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X0 R KRTFEIT 200 TTOFEHLCRAY, KT 7 F THE L7Z5E D 100%587: 5, 125%12 E
FHLTWDLEIRRTWD (2012 4E 6 H KK SDT—ZI12HS<) 12,

BT RD &L LCR OKGETIEMEC TN £ 52 2R TEEHITHD, Ll &
TLLEZ) EWEFEZA W —AEEZ 6N L9 TH D,

AEIO%ET D B Ei, RBSZ EWEIENIE FEICHAANND Z EDOFRTEA 9, vy [GER
ORI ERBLTEX D0 LRy, L L, #HEIZE D & KEICTRITI N TV HRMBS
DEL X, ARIOUFTOBRBEEZZT 5 ENTERNE NS B,

WO DT, HETT F A NI, BRTENGEICHAAND Z LN TE 5 RBS 2, 22 EiEh
KiefE (e Ja—R) OHEDITRELTWAED (p. 9B . KED RMBS ©%< (X2 DE
HZ2T- SN dTh b,
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BCBS MIEREMNUET T F A &2 HEOERICE L LIADRERIZ, 29 L7704 - ) a—R8E %
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2 BCBSY = 74 h&MR (http://www. bis. org/review/r130124a. pdf)
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[Annex] RENEH/ AL v DEHEE (LCR) DIEBR EZDOHEITE (—FH)

(1) BERBEE
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(2) BEERHIER

2. EEFRHIAE
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WERTEEE 10%
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ZE (HH o B——7 1 IS BEO—5 JLGRBER (7 /3T 1 JHEIEE) 100%
FEMITIBRDEANSRD 518 5 RIS FBE=— X DM 100%
FEEADEE~DEREEEHET 57 /N7 1 TIEI TS RBIE=— X DM 100%
ABCP, SIV. a>Faq vk, SPVE
MABCP, SIV, SPVEMN SIRET DB 100%
HMABS, A/NN—FK AR K 100%
ASYRAVESAY (BERURBEIZ2UT 1)
W7 —LREE - N EFEER 5%
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WRAT R+ 40%
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ROBEFBRE LBRHAE
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