZEE T 2 TS XAFHAIZIERDAEA D,

SERA7
Scaling Factor;= Max( Benchmark CE;+ all adjustments;, Min CE) / Benchmark CE;

CCT
All adjustmentsi= X 7 77-9 [ZREA/0—>i DO—> -LNILDE TDHHE
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FEX N
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[& GDP #RETENYFI— - R— IFUAIZBFTEREBEHELTHERT D, L—T1—XEBHE.
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EEIZEFEICHL UL, R—,IF)FIZETIESEORABELMASNS,

FER 12

Regional Adjustment =
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#1500 DIR—LTA4)A T, EBWEFEEE 300 DEFRYR T BEOZELL 300 DEHEDNR
—NTAHFERETHEIEERET D, N FY—% RMBS R— IAIADEBEWNEHRERIEE
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SEH 13

Effective borrowers=1/ § (Wp)?

CCT.
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B DI IATE, #EFS 3y DEEIIZE PN BEET T E1EEMIELFZDEESIZEHET B,
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EIZE O TRYREEZITHEADND,

» AIROMELHEEI7I2— AAT7%, BEI7IZ—EEME AN AKRIZEHRT D, T
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