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6 | 2.50LLE10.00%7 35883| 11,989 3552 38778| 369 00| 2205 18]  24880| 64.16 315

7 | 10.002LE100.00%% — - = - = - -1 = — — —

8 [100.00G7 4/ 1) 407 — = 40710000 00| 8022] 10 54| 1338 327

9 [t 6,550,208 | 1471,229] 76.99] 7.821079| 0.16 16] 3188 20| 1.562446| 1997| 4488| 7,126
SEMEREEMNT T 7 AR — + — (BRNASSNFEEERS)

1 [0.00BLE0.155% 68,457 - - 68457] 003 00] 4500] 50] 24208] 3536 9

2 [0a55F025%m P — - 92| 017 00| 4500] 50 77| 8329 0

3 [025bt0505% 173 — = 173 026 00| 4500] 50 174 10037 0

4 [050bE0.75%8 — - = N - -1 - — — —

5 [0755 k25058 27,889 — - 27,889 2.38 0.1] 4500 50| 47674| 170.94 299

6 | 2.50L1£10.005K5 — — — — — — - - — — —

7 [10.002LE100.0057 = - = - = - =1 = — = —

8 1000074/ 1) — - - 1 - - -1 - — — —

9 [mét 96,613 —| = %613 o 02| 4500] 50| 72134] 7466 309 600
SHEEABT I AR—T v — (SoEAESEGFEERS)

1 [0.005LF0.155%8 28.717.710] 14,884,680 | 52.55 | 40,816,263 005 68] 3524] 24] 7.210073] 1766] 8113

2 [0155F0.25%% 13,090,442 | 9678533 | 5242 17.314,682| 0.7 59| 3074] 23] 4922084] 2842| 9,075

3 [025bit050%m 4,981,891 | 2451,453] 5151| 5632759| 031 31| 2874] 22| 1947120 3456| 5072

4 [0505F0.75%m 974084| 95060 | 49.09| 1,000374| 050 12] 3019 26| 499334| 4901| 1511

5 [075bE2.50%% 5796,372| 2.759.749] 5153| 5063495] 137 38| 28629] 28] 3439508] 6792| 19.715

6 | 2.50L1E10.00578 1277748 498237 5360| 1,127.717| 649 08| 2726] 27| 1.152739] 10221 20711

7 | 10.002LE100.00%% 847335 223040 5409|  903116] 1829 03] 2938| 32| 1410474] 15617] 55901

8 [100.007 4L 1) 509335| 39,814 ]10000| 487,015 |100.00 03| 4802] 23| 180354| 37.03] 233871

9 [nét 56,194,920 | 30,630,578 | 5242 | 72345424 | 120]  226| 3299| 24|20761689| 26.69| 353,973 | 348,168
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CR6 : WIEBBIIFIE-R— K7

A UAROFT 4L NE
(PD)RBBIDERY R 202138k

T TJAR—=T v —

1 O A = T A N[ F Y 2 2 e
= CCF - CRM V27 -
A2 NTVR | g
s < [ ERROF 7 - S | = JI1RD
Y—h-70 [y5%, 75,7 [FHECCF| CCF - CRM | F9PD THLGD ERV2R7 - e . N
E%| PDX%) Rz 2N | amaeaD | e |PBEOBT G| BE (D0 (o IERSE B \EEsise
Sr—0®E :)17_0;%; RAR (I (%e)nsny)

ERZEANAT T I K- v —(BROAEENFEERS)
0.00L4E0.1557% — — —
0.15LLE0.255% - — — — — - - = - — -

0.25L0 F0.505K — — — — — — — — — — —
0.50L4 E0.755K — — — — — — — — — — —
0.75L1 E2.505K7 — — — — — — — — — — —
2.50L0 £10.0057 — — — — — — — — — — —
10.00L_E£100.0057 — — — — — — — — — — —
100.00(F 7 # )L i) 20 — — 20]100.00 0.0| 45.00| 5.0 — 0.00 9
I\t 20 — — 20 [100.00 0.0| 45.00| 5.0 — 0.00 9 1
ERou\EERAIT T T AR— P v —(CRENREIENFIAERS)
0.00L4 EO.155K 728,039 86,667 | 72.55 793,130 | 0.07 12| 2533| 2.7 113,332 14.28 154
0.15L0 F0.255K7 1,273,519 84,455 | 62.11 1,262,908 | 0.16 49| 2890| 34 327,703 25.94 609
0.25L1 E0.50K 1,231,816 49,066 | 50.16| 1,139,199 | 0.29 6.4 30.08| 3.8 427,466 37.52 1,038
0.50L4 E0.755K 638,272 21,012 | 66.88 574,904 | 0.51 42| 2766| 33 235,037 40.88 830
0.75L1 E2.505K7 2,416,025 186,112 | 60.06 | 1,783,969 1.65 31.6| 29.49| 35| 1,092,710 61.25 8.670
2.50L0 £10.00F5 453,117 199,108 | 48.36 180,245 8.39 1.4 2202| 26 130,416 72.35 3,140
10.00L_E100.005K;7 160,332 1,814 | 61.58 98,537 | 27.56 27| 3814 22 172,427 | 17498 | 10,355
100.00(F" 7 # )L ) 225,890 488 1100.00 166,773 |100.00 33| 4435| 1.9 23,450 14.06 | 73,967
I\t 7,127,015 628,725| 57.84| 5999668 | 4.12 56.0| 29.08| 33| 2522543 42.04| 98,766 | 106,987

BoEERT T I K-V v — (BRENASEAFEERS)
0.00LLE0.1555% — — — — — — —T = - — -
0.151 F0.2555% — — — — — — —T = — — -

[Co[e= N1 1o )Y (621 BN [UV] [NSY Y - INo) Fo'] AN] o) (€21 S (U] INSY N i1 KVe] Fo o] ANV] KoY (€21 NS [UF] 1N B ¥ = 3 KV Ko=) ANT PN (621 Y ORI 1Y Y = 4 VoY Ko ) ENT Fo )Y (621 M NY [URY NS

0.2511£0.505F % — — — — — — - = — — —
0.50L1£0.755# — — — — — — - = — — —
0.75 F2.50%7% — — — — — — ol — — —
2.50L1_E£10.005% — — — — — — - = — — —
10.00L4E100.005F5#% — — — — — — - = — — —
100.00(F7# )L b) — — — — — — - - — — —
INEH — — — — — — — — — — — —
EEHEE
0.000 k0155 2,130,687 124,311 | 45.48 2,134,877 0.04 03| 21.54 3.6 240,271 11.25 208
0.15L1 E0.255K 1,994,922 592,329 | 55.01 2,229,294 0.17 0.4 2271 4.0 596,870 26.77 861
0.250 F0.505F 1,715,575 836,440 | 50.69 1,567,125 0.35 03] 24.10| 4.0 612,190 39.06 1,277
0.50L £0.755K 102,482 — — 102,482 0.50 0.0 28.70 33 51,575 50.32 147
0.75L1 E2.50FK 1,371,360 351,892 | 58.63 1,302,402 1.25 0.2 | 26.04 37 875,598 67.22 4,691
2.50L1 £10.005F7 254,560 61,879 | 72.89 209,667 3.69 0.0| 45.05| 3.8 332,215 | 158.44 3,485
10.00L1_E£100.00FK 126,542 1,541 | 45.48 79,542 | 16.16 0.0| 3066 3.9 130,436 | 163.98 3,933
100.00(F7 7 # LK) 69,699 5,613 1100.00 58,889 [100.00 0.0| 50.32 4.0 31,211 53.00 29,633
INEE 7,765,831 | 1,974,007 | 53.90 | 7,684,282 1.38 14| 2422| 3.8| 2870369 37.35| 44,238| 48,871
RNELITAR—T v—
0.00LL E0.155K 3,947,664 — — 3,947,664 0.04 1.2 | 90.00 50| 4,023500(| 101.92 —
0.150 F0.255 333,806 — — 333,806 0.17 0.4] 90.00| 5.0 435,435 | 130.44 —
0.250 F0.50F 15,530 — — 15,530 0.26 0.1 90.00( 5.0 26,009 | 167.47 —
0.50L E0.755K 7.323 — — 7.323 0.50 0.0 90.00 5.0 15,756 | 215.15 —
0.750 k2505 19,874 — — 19,874 1.92 0.1] 90.00| 5.0 66,772 | 335.96 —
2.50L_£10.00FE 8.075 — — 8,075 9.76 0.0 90.00( 5.0 44,353 | 549.22 —
10.001_£100.00FK 277 — — 277 | 27.52 0.0 90.00 5.0 2,360 | 850.70 —
100.00(F 7 # LK) 455 — — 455 |100.00 0.0| 90.00| 5.0 5,128 11,125.00 —
INEH 4,333,008 — — | 4,333,008 0.09 2.1 90.00| 5.0| 4619317 | 106.60 — —
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(BB0I: BAM. %. T &)

CR6 : PYBBIBHFit- A — b 7
PORHR OB % 2021%3A%
T IIAR—T v —
1 O N\ - R AN ~ F 1) X )% 7
. oS CCF - CRM )R -
N LTS (amm0 7 el ook crm | we0 | ioLGD| 2 |ERURY - |7 ELE? »

IEE | PDX % 2T /\71/71;{1:_# %) ERZEAD (%) BEHEDOH (%) gg AN 7JI]§$EJE EL EES |ZE

Sv_0mE R A= (RWA density)

I+ —NDE (%)

BABECEEEIAEOT) (T 74 M) X 7B CoENASME ST EERD)
1 | 0.00L+0.155%% 996,889 73310 99.23| 1,057,665| 0.06 66| 3582| 1.1 132,099 | 12.48 276
2 | 0.1581+F0.255K7% 459,080 84,510 | 79.05 521,580 0.17 58| 3247| 10 108225 | 2074 299
3 | 0.25L +0.505%% 176,851 43,243 | 99.78 217,450| 0.32 53| 36.12| 1.0 73,098 | 3361 255
4 | 0500 +0.755%% 14,606 58,589 [100.00 72993 | 057 83| 59.92| 1.0 54,608 | 74.81 254
5 | 0.75B F£2.505K7% 95,732 92,125 | 99.06 186,099 [ 1.45 169 4639 1.0 154,387 | 8295 1,242
6 | 2.50L0+10.005:% 7,636 4,100 |100.00 11,588 | 4.76 08| 41.09| 1.0 13,553 | 116.96 240
7 | 10.00L0E£100.005%5% 2,242 1,123{100.00 3,349 27.98 02| 45.14| 10 5651 | 168.70 504
8 |100.00(7# LK) 5122 165 [100.00 5,218 [100.00 01| 66.44| 1.0 698 13.38 3,467
9 | &t 1,758,161 357,167 | 94.61| 2,075944| 058 445 3693 | 1. 542322 | 26.12 6,541 5,265
BABEGEEEAFOT)FEBE) R 78S89) CoENNEMSHFEERS
1 | 0.00L1+0.1555% 608,244 2,069 | 45.48 609,185| 0.06 00| 3325 1.0 69,998 11.49 140
2 | 0.158+0.255%% 371,251 — — 371,251 0.16 00| 31.39[ 1 73,901 19.90 198
3 | 0251 +0.505%% 218,544 — — 218,544 | 0.26 00| 29.92| 10 59,943 | 27.42 173
4 | 05081 +0.7557% 11,569 — — 11,569 | 0.50 00| 3500| 1.0 6,004 | 51.90 20
5 | 0750 +2.5055% 45,106 31,600 | 45.48 59,477 | 0.83 00| 2970 1 27,055 | 4548 147
6 | 2.50L1+10.005K% 6,439 — — 6439 | 7.24 00| 30.85| 1. 6,953 | 107.97 153
7 | 10.00L1_£100.00%% — — — — — — —| — — — —
8 | 100.00(7#JL 1) 801 — — 801/100.00 00| 46.13| 1.0 107 13.38 369
9 | 5t 1,261,957 33669 | 45.48| 1,277.270| 0.26 02| 31.99| 1.0 243,964 | 19.10 1,203 1,427
BABEGEEEIANSFANGT 741 h 1) 2 7185805) (ERNAEMS S FEERS)
1 | 0.00L+0.155% 180 [100.00 180| 0.09 00| 4500| 1.0 31 17.66 0
2 | 0.15+0.255%% — 342(100.00 342 | 021 0.0| 45.00| 1.0 95| 2791 0
3 | 02581 +0.505K7% — 935 [100.00 935| 035 00| 4500| 1.0 346 | 37.00 1
4 | 0500 +0.755%% — 2,212 [100.00 2212| 059 00| 4500| 1.0 1,091 49.33 5
5 | 0.75B F2.505K7% — 9471100.00 947| 1.04 0.0| 45.00| 1.0 560 | 59.18 4
6 | 2.50L1E10.005F5% — — — — — — —| — — — —
7 | 10.00L1£100.00%5% — — — — — — - - — — —
8 |100.00(7 # LK) 109 — — 107 /100.00 0.0| 4500| 1.0 — 0.00 48
9 | Et 109 4,618 [100.00 4725| 284 00| 4500| 1.0 2125| 44.98 60 21
BABEGEEEAEDT)FHELYRY *E-_—Ll"‘llﬁ (Efdﬁﬂﬂﬂ”ﬂ*ﬁﬁ%ﬁ@ﬁﬁﬁ
1 | 0.00L+0.155%% 100 100| 0.1 0.0| 45.00| 1.0 20 19.97 0
2 | 0.1581+0.2557% 2 — — 2| o1 00| 4500| 1.0 o 3099 0
3 | 0.250 +0.505%% — — — — — — - - — — —
4 | 0500 +0.755%% 5 — — 5| 064 0.0| 4500| 1.0 3| 5936 0
5 | 0.75B1 F£2.505K7% — — — — — — —| — — — —
6 | 2.50L0+10.005% 0 — — 0| 293 00| 4500| 1.0 0| 10897 0
7 | 10.00L1£100.005%5% — — — — — — - - — — —
8 | 100.00(7# L k) — — — — — —| = — — —
9 | &t 109 — 109| 0.4 00| 4500| 1.0 24| 22.31 0 0
BAGELVT-LENET 72K Z7$Eén“|3ﬁ)
1 | 0.00L1+0.1555% 3,959 — — 3959 0.08 00| 6500| — 577| 1459 2
2 | 0158 +0.255%% 1,751 — — 1,751 021 00| 6500| — 476 | 27.20 2
3 | 0250 +0.505%% 2,253 — — 2253 0.32 02| 4472 — 579| 2571 3
4 | 0508 +0.7557% 719 — — 719| 059 00| 64.61 — 366| 5094 2
5 | 0750 +2.505%% 48 201100.00 68| 1.07 00| 6284 — 45|  65.83 0
6 | 2.50L1+10.0055 — — — — — — - - — — —
7 | 10.00L1_£100.005% — — — — — — —| — — — —
8 | 100.00(7# LK) 4 — — 4{100.00 00| 8022 — 0 13.38
9 | st 8736 20(100.00 8757 | 0.27 02| 59.74| — 2,046 | 2336 14 19
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CR6 : WIEBBIIFIE-R— K7

A UAROFT 4L NE
(PD)RBBIDERY R 202138k

T TJAR—=T v —

1 O A = T A N[ F Y 2 2 e
= CCF - CRM V27 -
A2 NTVR | g
s < [ ERROF 7 - S | = JI1RD
Y—h-70 [y5%, 75,7 [FHECCF| CCF - CRM | F9PD THLGD ERV2R7 - e . N
E%| PDX%) Rz 2N | amaeaD | e |PBEOBT G| BE (D0 (o IERSE B \EEsise
Sr—0®E :)17_0;%; RAR (I (%e)nsny)

BAGE() 7T —VED)(E&E( L) X 7185557)
0.00L4E0.1557% — — — — — - —T — - — -

0.151 E0.255K7 — — — — — — — — — — —
0.25 E£0.507 — — — — — — — — — — —
0.50L4_E0.755K1 — — — — — — — — — — —
0.75L1 E2.505K7 — — — — — — — — — — —
2.501 E10.00F57 — — — — — — — — — — —
10.00L_E£100.0057 — — — — — — — — — — —
100.00(7 7 # )L ) — — — — — — — — — — _

INET — — — — — — — — — — — —

BURILE TRV TF— VAT I I AR— v —

1

2

3

4

5

6

7

8

9

bl

1 | 0.00L1£0.155% 71,013 256,817 | 6.34 327.830| 0.11| 4,397.8| 70.10 15,024 4.58 253

2 | 0.15L1+0.255%% 298,701 435,336 | 16.82 734,038 | 0.19| 47727 | 71.64 54,528 7.42 1,016

3 | 0.25L1+0.505 486,187 324,929 | 10.92 811,117 | 0.41| 39149| 70.47 110,019 13.56 2,376

4 | 0.50L1 F0.7555% — — — — — — — — — —

5 | 0.75L1 k2,505 464,026 51,523 | 12.75 515,550 | 1.59 657.4 | 76.87 214,822 | 41.66 6.321

6 |2.50L1k10.00%% 741,706 143,600 | 6.48 885,306 | 4.33| 1.479.0| 76.71 737,649 | 8332 29,284

7 | 10.00L1E100.005K7 28,234 3,544 | 915 31,779 | 47.84 61.0| 73.04 54,691 [ 172.09| 11,134

8 [100.00(77 4L ~) 81,405 8,911 [100.00 90,317 [100.00 165.7 | 76.02 88,497 | 97.98| 68,662

9 |[/IEt 2171276 | 1,224,664 | 36.06| 3395940 | 4.63|154487| 73.46 1,275232| 3755| 119,049 | 119,546
BIERARHEQITIII AR— v —

1 | 0.00L1+0.155%% — — — 44,851 0.05 5.1 | 38.18 11,108 | 2476 8

2 | 0.15L1£0.255% — — — 1,626 017 0.1| 6876 665 | 4091 1

3 | 0.25L1 F£0.505K% 7,212,404 7,069 [100.00 | 7.220,374| 0.30 4438 | 2491 975,827 1351 5417

4 | 0.50L0L0.755%% 876,490 1,230 {100.00 877,739 | 057 51.3| 26.52 201,380 | 2294 1,350

5 | 0.75L1 £2.505K% 882,164 2,199 [100.00 840,275| 0.95 67.0| 32.41 338,671 40.30 2718

6 | 2.501 E10.0055 — — — — — — — — — —

7 | 10.00L0E100.005% 25,900 970 [100.00 23,562 | 23.42 23| 27.70 35561 | 150.92 1,504

8 | 100,007 # )L 1) 93,433 53 [100.00 93,487 [100.00 70| 2393 19,928 | 2131 22373

9 [ /et 9,090,393 11,523 [100.00| 9,101,917 | 1.47 5769 | 25.83 1,583,143 17.39| 33376| 27.255
ZOfM)F—VAFTIIAR— v —

1 | 0.00L1£0.155 1 3(100.00 5 0.1 00| 69.31 0 18.43 0

2 | 0.15L1£0.255% 105,360 11{100.00 105,371 | 0.16 26| 34.80 12,741 12.09 58

3 | 0.25L1+0.505%% 308,406 214 {100.00 308,620 | 0.37 9.3 3563 66,362 | 21.50 412

4 | 0.50LL0.755% 49,368 789 (100.00 50,158 | 0.67 14.1| 43.66 18,591 37.06 149

5 | 0.75L1 £2.505K% 835,722 495234 | 96.23| 1,330,957 | 1.30| 2.238.1| 53.25 774,807 | 5821 9,452

6 |2.50L0110.0057% 23,014 142,759 [100.00 165,774 | 2.90 133.7 | 49.65 113,586 | 6851 2,358

7 | 10.00L1£100.005%% 11,860 4,353 100.00 16,214 | 23.45 349 | 54.27 19,282 | 118.91 2,056

8 |100.00(7# LK) 47,246 735 [100.00 47,981 [100.00 93.1 | 56.21 91,996 [ 191.73| 26,974

9 [ /INE+ 1,380,983 644,101 [100.00 | 2,025,084 | 3.73| 2526.1| 49.15 1,097.368 | 54.18| 41.462| 30873
BEETOR— N7+ UF) (191,666,356 | 37,196,649 | 56.52 (212,692,029 | 0.76|18,681.8 | 34.87| —|37.622,597 17.68 | 705,199 | 699,086
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(41 BAM. %. TH. F)

CR6 : NBRBITFE-R— k7

FVAROT T4 NE

(PD)XHBINERY R 2022£38%K
7 ITIRR—T v —
“ O N - Z A N 5 1) X 1% B
LD E%ﬁ%gfkgﬂ' FICCF| CCF - CRM | F5PD msleD| B2 [ERURYT - LA
F&| PDX5 - zo2s- 2R N G | mmaeaD | ) |FEEOBI () gg Ly homMEFSE  EL @3NS
Sy—0@ R (RWA density)
Jv—NDE (%)

V7V 2AGIIAR—T v —(FENNESFEERSD)

1 | 0.00L110.1557% 96,723,291 159,205 | 73.09 | 99,695,142 0.00 05| 3403| 38| 189,191 0.18 226

2 [ 0.150F£0.255%% 572,528 112,751 | 45.96 624,423 | 015 02| 3325[ 20 160,338 | 25.67 325

3 | 0.2501 £0.505% 32,158 1,498 [100.00 27,257 | 039 00| 3273 13 9,740| 3573 35

4 | 0.50L1 F0.755 244 — — 244| 050 0.0] 3500 1.1 102 4207 0

5 | 0.750 £2.505%% 329,222 85,201 | 80.75 266,601 | 177 00| 3374 39| 255890| 9598 1,612

6 | 2.50L1F10.0055% 53,405 7,024 | 62.15 22,243 412 00| 3376 1.2 22,049 | 99.13 307

7 | 10,004 £100.005%58 728 16,525 | 45.97 7748 | 13.36 00| 3500 24 12,816 | 165.39 362

8 [ 100,007/l ~) 8 — — 81100.00 00| 3358[ 1.0 3| 3888 2

9 | /gt 97,711,588 382,206 | 65.53 (100,643,669 | 0.00 08| 3402| 38| 650,132 064 2873 5,442
VU YAGIIAR—T v —(ERNAISEELERSY)

1 | 0.00L010.155%% = = = = = = == = = =

2 | 0.15L1F0.255 — — — — — — —| —= — — —

3 | 0.2581 F0.505k = = = = = = =|_= = = =

4 | 0.50L1 +0.755% = = = = = = == = = =

5 | 0.750 £2.505% — — — — — — —| —= — — —

6 | 2,501 £10.005F% = = = = = = =|| = = = =

7 | 10,001 £100.0055% = = = = = = == = = =

8 [ 100,007+ /LK) = = = = = = = = = = =

9 |/t — — — — — — - - — — — —
SRMEEERIT I 7 AR—3 + —(SoENAEMEIFEERSD)

1 | 0.00L1+0.155%% 4,414,736 | 1,159,053 | 84.04| 5,756,408 0.04 06| 3089 2.1 838,538 | 1456 709

2 | 0.1581 £0.255 685,316 175,015 | 53.23 759,618 | 0.15 02| 3177 13| 189734| 2497 384

3 | 0.250 £0.505%% 175,179 23,351 | 41.31 168,197 [ 0.35 00| 3378 21 90,522 [ 53.81 206

4 | 0.50L1 £0.755% — — — — — — —| —= — — —

5 | 0.7501 £2.505F% 759,694 174,284 | 4531 720,484 [ 1.43 03| 3466| 08| 500210 6942 3580

6 | 2500 £10.005%5% 32,919 4919| 70.80 33,686 | 4.09 00| 1888 1.7 20,796 | 61.73 260

7 | 10.00L4_£100.0055% 2,676 — — 1,566 | 13.36 00| 3499( 00 2614 166.90 73

8 [100.00(F7# /LK) 248 — — 248 (100.00 00| 7982 1.0 32 1313 198

9 | /gt 6,070,770 | 1,536,624 | 75.45| 7.440210| 0.21 13| 3136 19| 1642450 2207 5412 9887
SEMEREERIT I 7 AR— + — (ERNAIMSHGFEEERS)

1 | 0.00L110.1557% 70,541 — — 70,541 | 0.03 00| 45.00[ 5.0 25,004 | 35.44 9

2 [ 0.150+0.255%% 54 — — 54[ 0.6 00| 45.00[ 5.0 44| 81.01 0

3 | 0.25L1 £0.505% 190 — — 190 [ 0.26 00| 45.00( 5.0 191 | 100.37 0

4 | 0.50L1 £0.755 = = = = = = =|_= = = =

5 | 0.750 £2.505%% 5217 — — 5217| 215 0.1| 45.00[ 5.0 9386 | 179.90 50

6 | 2.50L1E10.005%5 = = = = = = =|| = = = =

7 | 10,004 £100.005%58 = = = = = = = = = = =

8 [ 100,007/l ~) = = = = = = = = = = -

9 | /gt 76,004 — — 76,004 | 017 02| 45.00( 5.0 34,626 | 45.55 60 136
BEZEABTI I AR—T v —GEENREMSHFELERSY)

1 | 0.00L010.155%% 30,298,457 [ 15,121,634 | 53.95 [ 42,995,830| 0.06 69| 3476 | 24| 7.810994| 1816] 9073

2 | 0.15L1 F0.255 14,584,399 | 11,445,232 | 53.98| 19,823,294 | 0.16 61| 3029 22| 5339500| 2693| 9637

3 | 0.2581 F0.505k 5,643,341 | 3,286,811 51.55| 6,426,017 031 29| 2877 23| 2320875| 36.11 5,887

4 | 0.50L1 +0.755% 933,388 116,695 | 54.80 978,304 | 050 10| 31.45| 24| 502087 | 51.32 1,539

5 | 0.750 £2.505% 5918358 | 2979153 | 52.12| 5282925( 1.38 35 2911 28| 3767199 71.30| 21518

6 | 2.50L1£10.005F5% 1,331,901 603,415 | 48.44| 1,093599| 6.09 08| 2556 | 28| 1,030,711 94.24| 17,521

7 | 10.001_£100.0055% 816,187 | 357,971 52.39 936,751 | 15.66 03| 2429 29| 1138221 12150 36,755

8 [ 100,007+ /LK) 700,074 50,699 100.00 678,490 [100.00 03| 47.03| 23 166,659 | 24.56 | 319,123

9 | /Gt 60,226,109 [ 33,961,614 | 53.52| 78215214 1.33 221 3256 2422076249 2822 421,055 473,640
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RO % 20226 30%
T ITIRR—T v —
af O /\ - 7R N ~ F 1) X )12 7
. 1 .
fAae E%E%m%w' SFAICCF| CCF - CRM | F49PD TGO S [ERURT - e
IE® | PDX% 2 T /\3I>721~>1;_|~ ) | mREEAD | (o) |BEBEOBIT oy gﬁﬁ s R MEFIME  EL|@iESINE
SY—0®E R HAE (RWA density)
Jy—08 (%)
BEEEIAOGTII ZAR—T v —(ERNASBHFELEERD)
1 | 0.000+0.155 = = = = = = == = = =
2 [ 0.5 F£0.255% = = = = = = =|_= = = =
3 | 0.25L1 +0.505% — — — — — — — - — — —
4 | 0.50L+0.755 = = = = = = == = = =
5 | 0.755 £2.505% = = = = = = =|_= = = =
6 | 2.50L0E10.0056% — — — — — — — - — — —
7 | 10.00L1_£100.005% — — — — — — —| — — — —
8 [ 100,007 7L 1K) 22 — — 221100.00 00| 45.00| 5.0 — 0.00 9
9 |/t 22 — — 221100.00 00| 45.00| 5.0 — 0.00 9 2
hERGUNRERIT I T AR—2 v — FRENAEE G EAERS)
1 [ 0.000+0.155%% 774,513 20,737 | 49.92 786,506 | 0.07 12| 25.03| 26 106,554 | 13.54 155
2 | 0.15L1+0.255%% 1,295,368 186,331 | 57.38| 1,264,867 | 0.16 49| 2899 34| 323828| 2560 588
3 | 0.25L1 £0.505k 1,160,836 75,405 | 50.17| 1,036,508 | 0.30 56| 2833 37| 369071 35.60 915
4 | 0.50L+0.75%% 595,140 7.801 [ 50.14 539,328 051 36| 2547 | 34| 207.863| 3854 719
5 | 0.75L 2,505 2278120 222310 57.38| 1,692,140 1.57 282 2695| 35| 943436| 5575 7.183
6 | 2.50L1E10.005% 354,651 130,505 | 55.26 184,540 [ 8.33 13| 2146 26 130,195 | 7055 3,188
7 | 10.001 +100.0055% 155218 1,019 | 59.27 95,875 | 24.23 25| 3477 22 151,018 | 157.51 8,096
8 [100.00(74 /LK) 237,281 6,040 [100.00 177,427 [100.00 32| 4438| 1.8 24,940 [ 14.05| 78757
9 |/t 6,851,130 | 650,152 | 56.19| 5777.195| 4.34 51.0| 2774 33| 2,256,908 | 39.06| 99605| 103,699
hEGUNEER T T 7 RR—T v —(ERNAIMBEELERS)
1 | 0.00L1+0.155:% — — — — — — — - — — —
2 | 0.15L1 £0.255 = = = = = = == = = =
3 | 0.2581+0.505F5% = = = = = = =| = = = =
4 | 0,500 F0.7555% — — — — — — — - — — —
5 | 0.75L £2.505k = = = = = = == = = =
6 | 2.50L0E10.005:% = = = = = = = = = = =
7 | 10.00L+£100.005% — — — — — — — - — — —
8 [ 100,007 4L N) — — — — — — —| = — — —
9 | &t — — — — — — —| - — — — —
SEEREE
1 | 0.00+0.155 2,694,097 120,291 | 46.32| 2,709,030 0.04 —| 2208| 36| 317937 1173 284
2 [ 0.5 E0.255% 2442460 | 662,790 | 55.09| 2716398 0.16 —| 22.48| 40| 694468 2556 982
3 | 0.25L1+0.505% 2,043,120 | 868,846 | 53.04| 1957947 035 —| 2560| 38| 792835 40.49 1,793
4 | 0.50L+0.755H 67,931 — — 67931 050 —| 2315| 26 26,099 | 38.42 78
5 | 0.758 £2.505% 1,558,543 | 406,602 | 59.24 | 1503812 1.13 —| 2275| 35| 808198 5374 3915
6 | 2.50L0F10.0055% 294,445 68,369 | 66.22 248,053 | 4.09 —| 4079| 36| 355239 14321 4,139
7 | 10.00L1_E£100.005% 316,005 119,402 | 49.37 290,221 | 14.80 —| 35.81| 38| 538747 18563 15,149
8 [ 100,007 4L 1K) 89,265 12,490 |100.00 50,493 [100.00 —| 5212| 36 19,631 38.88| 26317
9 |/t 9,505,870 | 2,258,793 | 54.87| 9,543,888| 1.39 —| 24.09| 37| 3553158 37.22| 52.660| 70974
BREITRAR—T+—
1 [ 0.000+0.155%% 3,670,673 — —| 3670673 0.04 12| 9000| 50| 3759.112| 102.40 —
2 | 0.15L1+0.255%% 437,422 — — 437,422 | 0.5 04| 9000| 50| 543521 124.25 —
3 | 0.25L1 £0.505k 103,772 — — 103,772 | 0.41 0.1] 9000| 50| 241,061 23229 —
4 | 0.50L+0.75%% 20,760 — — 20,760 [ 0.50 00| 90.00| 5.0 425597 | 205.18 —
5 | 0.75L F2.505%% 17,228 — — 17,228 | 1.72 0.1] 90.00| 5.0 50,919 | 295.55 —
6 | 2.50L1E10.005% 12,284 — — 12,284 794 0.0| 9000[ 50 62,561 | 509.27 —
7 | 10.001 +100.0055% 302 — — 302 | 24.89 00| 90.00| 5.0 2479 81864 —
8 [100.00(7# /LK) 1,899 — — 1,899 |100.00 00| 90.00| 5.0 21,373 (1,125.00 —
9 |/t 4,264,344 — —| 4264344| 014 20| 90.00| 5.0[ 4723627 11077 — —
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(BB : B

%. Tt )

CR6 : PEBREAA— 7
S e 20224 38%
T TJAR=T v —
1 O /\ = K A N F 1) X 1% 7
N : X7 -
a4 E%EF'?“’%RQA‘ TCCH CCF - CRM | F35PD 60| B2 (Emuzy - |72 L00
78| PDES) X xox- V220N VG0 | mmwEAD | ) [FPEOR )| B 15y Lo IR TEE B BRSNS
Sv—0mE R A= (RWA density)
Jrv—0% (%)
BABECEEEIAEOT) (T 74 M) X 71BEE9) CoENASME ST EERSD)
1 |0.004£0.15%k 1,162,248 81,482 | 97.96 1,218,624 0.06 69| 35.24 1.1 162,365 13.32 337
2 | 0.15L0 E£0.255k 802,642 56,412 | 96.72 849,143 0.16 58| 29.94 1.0 153,318 18.05 415
3 | 0251 L0505 210561|  45512]|10000| 252850| 0.35 52| 3609| 10| 85239]| 3371 317
4 [0.5051£0.7558 19818|  64.832]|10000|  84.403| 055 84] 5501| 10| 56673| 67.14] 258
5 [ 0.75Mk£2.50%F 159,954 107,686 | 97.30 263,925 1.65 17.5| 40.61 1.1 201,466 76.33 1,656
6 | 2.50L0£10.005K% 1,456 4,700 |100.00 6,134 5.54 0.8| 54.17 1.0 9,523 155.25 175
7 | T0.005E100.0057 84 1,421 [100.00 1505 | 58.11 02| 5860| 10 2406] 15989] 507
8 [ 100.00(F 7+ /)L k) 4,549 346 (100.00 4,837 1100.00 0.1 72.22 1.2 635 13.13 3,493
9 [t 2.361314| 362.395| 98.23| 2681423| 051| 453 3492| 1.1| 671.629| 2504| 7.163| 6957
BABEGEEEAFOT)GEEL) R 78S87) CoENNESMSHFEERS
1 | 0.000£0.155F 875,005 3,349 | 45.48 876,528 0.06 0.1 32.25 1.1 106,349 12.13 199
2 | 0150 E0 2558 460,898 8412| 4548| 464724| 016 00] 3126] 10| 86608| 1863| 232
3 [0.2551£0.5058 316,960 —| —| 316960| 027 00| 2965| 10| 91.128| 2875| 254
4 | 0.500E0.75% 14,030 — — 14,030 0.50 0.0 35.00 1.0 6,997 49.87 24
5 | 075025058 48.262 —| —| 48262] 156 00| 2766 12| 25103 5201 198
6 | 2.5010£10.0057% 1013 - — 1013| 838 00| 3432] 10 1260| 12443 29
7 | 10.00LL£100.005F 6,478 — — 6,478 | 13.36 0.0 25.00 1.0 7,087 109.40 216
8 [ 10000774 /L 1) 23581 —| —| 23581]100.00 00| 4059 10 309 | 1313| 9573
9 | /et 1,746,230 11,762 | 45.48 1,751,579 1.57 0.2 | 31.50 1.0 327,632 18.70 10,728 2,190
ﬂﬁMﬂE?#iA%HHX?71NhUZ7ﬁéWﬁX§ﬁﬂW%ﬁﬁ¥£@mﬁ)
1 ] 0.00BLE0. 1557 60 [100.00 60] 007 00] 4500] 10 9] 1502 0
2 [0.1551£0.2558 = 251 |100.00 251] 020 00| 4500] 10 68| 27.39 0
3 | 0.25L0 £0.50k — 514 (100.00 514 0.33 0.0 45.00 1.0 187 36.37 0
4 | 0501 L0755 - 1862 |100.00 1862| 057 00| 4500| 10 887| 47.63 4
5 [0755 25058 = 987 |100.00 987| 099 00| 4500] 10 578| 5862 4
6 | 2.50L1 E10.005 — 37 (100.00 37 2.82 0.0 45.00 1.0 40 107.58 0
7 | T0.0051L100.0057 — T = T — —T —| — — — —
8 [100.00F 74/ 1) 102 - — 100 [100.00 00| 4500] 10 —| o000 45
9 | hEt 102 3,714 1100.00 3,815 3.26 0.0 45.00 1.0 1,771 46.43 56 20
BABEGEEEIAZFON) &SV RT *E'_—Llnlzﬁ (Eﬁﬂﬂﬂ”ﬁ*ﬁf‘]?zﬁ@ﬁﬁﬁ
1 [ 0.00LLE0. 1558 100 100] 0.1 00] 4500] 10 20] 1997 0
2 | 0.15L0 E£0.255kE 0 — — 0 0.20 0.0 45.00 1.0 0 30.02 0
3 | 0251 L0505 — T = T — —T —| — — — —
4 [0.5051£0.7558 1 i 1| 052 00| 4500] 10 0| 5346 0
5 [0755 25058 — - = - = - = = — — —
6 | 2.5010L10.0057% 0 - = 0| 282 00| 4500| 10 0| 10758 0
7 | T0.005E100.0057 — | — — — — — —
8 | 100.00(7# )L &) — — — — — — — —
9 [nuf 102 - 102] 041 00| 4500| 10 21| 2051 0 0
BAGELT-LEN(ET 72K Z7$Eén|3ﬁ)
1 | 0.000£0.155F 3,620 — — 3,620 0.08 0.0 60.00 = 469 12.96 1
2 | 015 E025%8 1232 - = 1232] 020 00] 6000] — 299| 2430 1
3 | 0.251£0.50%k 1,819 = = 1,819 0.32 0.1 | 44.28 = 452 24.88 2
4 | 0.500E0.75%F 443 — — 443 0.57 0.0 59.65 = 205 46.30 1
5 | 0750 25058 37 20[100.00 58| 1.09 00] 5705 — 35| 6076 0
6 | 2.5010£10.0057% 9 = 9| 282 00| 6000 — 7| 82922 0
7 | 10.00LL£100.005F — — — — — — —
8 [ 100,007 4L 1) 1 = 1[100.00 00| 7982| — 0| 133 0
9 [ 7.165 20 [100.00 7185| 022 0.1] 5598| — 1470|2046 8 5
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CR6 : Wi&ﬂ*ﬁﬁ%@?—f— N7
ORI R & 20226 30%
T TJAR—=T v —
af O /\ - R N N F 1) X 2 7
Z;—'h/ “-37); ’E%ﬁ%‘;’g’w' STAICCF| CCF - CRM | SF49PD Ti9.GD| 12 |ERURY - ”Julzfgh.w
IE® | PDX% 2 T /Valyox%;_b ) | mREEAD | (o) |BEBEOBIT oy gﬁﬁ s R MEFIME  EL|@iESINE
SY—0®E R HAE (RWA density)
Jy—08 (%)
BABEWN TF-ILA)@&EFE) R 71E28059)
1 | 0.000+0.155 = = = = = = =|_= = = =
2 | 0.15L1F£0.255% = = = = = = =|_= = = =
3 | 0.25L F0.505% = = = = = = == = = =
4 | 0.50L F0.7555 = = = = = = =|_= = = =
5 | 0.75L1 £2.505K7% = = = = = = =|_= = = =
6 | 2.50L0110.005%% = = = = = = == = = =
7 | 10.00L1_£100.005% — — — — — — —| = — — —
8 | 100.00(F7# L H) — — — — — — —| = — — —
9 [t = = = = = = = = = = = =
BRBURLE IR F—=IAFTIFIRAR— v —
1 | 0.00L1£0.155% 75,285 261,676 | 631 336,961 | 0.08| 4581.6| 68.41 12,153 3.60 197
2 [ 0.15L0F0.255 336,510 | 444,126 | 15.89 780,637 | 0.18| 50428 70.68 56,009 7.17 1,038
3 | 0.25L1 £0.505k 553,081 298,003 | 9.40 851,085 | 0.37| 3.894.5| 69.91 106,140 12.47 2,253
4 | 0.50L1 F0.7555% 2,801 6.833| 6.45 9,635| 061 136.6 | 67.46 1,696 | 17.60 39
5 | 0.75L £2.505% 539,903 48,894 | 13.69 588,798 | 1.67 586.6 | 76.84 253312 43.02 7,591
6 | 2.50L1E10.005% 662,949 132,829 | 5.46 795,779 | 3.97| 1.447.9| 7471 609,275 | 76.56| 23,522
7 | 10.00L1 £ 100.005i# 30,955 3994 | 8.10 34,950 | 49.58 70.7 | 71.81 61328 175.47| 12488
8 |100.00(7# LK) 71,663 6,756 |100.00 78,420 (100.00 191.6 | 75.48 83,326 [ 106.25| 59,192
9 |/t 2,273,152 | 1,203,115 | 34.60| 3,476,268 | 4.09|15952.6| 72.35 1,183,241 34.03 | 106,323 | 107,328
BIERAARHEQIFIII AR— v —
1 | 0.00+0.155%% — — — 37,966 [ 0.06 4.4 | 39.04 10,238 | 26.96 9
2 | 0.15L1 £0.255 — — — 2358 0.16 02| 63.10 949 | 40.27 2
3 | 0.25L1 F£0.505K% 7,253,693 5644 [100.00 | 7,259,383 | 0.31 437.5| 24.81 999967 | 13.77 5,602
4 | 0.50+0.755%% 841,055 1,048 [100.00 842,120 057 49.9 | 26.38 192,193 | 22.82 1,288
5 | 0.75L1 £2.505K% 805915 1,842 [100.00 770247 | 094 62.4| 32.35 307,940 | 39.97 2,462
6 | 2.50L1E10.005K = = = = = = = = = =
7 | 10.00L_£100.005% 22,106 687 [100.00 19,916 | 22.42 20| 2763 29,856 | 149.90 1,215
8 | 100.00(7# )L ~) 78,828 59 [100.00 78,888 [100.00 61| 21.18 14,644 1856 | 16,708
9 |/t 9,001,599 9,282 [100.00| 9,010,882 1.31 562.7 | 25.64 1,555,790 | 17.26| 27.289| 25439
ZOMU F—IEFIIAR=—F v —
1 | 0.00+0.155 1 2 (100.00 4| 008 00| 67.46 0 14.19 0
2 | 0.15L1£0.255% 106,436 11 [100.00 106,448 [ 0.16 26| 3452 12765 | 11.99 58
3 | 0.258 £0.505% 289,482 159 |100.00 289,641 036 8.8 | 3547 61244 2114 377
4 | 0.50L F0.7555 126,554 [ 350,326 |100.00 476,881 0.66 336.5 | 54.38 216913 | 4548 1,715
5 | 0.75L1 £2.505K% 682,910 133,694 | 88.26 816,605| 1.35| 1,677.8| 53.59 499,113 | 61.12 6,032
6 | 2.50L0110.005%% 18,674 142,131 |100.00 160,806 | 2.82 129.2 | 46.66 103,117 | 64.12 2,105
7 | 10.00L1_E£100.005% 11,425 4352 | 95.42 15,778 | 23.13 357 | 55.25 19,097 | 121.03 2,004
8 |100.00(7# LK) 42977 657 | 67.32 43,634 (100.00 939 | 56.48 91,116 20881 | 24647
9 | /gt 1,278,463 631,337 [100.00 | 1,909,800 3.52| 2284.7 | 49.47 1,003,369 | 5253 36941 29,101
BEETOR—NT4UF) |201,373,972 | 41,011,020 | 57.12 [224,801,607 | 0.81|18,923.6 | 3429| —|39,682,079 17.65 | 770,189 | 834,837
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6ERRTHEIFEFEELTAHWLWOND LYY N - TUNTF 1 THERIRY - 7ty NDREICS5 X 55 E(CRY7)
(i : HHM)
BB EA-ER U 2 7 BT = Syk-F
1 o < O
BSOTNES] P s o oL
i S RO A R S
gAUz7. | BAVRT - | emz,. | BAYZT
7ty NOE 7y O
7ty hNOE 7ty OB

1 | V7 USAFI I AR—Sv—FIRB — - — —
2 | VTS ATTIOAF—D v —ARB 365913|  365913|  560.055| 560,055
3 | SRERSETIT AF— v —FIRB 72134 72134 34,626 34,626
4 | SmEEERT I A£—D v —ARB 1526416 | 1.526416| 1.581.450| 1.581,450
5 | BEEANOITIY AR—2 v —(FESMEIEZFR<)-FIRB — — — —
6 | FEENATIIAA—T 1 —(BEENBIEER<)-ARB 23,306,205 | 23.305.349 | 24,371,426 | 24.371.130
7 | BEaNEETRE 565.295|  565295|  624.336|  624.336
8 | BESNRIEARD 2.979.896 | 2979896 | 3658093| 3,658,093

9 UL BRURLES 7B T LA I I AR—D v — 1275232 | 1.275232| 1.183241| 1.183.241
10 | U7 L -BERABEAD I AR—Jr— 1583.143| 1.583.143] 1,555790| 1,555,790
1M | U7 20T —LBT T AR—T 7 — 1097.368 | 1.097.368| 1,003.369| 1.003.369
12 | BT IRB — — — —
13 | Bht-AIRB 5703807 | 5703807 | 5684044 5684044
14| ABHETIRB 2.150 2.150 1792 1792
15 | BABHE-AIRB 788.332| 788332 1,000.732| 1,000,732
16 | &t 39,065,897 | 39.265042 | 4158959 41,256,663

7B FEEBERALUCERV AT - TTVRAR—=Iv—DURT - 7ty NEB)FR(CR8)

(B4 : TEFA)

CR8 : BB FEZBALLERYRY - TIRAR—Iv—DURT - 7ty NEEIR

158 ERVRT - 7y FDEE
1 20205 3AKBRICHBTBERIVRY - 7Y N 356
2 BEDRE 25
3 R—=NTxUFDE 4
4 | wegchgy | ETILOER —
5 | ZHEBIO | FERUFE —
6 |RBE [ENEFEH —
7 BEDEE) 5
8 Z D —
9 | 2021F3BKREFRICHITBERI AT - 71w hDER 392

(BT : TEM)

CR8 : AEBIENFEZBRALLERAVRY - TTRAR—C+—DURT - 7ty NEBR

B ERURT - 7ty NOE
1 202VME3R/FKRFFRICHIFBERIRT - 7y MDA 392
2 EEDRE 14
3 R—KT7+UADE A8
4 | wmachgy | ETLOER —
5 | BRRIO | FEROAH —
6 |KEBR |BREFHH —
7 BBDEE 13
8 Z0th —
9 2022F3/KBRICHIFTBERIRT - 71y hDEE 412
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CR9 : REREAFE-R— N7+ UABIDT 7+ I NERPD)DNY T « TATF 1>
« [m] N - R A ~ F 1
A= PDX4> PSR MEFEIPD) 4 5pspD P FehbLE| Bk oot e
TAUA S& |Moody's| Fitch | R&l JCR | (EADIIE) 2:?}%0; 2%1; REE08 |FrummEon| G
0.00BLEO.05HA|AAA~AH Ada~AT [AAA~A+ AR | AR L 000% | 0.02% 451 451 0 o| 002%
005MLE0.105%%| A~A- | A2~A3 | A~A- |A+~BBBJA+~BBB]| 006%| 0.06% 6,025 6,025 3 o| 003%
FREA {0 10ut0508% BEBY~ | Baal~ | BB~ | goiiT | BB+LIT | 0.19%| 022%| 13487| 13487 20 o| o011%
0508E250%7%| BB~B |Ba3~B2| BB~B | BB+LIF | BB+LIF| 1.18%|  1.65%| 31.571| 31.574 145 3] 031%
250MEI0000%E| BLLT | B3LLR | BLLR | BB+LUF | BB+EIR| 11.72%| 18.40% 3679 3681 740 2| 9.09%
0005 E0.0557% = = = = = = =
i1 4)L, |Q0SLLEOT0FR 0.08% |  0.08% | 3.763.619 | 3.946.672 4,038 1332| 0.08%
e 78 [0105E050%% 027%|  0.27% 8993002 |9.175057 | 12,920 1749 0.17%
TV [ososE250%E 1.30% 1.20% | 916332 795569| 10.728 2263| 0.48%
2505LE100005%7% 505% |  6.44% | 1637.221 | 1,603,826 | 78.146 1969 |  4.74%
0.002LE0.0547% = = = = = = =
) 0.055£0.1057% = = = = = = =
%fng 0.105LF0.505% 029% | 0.29%| 648798| 636976 1157 4| 011%
050BLE 25057 077%| 081%| 158599| 150,845 885 0| 038%
2501 E10000%% 24.14% | 25.29% 2310 2,269 289 0| 9.69%
000LLF0.055%% = = = = = = =
005LLE0.105% = = = = = = =
goft  [oiosrosoxR 033%| 034%| 15283| 13966 61 0| o0.18%
050LLF 250575 133% |  1.24% | 2.437.573 | 2.435754| 10,365 2.113|  0.48%
2505LE10000%7% 489%| 7.87%| 186310 186,336 8.641 299|  3.60%

CH1.COEICIBELTLWBABET /LG, BCERLERG EOEEOHELAETERASNDZETOETLENRELTEVET,

2ERBET I OBREEF. N—BLRELEOR— T+ UFRDEZRU. [BFEA] & VTV [EREEE]. [REEME
¥l [HREPD/LGDAR)]. [BABEEFEAEDT)] 2. [BERABE] RO (20U 7—IL] & [BAGEN T—)LE)]
EEHIZODTHHIEH. COETOAFOED T TTEHLTHENET,

3.PDERCDNTIE. ABMEFHIEICHITB2HRART10X D DEFHFEBMZ. SRDICENLTHUET,

4BE T BHNMLEMICDNTI(E. S&P. Moody's. FitchDIBICIFEICIFHREFEDPDICHEH T 2848, R&I. JCROMICIFEICHRE
EDPDICIEET SNEBIB(ZEH L TH I ET,

5. [@EUANLESTR)F—)L] [BERAARE]. [Z0MUT—)L] OBEBEOHCDOVTE. EERESSHLTH)ET,

6. R— KT+ UABIDENBETNAIVRET BERIRT - 7y NOBEDEIGE. [BEEA] (388.19%. [EHEJARILES TR F—
V] (33.34%. [BERREE] 34.11%. [Z0f)F—IL] ([$2.88% T,
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OREEMBEROY T 127« II1TUTAR)EMAEL I AR+ — (X =7 v b - R=ZFREF)(CR10)

(B4I 1 BAM. %)

CR10 : BB FEREEE
ROy Fa>7 -7
SAT7FUT7HR) EMR

ETJRR—T v —(7 2021F38%
=7y h - R=25K
%)
« | o N [ = ] &®x | A~ N ] ] = I E
BEESMEEROY T >7 - 731477 AR)
RZT 1 )T 1+ DEVWEBERREED (FER(F(HVCRE) S
A2 NSYA |47 NFVR]| IR - T XK—Y v—DEEAD) BRAVRT | s
RELORSD | EEEE | T _\of T o-ho@ | mzak PF OF CF IPRE a5 |7ty hom| BEEX
2555 9576| 32937| 50% 39,911 - - —T 3991 19.955 -
& (Strong)
2.5ELL 8.124 8962 |  70% 6,762 5437 - 1 12200 8,540 48
e Good) 2.5EF 1.094 3300|  70% 3.495 - - - 3.495 2,446 13
25EE 74915|  16:862|  90% 82.584 - - —| e2584| 74326 660
T (Satisfactory) 8.156 T 115% 8.156 - - - 8.156 9380 228
B\ (Weak) 2,080 146| 250% 2.146 - - - 2.146 5367 171
774 (Defadl) 3177 - - 3177 0 - - 3177 - 1588
&5f 108.025|  62.208 - 146,235 5437 — — 151672| 120016 2712
RZT 1 )T 1 DEVWEXATEERD(TER T (HVCRE)
A2 NSYA |47 NTVR]| IR - I92F—1— |BRYURT - | e
RELORS | EH S-10E | S-r0E | wTok OEERD) |7tv hom| FEER
Bstons) 2.5E5 3.079 3960|  70% 4,880 3416 19
=ISlrONg 25ELL 4878 1927  95% 5755 5467 23
e Goon) 2.5EH 56,153 |  18.154|  95% 64.410| 61,189 257
2.5EE 121,421 26743 120% 135.028| 162,033 540
T](Satisfactory) 131.855| 25821 140% 147.022| 205,831 4116
550\ (Weak) — — 250% — — —
774 )L~ (Default) — — — — — —
Bt 317387 | 76:607 — 357.096| 437938 4,956
BREITIAR—S+—(X—T v b - R—ZARE)
I—TY KN  R=ZAXNMBERAINDIBREI T AR—T v —
ey A2 NSYA |47 NTVR]| IR - I92F—Y1— |BRURT -
S-rOE | Y-hOE | mTAk OBEAD) |7ty hOE
WHF L LEHT 49,159 —T 300% 49159 | 147478
[EES e 66877 |  11.161| 400% 71953 | 287.813
NERET LA 423327 131.001| 117% 554328| 649,197
Bt 539364 | 142.163 — 675441 | 1.084.489
BN—tRNDODURT « D14 MHBRSNZHRETIAR— v —
BoEA L EERBEAT AR
B LEX REGECE
A REE+ DRE—IE _ | 100% _ _
EREUEDEHZDETBICEL) °
100%D U R7 - 11 B
SNBHAFELTAR—T v —
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I\L—e\tawwwmmmn

~
—

NGB ES R —

(BBI - BAA. %)

CR10 : BRI E-RHEENE
B RZOvF71>7 -7

(20>
202235
=7y k- R=2HK
%)

1 | o N | = | & [ A N N
BEEMBEEQROYT 17 - 75147 UT7HR)
RST 1 )T 1 ORVEEATEER FEM I HVCREUS

i Ko N N -l T T = A Wi

2.5%KiH 2,353 3412 50% 3,924 — — 3,924 1,962 —

B (Strong)

2.5F E 25,991 3,399 70% 22,932 4,628 — 27,561 19,292 110

B(Good) 2. 5K 5,456 — 70% 5,456 — — 5,456 3.819 21

2.5 F 105,885 16,657 90% 113,717 — — 113,717 102,345 909

J(Satisfactory) 5,298 30,911 115% 36,194 — — 36,194 41,624 1,013

5L \(Weak) 4,931 10,279 250% 9,657 — — 9,657 24,144 772

77 # )Lk (Default) 3,537 — — 3,537 — — 3,537 — 1,768

=51 153,455 64,660 — 195,420 4,628 — 200,049 193,188 4,596

RST 1 )71 DBEVEEATEED 3 ERM T (HVCRE)
o I A A I N e
#E(Strong) 255 R 1,590 2,355 70% 2,672 1,870 10
2.5 E 16,119 12,349 95% 21,795 20,706 87
B(Good) 2. 5K 116,035 31,522 95% 132,113 125,507 528
2.5k 114,778 23,079 120% 125,884 151,061 503

J(Satisfactory) 72,547 22,430 140% 88,451 123,832 2,476

5L (Weak) — — 250% — — —

777 )b~ (Default) = = = = = =

=i 321,071 91,736 — 370,918 422,979 3,606

BREITAFR—Sv—(X—7 v b - R=2HHE)
Y=Yk R=ZFANBRASNIHRAELIAR—T v —

HFETY— 7}‘:/-/\“3‘/1 7]‘?-/\‘3)2 VA7 - I72h-Y+— [EBAVRT -

=D& =D 74 b OEEAD) |7ty hDER

BmTFE-LEHT 86,685 — 300% 86,685 260,055

5 FE-IE L% 67,923 21,249 400% 77,692 310,768

NEBETILFE 509,387 122,618 61% 632,005 389,592

=51 663,996 143,867 — 796,383 960,416

BN—tYRDOURT - v/ MBERAShZHREIIRAR—Tv—

ECESLESTEDNTE

E—ELL LB EFKECE

A ES T EBI RSB _ B _ _

EIEUVEDEDHDECBICEN

100%MJR7T - D x4 MYEA

SNBHRET I ARV ¥ —

10.UR7 - 714 bDAKBUSTEXIIMER XY - 7Y hDOAZB USHENERASNDS TI AR—T v —DER
[MBRVRY - 7ty NDABUSHBIOFRT I AR—V v —ICl3d. 77> RETREENSWET. [BRURY - 7y NOXZE UETH]
ZTOME. RAIC LT, BT B3 ECDEECEREBNENSTIE LY. BCORNEECHTZERIRT - 712y hOEE
SHLU. ZORBERRIIAR—Iv— (LRI BEAURT - 7ty hOBELTHUET. B BCORTEENERIRY - 7ty
NOBEEET BN TERVBAR. BT EBBBLOEEN XY - D11 hONEHIZHEL L. BRN250%/400% LU TICD
WTIFURT - 911 F250%/400%ZBAL. LR DOVTEIRY + 711 M250% S BAELTHYET.

(BB : &5 M)
HERR 20214E3AXK 2022E3AK
Wy T ZIN—AK 1,696,974 1,337,001
<>7T—hAR — —
ERMHFRW250%) 32,783 17.839
SAMHILRWA00%) 89,091 103,262
TH—=IINYTHR 7.119 15,163
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WEFEENFEICET 51

1 RENFEZERT 28H
2022F3AFKEET. BENFECKNIRT - 7Ly NOBEEEHUIOERBFREE. LIFTOBY . 121R=JOIABBMFECET S
SR O R2.ABBANFEEEBT 28E] (CRL TV SEEFRHLNDFRHLTH W ET,
(MFTENNERB N FADRMENERZSTE L TV @S TRt
SMBCO> > a1—v—7 71+ AR, SMBCHEEESHARHAZILET.
QERONEENFADRMEINERZSTE L TL @S TRt
RE. ZETBRHEISVELA.
Q) znDEEFEHT
BBERFRUE. ZTOEBANS. EEFRESHSERURTVEE LIEEMNMEVBERFRUENZELET,
LEDERBFRHCONTE. FENFEEERALTH)ET,

2)R7 - 7y NOBEOEBICAWSFE
CEAZBIT IV AR—I+— 12DV T(E. BEBARERERICEDSNIZLEASBITIT AR—I+—0O86] (CBET 2BEICEDE. —
B100%DIRT - 914 hEBRALTHWET, £/ VIUY - SREESETIIAR-IJv— 12DV TIE RERIFFREE
(CECD)YD A K=+ URD - RATICRCIZU AT - 724 hNEBRLTHWET,

3ERAVRY - TTAR—Tv—EER ATHIBFEDHR(CRY) (47 TAM. %)
D EENTFEEA! . T A—
R L X MO 2021%35K
1 | O N | = R A
CCF - i8R A 78IEF;E CCF - B R 7HIRF% 1JR7T -
IS BRABIOLI AR—T v — BRABDIJRAR—Yv— | EAURT - | 9z1hOD

. F2 NSUR|AT - NSUR|FY - NSUR|FT - NSUR| TRy NOE | EFHIE

BETZ A S—KNOE | —NOE | —LOE | ¥—LOE (RWA density)
WES 31,032 - 31.032 - 0 0.00%
2 | OrEBRROEARAET 2.771.041 1 2771.041 - 0 0.00%
3 | HEOPRER RO PRETE T 1875106 [ 1875106 - 2.161 0.11%
4 | EERERaEnT 9 - 9 - 0 0.00%
5 | BAEOMAAREERT 1604 - 1,604 - 0 0.00%
6 | ABOPRBAELIIOALETAT 4274 - 4274 - 854 20.00%
7 | BEEREaAT 1375 - 1375 - 0 0.00%
8 | A NHEASEIEED (T — — — — — —
9 | BAEOKAEREENT 78.631 - 78,631 - 7.863 10.00%
10 | =R 1tEF — — — — — —
11 g%fﬁf%m’%_ﬁﬁﬁ%%'% 1.422.775 — | 1422775 | 298511 20.98%
12 | Ersan 678456 | 262402| 678451 85517 |  774828| 10142%
13 | Pl EERTROBART 1347524 926500| 1347524| 627596 | 1,481,341 75.00%
14 | BSENEEO—> 164,457 | 164457 - 57560 35.00%
15 | A"EERSESZEDT — — — — — —
16 §2é<¢§ﬁ%(ﬁé‘*§m}%u - 124,230 377 124,095 377 174384 |  140.09%
7 | B EEO R E=RIE o - o N ™
18 | BIIFRZFFIE — — — — — —
19 | ERFREHREIC KBRS — — — — — —
o | FRE b EE R R - - - - - -

'Lc}:é{%ﬁl‘t'ﬁf
21 | HEEEEGHEZR<,) — — — — — —
22 &t 8500607 | 1.189289| 8500467 |  713.492| 2797587 3036%
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I\L—e\tawwwmmmn
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NGB ES R —

(BB0I 1 BAM. %)

CR4 : BENFEASAURT - TTAR—

O+ — LMY A THIBTEDHR 2022505
1 | O N [ = ® ~
CCF - AU XA JBIREZ | CCF - BRI A JHIAFE R -
158 BARARIDI I AR—T v — BRBDIIAR—v— | EBURYT - k£ @ N0
— A2 NSUR AT NSR A - NS R AT - NSoR| 7y NOE | NETE
HETS2 S—hO& | >—bOE | S—bOE | —hOE (RWA density)
NES 27,088 — 27.088 — 0 0.00%
2 | BAERRROBARGET 2,753,076 —| 2753076 - 0 0.00%
3 | HEOPRBRRODRETET 2.018,063 — | 2.018.063 - 2.789 0.13%
4| RSN 9 — 9 — 0 0.00%
5 | BAEOMAARTAET 54,550 — 54,550 — 0 0.00%
6 | HEOPREAELONOARESEET 2112 - 4112 - 822 20.00%
7 | BRI 1381 - 1381 — 0 0.00%
8 | A RTheREE T - - - - - -
9 | BAEOBREHRERT 92,682 - 92,682 - 9,268 10.00%
10 | s =2atmT — — - - — -
1 g%ﬁfﬁ&()%_*ﬁﬁ%%% =1 142948 —| 1429248 —| 336063 2351%
12 | EAEAT 764,321 285007 | 762644 89546 |  874057| 102.56%
13 | PICESATROBART 1726816 927041 1.726816| 619562 1.759.784 75.00%
14 | ESEREEO—> 189,189 —| 189,189 - 66216 35.00%
15 | AEIEEESEERT — — 5 - 5| 100.00%
16 ;Eéfj%m%(ﬁéﬁﬁﬁ% O=1 12939 26| 129167 226|  185186| 143.11%
7 |BZRTEEO-SRE=RIE o — o — o7 | 10000%
18 | BLAETT - - - - — —
19 | ERREHRSIC & BRI — — = - - -
o | AR L RS — — — — — —
I & B {REEA
21 | HEEEEL AR = = = = = =
2 | & 9.190,035| 1.212475| 9.188.135| _ 709.335| 3.234,291 3267%
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AEETZANRCIRZT - 914 MNRIDER AT « T ZAR— 4 —(CR5) (847 1 THMA)
CR5 : E#ENFA-BEITTARTIRT -
911 hRIDEAURT - TI2K 20214 3AK
7530
« [ o] N[ =T &« [ ~ T s T1+F D[ x [
5% ERU AT « TJAR—+—NEE(CCF - SR X 7EIRFEERE)

S — YRT-Iz1h| gy 10% 20% 35% 50% 75% | 100% | 150% | 250% | 1250% | &st
BEE 31032 - - - - - - - — — 31032
) | BAERAROBARAET 2,771,041 - - - - = - = - — 2771041
3 [ AEOPRERRODREFAT | 1.670.784 = - | 232 - - - - —[1.875.106
4 | ERERTEDS 9 — — — — — — — — — 9
5 | #HABEOMAAREEET 1604 = - = - = - - - — 1604
6 | AEOPREFELS DA - | 2274 = - = - - - — 4274
7 | EEpaRRTES 1,375 — — — — — — — — — 1,375
8 | HANHEF SRR — — — — — — — — — — —
9 | #HBEORAEGEER T — 78631 - - - - - - - — 78631
10 | #HEA=Rtt@EF — — — — — — — — — — —
11 | ZRERROB-EEREHDRIX -~ — 1379937 —| 0627 —| 2210 - — —[1.422775
12 [ E =m0 5670 — 2641 - - —1 753656 - - —1 763969
13| I EZO T ROBALIF — — — - — 11,975,121 — - — — 11,975,121
T4 | BSfENEEO—> - - —1 164457 - - - - - —T 164457
15 | TeEREEEEDT — — — — — — — — — — —
16 ;@%ﬁﬁﬁ%mﬁéﬁ&%m_’ 52 - - —| 6476 —| 11538 106405 - —| 124473
17 g%}%ﬁﬁ%ﬂf‘/llﬁézﬁui _ _ _ _ 1 _ 75 _ _ _ 87

%
18 | BULREFRE — — — — — — — — — — —
10 | ERRIEHAZC & 5 R — — — — — — — — — — —
20 *S_Eﬁ%ffi;ﬂtiﬁfﬁ%iﬁ%'Iifbi%%ﬂ%% _ o _ o _ o _ o _ o _

(L& BRI
21 | HEEEBLREEZRL<.) — — — — — — — — — — —
22| &t 4681570 | 78631 1388853 | 164457 | 51437 1975121 | 767481 | 106,405 - — 19213959

(8847 - M)
CRS : BENFEA-BET ARV RT -
DA MBIDERYRT - T AR 202253H%K
2330
«+ [ a [ »n T =Txx [~ T v T F [ v [ x| N
BE ERVAT « TJRR—Y+—0FA(CCF - SR R Z7EIRFEERE)

S AR T 10% 20% 35% 50% 75% | 100% | 150% | 250% | 1250% | &st
BEE 27,088 — — — — — — — — — 27088
) | BAERAROBARGAET 2,753,076 — — — — — — — — —[2753.076
3 | HEOPREAROPRETET | 2012483 = = —[ ss579 = = - - — (2018063
4 | B esRaEn T 9 = = = = = — — — — 9
5 | S EOHAAREHE T 54,550 — — — — — — — — —| 54550
6 | AEOPREFFELUNDALEBFIE S — — 4,112 — — — — — — — 4,112
A Gk 1381 = = = — — — — — —[ 1381
8 | A RNEEF RIS = = = = = = = = = = =
9 | BNEOKAIREREEE T —| 92,682 — — — — — — — —| 92682
10 | A =ArtET = = = = = = = = = = =
11 g%ﬁﬁﬁ@ﬁ*ﬁﬁm%&mﬁ% = — 11332961 —| 53631 —| 42655 - - — (1,429,248
12 [ E =m0 2,073 —[ 3953 = = —| sa6.164 = = —[ 852191
13| Pl EEaTROBE AT = = = = — (2346378 = - — —[2346,378
T4 | BSEREE0—> = = —| 189.189 = = — — — —| 189,189
15 | ABEREEEED(T = = = = = = 5 = — — 5
16 gé%ﬁiﬁ%ﬁé%ﬁﬁ%m_’ Y - - —| 8716 - 277 | 120366 - —| 129393
18 | ATl = = = = = = = = = = =
10| EFFIIHASC £ BN = = = = = = = = = = =
20 ﬁkzﬁ%&}mﬁ%iﬁ%'I‘ifbi%%&%% _ _ _ _ _ _ _ _ _ _ _

25 BRI
01 | tEsEEsEER<.) — — — — — — — — — — —
20| &t 4850607 | 92,682 | 1,341,026 | 189,189 | 67.927 | 2,346,378 | 889.200| 120.366 — —[9.897.470

CHOEENFERBTAO—> - N—=T 1 I R=2 3 VEB|E(TO2IEBEOURT - D11 hOBIRVLWE LT, REBESEREESZTNZTND )
27 -1 A NeBEUIZURT - D11 NeBRT 2R FSIRICBVWTIIRR—IYv—BICHIGT D IRT - I NeRUEE
ELEHETEHUEERYRY - 7ty MO CRAGENTEFA XY - TIRR—I v —EERY RTHIBFEDHR) FMD
BRVRT -7ty hOBRE-HLTHENEE A
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NGB ES R —

W{ERY) A7HIRFEICEY 2518

TURTOFEILEONC) RTEEBDOTIE . FiMOFEH OB

BRAVRT - 7ty hOBERET 3(CH 2T ERAYRTHEBFECE). URT - 7Hy hOBEHEL THUET, BANICE. B
CEALRSRCEDS . BREMEEDR. BETHELER. RIRVTLIY b - FUNT 1 TECLIBRET>THUET,
BLDFEOREE Z DERSEOHRRIUTORBY THET,

(WER AT RIRFEERDEE & 2 DERFZA

OER(EEERMEEDR - EETEELR)
SHERBTCHSV T, BERUAMEES 2 BESREEDER. HRUBEYSEBEFBELRE LTHYET.
BRPHEOFMEE. TRME BEFHESESEC. BRYFORRROENBEREZZRL CRELTHY 9. BRYEE. RIBRE
EORFEDEILC L VBRIEERTEIZ 2 B<BOLEIC, THRBRMENEEL VB EHUBTH ET . BREWFLTH
SIPREGETETO/IC. BRYFOLE, HRENERKEICLZHENED. EFLPE=BOBRENRTE. EABROELLE
L2Bansaics. BRUFPEREDERICHL. EHNICERET>THIET,

OREAKRVTILZ Y k- FUNT 1T
RIEAOEEE LTE B, ARG, SRRIEBREOAKE. SRR —RBEZASI BV E T, o, JLIY b - FU
NT 1 7CHBFBEMEHEFOREE LTI, & ULTERADRT - RN B U ET,
RIADSE. EPHSRHEARECNCECSERNERT 2/NREOED . —ERNL EOSRKEIC—RBLENS. RALNT
BCROE5NZBENSORIE. ROCNSDENSBALLLTLIY - FUNT A TOTOF T3 2(DO0TE BAVRY - 7EY
NOBEOEHICELT. FRYRTHIENREHELTHUET,

(QER A THIFFECHFRERVRAIROY—=7Y N - URTDERIZDNT
KOSEEAD) RTDEDZMFIT 27z, KOLREEBEESRTEL. EPRVEBZEMH. EH) RTVEZERNDRSEZTOEON
IHEER>TH ETEHBEI~14R—J 7 TBREEV) . COXROSEEDSERRICDOVTIE. BA XA THIBO =it SR
BB U BB DHRMT RVEPLHEL. 7L —TEETREZT>THUET,
Fio. ERVATOHIETFAE LTHBEERIL DY N - FTUNT 1 7H) 2 ERLEBEIC(E. BXmBEERh SRETZME) X7
[CDWTERZREL. BIEZIT>THUET,
BH. BRYRATHIEFEE UTEBEABEEBRC RN —EDHRERLTHBUET,

28R R 7HIFEFE(CR3) (47 B5M)
CR3 : SR R 7HEF% 2021838k
1 O /\ _ N
% RS Reanr |BERoR2InL | REoResnr |2VI2 0 TN
TIAR—Tv— | TIRE—I 17— | TIRA—Tv— | TORK— v — | 11 e
=T
HEE 55,523,541 28452522 13,099,004 9,557,207 10,481
2 | Bl EREEOE0) 28,365,424 660,845 208,401 30,207 -
3 f%%%;g)éa)\f/}/_ hOBE | 78972198 326,160 6,340 291,239 -
4 | &at(1+2+23) 162,861,164 | 29439528 |  13.313.746 9,878,654 10,481
5 | 55774 LNLEED 733,147 233973 111,908 11,578 -
(81 - §AM)
CR3 : SR R 7 HEF% 2022538k
1 O /\ _ N
5E IR Resnr  |BRTRESE |RECReS: | ZVZ2E 700
TORA—Vv— | TORK—I 17— | TIRA—Tv— | TTRK—v— | 1 R
=
HEE 60030223 | 29406799 |  13.02/563| 10,461,219 17.845
2 | Bl EREEOE0) 30,046,627 499,766 163.865 21,749 —
3 f%%%;g)éa)\f/}/_ hOBE | 81729726 344,821 6,750 295726 -
4 | &at(1+2+23) 171806576 |  30.251386| 13198178| 10,778,695 17.845
5 | 55774 LNLEED 912,770 240,510 93,617 43,855 —
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WhY>9—-N—FT1{ERVRT7ICEY BHIHE

1. R FEOBIE
PO I—NI—T 1 BRVRATE REBBIE ISEN EDMEERFDRE TG HBFHIHEIET B BE(CHAELL. BEHEBFOERNDEL
. BET SHBIEREOEECHL. URTHEET DRIKEN G ET.

2. A7 EEDHHMOFHROE

MV R7EEDTE
NI =R=F1ERVRTICOVTIE. SN —TOERISEEROHEICHEVSERERITTHET. PREEMEIE DI
DVTH MBER. F74INIRIAY NSO REEHRIIO L. ERVRATEERELTBIET,

(QIERICKZRECHT ZHHRUBTOERNDRIICLZIFEE
BTN —F TR BBICIHL T, BEHEFEOBTHREL TV SZBHBEIR ML U TBROZELZEANICITL. BRI ZER
T BHIE|EERREBRBIE N EFT > THNET . ZOLDIBREBITDOV TR ERURTDHRARSNS—7. B5DERAINERELE
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