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2 | 0.15L1 F0.255% 2,557,481 297,729 | 47.37| 2.639.038| 0.18 34| 2633| 26 655,129 | 24.82 1,310

3 [ 0.25L £0.505% 619,632 97,928 | 48.43 638962 | 0.44 08| 2719 22 240,269 | 37.60 770

4 | 0.50L+0.755%% 229,840 17,039 | 49.91 228,803 | 071 04| 2802| 23 110,169 | 48.15 455

5 | 0.75L1 £2.505K% 521,603 162,883 | 54.04 525316 | 1.48 08| 29.27| 25 354,123 | 67.41 2,292

6 | 2.50L01£10.005%% 245,697 48,126 | 50.92 258,850 | 6.77 02| 2914 2.1 273,901 | 105.81 5,325

7 | 10.0021 +100.0055% 66,521 4,439 | 5556 67.246 | 18.96 01| 2573| 20 86,711 | 12894 3,307

8 | 100,007 # )L i) 108,954 10,953 | 100.00 115,460 [100.00 01| 4280] 1.6 23,186 | 20.08| 49425

9 |/t 6,702,963 992,340 | 56.30 | 7.159,695| 2.30 83| 2889 26| 2281684| 31.86| 63479| 282272
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(BB0I: BAM. %. T 9§

CR6 : BB FIE-R— 7

A UARCT T )L hE

(PDEHBIGERY 2 20245 3R
T IIAR—T v —
1 O N = R ~ M| F Y X |2 7
7{>>_-|1\:37ny E%E%‘;’%RQA‘ THCCF| CCF - CRM | F5PD wig60| 22 |ERuz7 - HJl}lz‘fgl\'@
I5E| PDR% Roxoak-| TN ) | mmEAD | ) [PBEOBT G| BE DL, (on MESE £ EEsisE
Sv_0mE R A= (RWA density)
I+ —DE (%)
EREANAT T I ZR— v —(BROAEENFEERS)
1 | 0.00B4EO. 155 38966,510[23.912.900 | 53.49 | 55.084.256 | 0.06 63| 4179 25[12275810| 2228 14816
2 0,15 £0.255%5% 14,603,617 | 11,388,176 | 4853 | 17.462,122| 0.16 46| 4111 23] 6634197 37.99| 12063
3 | 0.2551F0.505%7 5214456 | 4,234,662 | 48.25| 5272420 037 1.3] 40.94| 24| 308039 | 5842| 8142
4 ] 0.50L0E0.75% 309.288 | 124121 5215|  367.014| 070 0.1] 4017 36| 342796| 9340| 1.046
5 | 075£2 505k 4,842,183 | 3788754 | 57.68| 6203306 1.40 50| 4067 29| 6426110] 103.59| 32,303
6 | 2.5011£10.005% 1,220,172 | 689,475 | 49.12| 1022315| 551 04| 3942 26| 1431935| 140.06| 22,254
7 | 10.00L4E100.005% 522017 218950 | 4577 | 569821 18.28 0.1] 40.15[ 24| 1.169023| 205.15| 41.746
8 | 100.00(7# L b) 460,660 9,052[100.00| 442,675 |100.00 0.1] 4005] 2.1 110 002 177.319
9 | Mt 66,138,906 | 44,366,092 | 51.98 | 86423933 | 0.89 184 41.46| 2531360382 | 36.28 | 309,694 | 202,945
chERCNBRE T T T AR — v — (FRENRBME T AERSD)
1 | 0.00B4+0.155# 617,040 18753 | 56.83|  634998| 007 1.3] 2265| 29 75978 11.96 112
2 | 0.151F0.25% 1,592,451 | 115362 | 87.35| 1629012| 0.18 74] 2555 35| 381743 2343 748
3 | 0.25L1E0.505% 747,966 11,985 | 5270|  715145[ 0.39 45] 2962 40[ 295109| 41.26 797
4 | 0508 F0.755%% 379,935 14523 | 8827 |  350089| 0.69 30| 2657| 36| 158360| 4523 647
5 | 0.7551F2 505k 1,353,304 35733| 68.59| 1,104,134 1.69 178| 2520| 36| 598247| 54.18| 4,691
6 | 2.50L1E10.005Fif 162,304 9,567 | 49.44 143,111 8.16 1.0 21.76 | 25 100,776 70.41 2,491
7 | 10.00LLE100.005 113010 182 | 51.60 62,597 | 24.79 21| 3738] 21| 105472| 16849| 5809
8 |100.00(7# L 1) 185,893 1,528 [100.00 | 136,079 | 100.00 28| 4559 17 19762 |  1452| 62,042
9 | et 5151907 | 207.637| 77.74| 4775168 399 403] 26.38| 3.4[ 1735450 3634 77341[ 71,068
thERGUNERE T AR— + — (BRNASME N FAERAS)
1 | 0.00LLE0.15%% 120,116 56,825| 51.93| 138412 0.08 00| 4321] 26 42,958 | 31.03 52
2 | 0.15L0E0.255% 240557 | 246271 47.63|  154312| 0.17 00| 3986 27 65662 | 42.55 117
3 | 025540505k 126941 | 109524 | 54.08 40,257 | 038 00| 41.86| 14 18937 | 47.04 63
4 | 0.501F0.755%7 8,245 4,646 |100.00 12,502| 0.70 00| 3759| 39 11,255 |  90.02 33
5 | 0.758LF2 505 60.536 25511 | 48.97 43,238 1.51 0.1] 4343] 18 42,293| 97.81 280
6 | 2.5050F10.005;% 14,879 12,776 | 96.15 21432( 468 00| 4312] 14 26,660 | 124.39 416
7 | 10.00L4E100.005# 6,935 23] 95.56 6685 | 24.90 00| 44.44] 2.1 16,008 | 239.43 739
8 | 1000074 1) 764 2,547 [100.00 2,243 (100.00 00| 2179 10 —| 000 488
9 | Mt 578976 | 458127 51.96| 419085| 1.48 04| 4160 24| 223775 5339 2186| 2601
HEEEE
1 | 0.00B4EO. 155 4540301 | 216514 43.60| 4.579.933| 007 —| 2729] 32| 798002 17.42 923
2 0,15 £0.255%5% 2369264 | 738646| 47.07| 2615908 0.16 —| 2755] 34| 753974| 2882] 1.213
3 | 0.2551H0.505% 3,393,089 | 1518728| 47.94] 3,597,900 | 0.36 —| 3098| 35| 1715695| 47.68] 4,085
4 ] 0.50L0E0.75% 8,521 — — 8521| 071 —| 2969] 25 4610|  54.09 17
5 | 075£2 505k 1741463 | 614853 | 5635| 1783835 1.14 —| 3067] 34| 1278157 7165 6333
6 | 2.5011£10.005%5 347,798 23912 40.00| 299,757 | 4.16 —| 3676 30| 371950| 124.08]| 4584
7 | 10.00L4E100.005% 314,169 86,382 55.36| 288279 1542 —| 4871 32| 720147] 249.80| 21,685
8 | 100.00(7# L b) 154,244 39.882100.00| 114,160 | 100.00 —| 4950] 36 49,089 | 43.00| 56512
9 | st 12,868,852 | 3238919 | 49.83 | 13,288.297 | 1.60 —| 2966 33| 5691628| 4283 95355] 115217
BAELIRAR—T v —
1 | 0.0084+0.155# 4,526,638 — —| 4526638] 005 1.1] 90.00| 50| 4.866,163| 107.50 —
2 | 0.1551F0.25% 276,591 — —|  276591| 0.16 05| 9000 50| 418368] 151.25 —
3 | 0.25L1E0.505% 7,934 — — 7.934( 045 00| 90.00| 50 17,980 | 226,59 -
4 | 050 F0.755%% 4,403 — — 4403 071 00| 90.00| 50 10941 | 24845 —
5 | 0.7551F2 505k 16,889 — — 16,889 1.92 0.1] 90.00| 50 56,843 | 336.56 —
6 | 2.50L0F10.0057 7611 — — 7611| 874 00| 90.00| 50 39761 | 522.39 —
7 | 10.00LLE100.005 1,011 — — 1,011 2481 00| 90.00| 50 7.815| 77262 —
8 |100.00(7# L 1) 202 — — 202 [100.00 00| 9000| 50 2279 1,125.00 —
9 | et 4,841,283 — —| 4841283 0.09 20| 90.00| 5.0 5420152] 111.95 — —
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CR6 : REBIEFI Fi&- A — b 7
2024538%
T TJAR—=T v —
a1 O /\ - Z) ~ ~ F 1) X % i
TG ammo3 - TICCF| CCF - CRM | T45PD misleD| X2 [ERURY - 51K
IEZ | PDX% %o 15 Zofem /\‘alyyx%;_h ) | EREEAD | (o) |BEBEOBIT oy ;ﬁﬁ Sy R MEFIME  EL|@iESINE
SY_0®E R HAE (RWA density)
Jv—NE (%)
BABEGEEEIANZOT) (T 7 4 MU X7EEE) Gt AEEHGFEERS)
1 | 0.00+0.155 98,770 9,091 [100.00 106,687 | 0.05 09| 3759| 1.4 13,917 13.04 23
2 | 0.15L1£0.255% 15,530 22,135 [100.00 37,443 0.8 1.7| 52.82| 1.0 12.225| 3264 36
3 | 0.25L £0.505% 5,874 8,679 |100.00 14,471 0.46 08| 5070 1.0 7,883 | 54.47 34
4 | 0.50L+0.755# 767 7,572 (100.00 8,328 | 0.70 05| 6235| 1.0 6814 | 8181 36
5 | 0.75L1 £2.505K7% 7,638 31,369 [100.00 38930 1.75 38| 57.58| 1.0 39,082 [ 100.39 414
6 | 2.50L01E10.005%% 58 1,339 [100.00 1,396 | 852 01| 6376 1.0 3,100 | 221.97 76
7 | 10.00L1 £ 100.005% 7 659 |100.00 667 | 25.39 01| 6465| 1.0 2,027 | 303.68 108
8 |100.00(7# L) 712 421100.00 746 [100.00 01| 4281| 1.0 95 12.75 319
9 | /gt 129,359 80,890 |100.00 208,672 | 0.94 83| 46.23| 1.2 85,146 | 40.80 1,050 1,120
BABEGEEEAFO ) FELEURT mé“liﬁ (%LE@W“B%H%E:EFE&?)
1 | 0.00L1 £0.155% 11,666 11,666 | 0.02 00| 2851 | 1.3 506 434 1
2 | 0.15L0£0.255% 16,287 — — 16,287 | 0.19 00| 3500| 1.0 3,755| 23.05 11
3 | 0.25L1 £0.505k 6,484 — — 6,484 | 047 00| 3500| 24 3370 5197 10
4 | 0.50L1 F0.7555 — — — — — — —| — —
5 | 0.75L £2.505% 696 — — 696 | 0.82 00| 2500| 1.0 259 | 37.22 1
6 | 2.50L1E10.005% — — — — — — —| - — —
7 | 10.00L1 £ 100.005i# — — — — — — —| - — —
8 | 100.00(7"7 # LK) — — — — — — - = — — —
9 |/t 35,133 35,133 | 0.20 00| 3264| 13 7.891 22.46 24 37
BABESEEEAZFANGF 74 NIRRT *E-_—Ll“liﬁ) (Eﬁ”;i’ﬂ‘]ﬂ”ﬂ’fﬁﬁ%ﬁz@ﬁﬁﬁ)
1 | 0.001+0.155%% 2,058,360 148,021 |100.00 | 2,174,183 | 0.07 52| 43.08| 1.0 388,471 17.86 682
2 | 0.15L1 £0.255 331,350 43,618 |100.00 371,056 | 0.17 40| 41.70] 1.0 95,497 | 2573 269
3 | 0.25L1 £0.505K% 122,158 70,233 |100.00 190,290 | 0.35 75| 4217] 1.0 76,645 4027 285
4 | 0.50+0.755%% 917 29,208 [100.00 30,113 | 0.60 39| 4483 1.0 17,351 57.62 81
5 | 0.75L1 F£2.505K% 56,781 74,533 [100.00 129,589 | 1.42 142 4369| 1.2 179,595 | 138.58 801
6 | 2.50L1E10.005k 29 4,275 |100.00 4304| 351 06| 4491| 1.0 4951 [ 115.02 67
7 | 10.00L £100.005% 4 1,505 [100.00 1,509 | 96.74 0.1] 4500( 1.0 152 10.10 657
8 | 100,007 # )L 1) 569 145 [100.00 701 |100.00 00| 4500| 1.0 — 0.00 315
9 |/t 2,570,172 371,540 [100.00 | 2,901,749 | 0.24 357 42.89| 1.0 762,664 | 2628 3,161 4,362
BABEGEEEIAZOT)(&EELEIRT ffﬂé*ﬂﬁ (EE:‘B’JW“B’@H?EEH%%)
1 | 0.00+0.155 1,162,276 1,162,276 | 0.06 01| 4416 1. 170,138 14.63 313
2 | 0.15L1£0.255% 510,312 — — 510,312 0.18 00| 4205| 1.0 141,439 | 2771 404
3 | 0.25L £0.505% 35,168 — — 35,168 | 0.29 00| 4213] 1.0 12,694 | 36.09 44
4 | 0.50L+0.755 2 — — 2| 060 00| 4500| 1.0 1 57.45 0
5 | 0.75L1 £2.505K7% 11,804 — — 11,804 | 1.04 0.0 4500 3.1 14,277 | 12094 55
6 | 2.50L01E10.005%% 16,712 — — 16,712 867 00| 4493| 1.0 27629 | 165.31 652
7 | 10.00L1_£100.005% — — — — — — —| - — —
8 | 100.00(7 4L k) — — — — — —| -
9 | /gt 1,736,277 —| 1736277 0.9 01| 4351 1.1 366,180 | 21.08 1,470 2,253
BAGELT-LEEF 72K Z’JffE-_—Ll"‘I!ﬁ)
1 | 0.00L1 £0.155% 5,340 — — 5340| 0.07 03] 6500 — 720 13.50 2
2 | 0.5 F0.255 1,376 — — 1,376 | 0.19 01] 6500 — 349 | 2542 1
3 | 0.25L1 £0.505k 1,636 — — 1,636 | 0.34 02] 5395 — 513| 31.38 3
4 | 0.50L1 F0.7555 240 — — 240 059 00| 6422 — 122 51.07 0
5 | 0.75L £2.505% 43 20 [100.00 63| 1.02 00| 6500 — 42| 6598 0
6 | 2.50L1E10.005% — — — — — — —| - —
7 | 10.00L1 £ 100.005i# — — — — — — —| - — —
8 | 100.00("7 # )L ~) — — — — — — - = —
9 |Gt 8,637 20 |100.00 8,657 | 0.16 07| 6289 — 1,749 |  20.20 8 13
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(BB0I: BAM. %. T 9§

CR6 : BB FIE-R— 7

A UARCT T )L hE

(PDEHBIGERY 2 20245 3R
T TTAR—T v —
1 O N - 7R A ~ F 1) X )12 7
7r~>>—.|~/ “777’5 E%E%‘;’%RQA‘ THCCF| CCF - CRM | F5PD wig60| 22 |ERuz7 - HJl}lz‘fgl\'@
5% | PDX % LT o /\“51‘/7;(;:/1:_# %) | mEEEAD | (%) |FEEOBIT oy g;a; Tty N |[METSE EL @RS
Sv_0mE R A= (RWA density)
I+ —DE (%)
BABEWN T (&S X 71E5885)
1 | 0.00L1 +0.155% — — — — — — —| — — — —
2 | 0.15L1F0.255% — — — — — — —| — — — —
3 | 0.25L1+0.505%7% — — — — — — —| — — — —
4 | 0.5081 +0.7557% — — — — — — —| — — — —
5 | 0.75L1E2.505%5% — — — — — — - - — — —
6 | 2.50L1+10.0055% — — — — — — —| — — — —
7 | 10.00L4 £100.005k5% — — — — — — —| — — — —
8 | 100.00(7# L k) — — — — — — —| — — — —
9 [t — — — — — — - - — — — —
BRVANE TR F—=IEIFTI I AR—T v —
1 | 0.00LLE0.1557 92,600 985,449 | 17.65| 1,078,049| 0.10[14,077.8| 66.24 42,981 3.98 714
2 | 0.15L1+0.255%% 471,599 502,807 | 14.63 974,406 | 0.22| 3,307.9| 68.78 77,290 7.93 1,474
3 | 0.25B1 F0.505K7% 278,438 — — 278438 | 0.29| 21583 61.77 24,823 8.91 498
4 | 0.50L1£0.755% 727.084 256,131 | 18.01 983,215| 0.59| 1,0245]| 68.87 172,106 17.50 4,005
5 | 0.75L12.505%% 467,816 174,899 9.87 642,716 | 1.61| 2,267.2| 75.35 263,429 | 40.98 7,824
6 | 2.50L1F10.005 969,918 395,683 | 12.21| 1365602 | 456| 3.617.7| 71.39 1,080,624 | 79.13| 44,321
7 | 10.00L1£100.0055% 44,481 13,462 | 19.47 57,943 | 51.27 105.5 | 70.11 92,222 159.15| 20,799
8 |100.00(7# LK) 101,483 16,814 |100.00 118,297 [100.00 314.4| 73.03 136,165 | 115.10| 86,403
9 | /Gt 3,153,422 | 2,345,248 | 42.65| 5498671 | 4.19|268736| 69.46 1,889,644 | 3436 | 166,042 | 144,761
BIERFBELITII AR—T v—
1 | 0.00L1 101557 — — — 26,792 | 0.05 3.3| 4091 7479 2791 5
2 | 0.15L1 E0.25% — — — 2,099| 0.16 0.1| 54.13 844 40.21 1
3 | 0.25L1 F0.505% 7.790,723 3,653 (100.00| 7.794,377| 0.30 4357 | 23.23 982,640 12.60 5,458
4 | 0.50L1+0.755%7% 1,148,162 1,315 [100.00 | 1,149,501 | 0.62 72.7 | 24.59 255,938 22.26 1,756
5 | 0.75L1F2.505% 326,875 585 [100.00 300,719| 1.08 29.5| 36.54 146,468 | 4870 1,207
6 | 2.50L0E10.005i — — — — — — — — — —
7 | 10.00L1£100.0055% 19,409 468 [100.00 17,704 | 20.76 1.8| 25.32 23576 | 133.16 909
8 | 100.00(7# L k) 56,103 61 [100.00 56,164 |100.00 47| 20.28 10,960 19.51| 11,394
9 | /Gt 9,341,275 6,084 [100.00 | 9,347,359 | 1.00 548.1| 23.87 1,427,906 15.27 | 20,734| 18,771
ZOMfU F—LEFIIAR—T+—
1 | 0.00L1EO0.15% 1 4100.00 6| 0.10 00| 66.24 1 16.43 0
2 | 0.15L1F0.255% 103,982 16 |100.00 103,998 | 0.15 24| 3412 11,783 11.33 53
3 | 0.25L1+0.505%% 253,629 63 [100.00 253,692 | 0.34 75| 34.92 50,976 | 20.09 307
4 | 0.5081 +0.7557% 194,552 377,482 1100.00 572,035| 0.53 296.9| 51.89 220,597 | 3856 1,583
5 | 0.75L1 E2.505% 596,464 310,363 | 89.28 906,827 | 1.29| 1,020.1| 50.49 502,443 55.40 5,864
6 | 2.50L1+10.005%5% 12,679 244 (100.00 12,923 | 473 1.0| 39.37 7,562 58.51 260
7 | 10.00L4 £100.005k5% 12,304 6,068 [100.00 18,372 | 22.54 21.5| 54.45 22,079 | 12017 2,264
8 | 100.00(7# L k) 40,852 679 | 8852 41,531 [100.00 100.4 | 54.78 99,264 | 239.01| 22,751
9 | /Gt 1,214,467 694,921 [100.00 | 1,909,389 | 3.25| 1,450.3| 48.00 914,709 | 4790| 33,084| 21,374
BEETOHE—NT41JF) [216,760,383 | 55,942,707 | 56.06 |248,124,325 | 0.76 | 28,989.3 | 38.33| —|56,669,456 | 22.83| 844,338 | 887,009
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(BB7 : BRAM. %. T F)

C%:Wﬁﬁﬁf%ﬁ—h7
OISR OERD 202538%
T TITAR=Tv—
1 O /\ - R AN ~ F 1) X )12 7
*> - K522 | S - CRM = B
% | PDX%) s ﬁgj‘/;%%;_h T | s | Tl [mmaon TS0 %% BRIZT o NETSE L sl
SyY—0®@ R (RWA density)
Jv—0F (%)
V7V YAIGFIIRAR—T v —(GeENNEMSFEERSD)
1 [ 0.004+0.155%% 95,784,847 | 1,618,497 | 48.90 | 98,920,315 | 0.00 05| 3432 36| 285167 0.28 371
2 [ 0.15L1F£0.255% 410,156 59,699 [ 40.89 543911| 0.15 00| 35.03| 26 182,482 | 3355 290
3 | 0.25L1 F£0.505K 55,764 22,693 [100.00 75322 | 0.33 00| 3198[ 16 24,492 [ 3251 82
4 | 0.50+0.75%% 376 3,536 | 62.87 2,600 | 0.69 00| 35.00| 47 2303 8858 6
5 | 0.75L1 F£2.505% 164,517 151,286 | 25.57 149,717 | 1.04 00| 3434| 19 100,832 | 67.34 536
6 | 2.50L1E10.005 55,493 154,551 | 94.59 114,590 [ 3.83 00| 34.18| 34 129,710 | 113.19 1,500
7 | 10.00L4 £100.005%% 14,619 2,019 100.00 15,820 | 14.02 00| 3500( 1.2 25,188 | 159.21 776
8 [100.00(74 /LK) 139,891 — — 139,891 100.00 00| 4969| 1.0 70,645 5050 69,524
9 |/t 96,625,666 | 2,012,284 | 51.07 | 99,962,169 | 0.15 06| 3434| 36| 820823 0.82| 73,088 6,199
V) VAT AR—T v — (ERNASMSEELERS)
1 | 0.00+0.155%% = = = = = = == = = =
2 | 0.15L1 F0.255 = = = = = = =|_= = = =
3 | 0.2581+0.505k% = = = = = = =|| = = = =
4 | 0.50L+0.755%% = = = = = = == = = =
5 | 0.75L1 £2.505K% = = = = = = =|_= = = =
6 | 2.50L0E10.005:8 = = = = = = = = = = =
7 | 10.00L1 F100.005 = = = = = = == = = =
8 |100.00(7# LK) = = = = = = = = = = =
9 | &t — — — — — — — - — — — —
SRMERERIT I 7 AR — v+ —GRENAEME ST EERS)
1 | 0.00L F0.155 — — = — = — T = — — —
2 [ 0.5 F0.255% = = = = = = =|_= = = =
3 | 0.25L+0.505% = = = = = = == = = =
4 | 0.50L F0.7555 = = = = = = =|_= = = =
5 | 0.75L £2.505% = = = = = = =|_= = = =
6 | 2.50L1£10.005k% = = = = = = == = = =
7 | 10.00L1 £ 100.005;# — — — — — — —| = — — —
8 | 100.00(7 4L 1) — — — — — — —| = — — —
9 |Gt — — — — — — — — — — — —
SREREERT I 7 AR— v+ — (ERNAEMSEGFEERS)
1 [ 0.000+0.155%% 6,468,441 | 2,919,605 | 36.61| 8441816| 0.05 07| 4499 21| 2061314 2441 2,009
2 | 0.15L1£0.255% 659,661 334,226 | 40.51 782,417 0.5 01| 4499 14| 282901 36.15 555
3 | 0.25L1 F£0.505K 232,424 62,451 | 69.89 262,449 034 00| 4452 1.1 124253 |  47.34 399
4 | 0.50+0.75%% 201 100 | 10.00 21| 069 00| 038] 1.2 2 1.23 0
5 | 0.75L1 £2.505% 573590 | 2,034,621 | 17.26 874,283 1.34 02| 4422 12| 812384 929 5,150
6 | 2.50L1E10.005 99,478 53,866 | 80.81 51,886 | 3.85 00| 4406| 08 65,896 | 127.00 881
7 | 10.00L £100.005%% 1,357 — — 509 [ 12.59 00| 45.00| 1.0 1,137 | 223.07 28
8 [100.00(74 /LK) 329 — — 329(100.00 00| 7860| 1.0 32 9.75 258
9 |/t 8,035,485 | 5,404,871 | 3039 10,413,904 | 0.19 12| 4491 | 20| 3347923 3214 9,283| 15736
BEZEIALT I AR—T v — (eSS ELEERS)
1 | 0.00+0.155%% 2,033339| 599,381 | 48.87| 2,466,254 0.07 21| 2927 25| 391,852 1588 518
2 | 0.15L1 F0.255% 2,382,101 451,442 | 3750 2,499,005| 0.18 34| 2631 26| 611,892 24.48 1,211
3 [ 0.25L £0.505% 588,846 86,061 | 46.65 612,636 | 0.44 08| 2738 25| 243868| 39.80 736
4 | 0.50L+0.755%% 167,236 18,203 | 43.99 170,362 | 0.68 04| 27.40| 20 75242 [  44.16 322
5 | 0.75L1 £2.505K% 432,858 | 319,606 | 18.36 435554 | 1.43 08| 29.30| 24| 289696| 66.51 1,829
6 | 2.50L01£10.005%% 244,812 35,242 | 44.78 248732 | 6.46 02| 2787 22| 244988| 9849| 4550
7 | 10.00L1 F100.005% 44,769 3,709 | 41.00 44,428 | 20.29 01| 2770| 22 62972 14173 2,529
8 |100.00(7# L) 86,355 8,810 | 43.34 88,445 [100.00 01| 4691 15 18,897 | 21.36| 41.497
9 |/t 5,980,320 | 1,522,457 | 38.77| 6,565,421 | 1.98 8.1 2810 25 1939410 2953| 53,195| 253,891

1 34 =HERT«FVVPIVIIN—T




(BB0I - B8Rl %. T §)

CR6 : WERBIIFIE-R—~ 7

A UARCT T )L hE

(PDIRABIDERY 2 2025%3AK
7 TTAR=Tv—
uf O N\ - iy N M| F Y X 2 7
7{;_-;\:37?']1 E%EF'T‘;)%RQA‘ THICCF| CCF - CRM | PD wio1GD| 22 |f=RUZT - ”JUIZ‘Y/]F'@
E&| PDX5 - TOAA— /\“31>7xx~>1$—_|~ %) | BREEEAD | (%) |FEEEOM|T Gy gg by N [IETOE  EL|E3ILE
Sv_0@ R A= (RWA density)
Jv—0% (%)
EREANATT I ZR— v —(BROAEENFEERS)
1 | 0.00B4EO. 155 40,037,113 [ 42,634,838 | 31.11 | 58,509,367 [ 0.06 70| 4233 24]13506613| 2308 15926
2 | 0.15LLE0.2555 14,004,471 [ 13,422,891 | 4371 17.225386| 0.16 46| 4119] 23| 6639213 3854 11549
3 | 0.2551F0.505%7 5222741 | 4,659435| 44.95| 5271,087| 034 1.2] 4092| 26| 3015880 | 5721| 7.379
4 ] 0.50L0E0.75% 353077 130,685 | 32.24|  392571[ 0.68 0.1] 3997 36| 359336| 9153 1082
5 | 0750 E2 505K 5653,128 (10568923 | 19.01| 6537,228| 136 47] 3731 31| 6107986 9343 31873
6 | 2.5011£10.005% 921,453 | 673851 | 4670 876942| 5.12 04| 40.19| 27| 1234460 140.76| 18,056
7 | 10.00L4E100.005% 566,447 [ 410,686 | 44.77|  669.458 | 16.59 0.1] 40.06| 1.8| 1307757 | 19534 | 44.488
8 | 100.007# LK) 400,858 44119 3566 | 411,898 [100.00 0.1] 3995] 23 = 0.00 | 164,577
9 |/t 67,159,289 | 72,545,432 | 32.79| 89,893939| 0.82 185| 41.61| 25]32171,248| 3578 294,932 | 226,737
chERCUIREEAT T J K- v —(FTERNAERMENFAEAS)
1 | 0.00LLEO. 155 563,847 24796 | 2894| 584,658 | 0.07 13] 2211 30 69,983 | 1196 100
2 | 0.151F0.25% 1,727,407 66762 | 54.68| 1,700,305| 0.18 79| 2578 36| 421464| 2478 812
3 | 0.25L1E0.505% 599,125 25045 | 6258 | 579.085| 0.42 34| 2825| 36| 228022 3937 683
4 | 0.50LLE0.7555 354744 822987 11.33|  409489| 068 27| 2803 40| 202646| 4948 780
5 | 0.7551F2 505k 1,187,861 | 193755| 2543| 1012268| 161 15| 2426| 37| 525163[ 51.87| 3,920
6 | 2.50L0F10.005 146,390 14124 | 44.43| 128800 7.89 09| 2382 22 96365 | 7481| 2323
7 | 10.00LLE100.005 91,883 2062 | 13.28 46,254 | 24.69 20| 4217] 19 86693 | 18742 4827
8 | 100.007 4L b) 164,405 9478 13.98| 124,638 |100.00 25| 4523] 16 14323| 1149| 56,381
9 | et 4,835,666 | 1,159,012 [ 18.10| 4585500 373 36.1] 26.13] 35| 1644663| 3586 69.831| 62617
thERCUNERET T 7 AR— + — (BRANASME N AEAS)
1 | 0.00LLE0.15%% 190,823 11,374 | 51.02  192062| 0.07 00| 4315] 27 55535 | 2891 62
2 | 0.15L0E0.255% 208676 | 258814 | 4838| 108850 0.16 00| 4070 29 45578 |  41.87 72
3 | 0251 E0.505K 162,097 96,109 | 42.27 56,682 | 0.40 00| 4131] 18 30830 54.39 94
4 | 0.501F0.755%7 10,333 11,378 | 3672 14,253 | 0.69 00| 3980| 27 10916 7659 39
5 | 075 k2 505K 59,868 | 101,814 | 27.68 33342 1.58 0.1] 4221 [ 24 33881 101.61 222
6 | 2.5050F10.005;% 85,063 8.255| 99.94 93,303| 3.90 00| 4465] 10 92635| 9928| 1613
7 | 10.00L4E100.005# 621 = = 286 | 24.93 00| 36.00| 12 488 | 17058 25
8 | 100.007 4L b) 1.411 36 [100.00 1,296 [100.00 00| 3458[ 12 = 0.00 448
9 | Mt 718895| 487.782| 4352| 500078| 123 04| 4250 23| 269866| 5396| 2578| 3705
BEETHEE
1 | 0.00B4EO. 155 4916,289 | 212,388 [ 43.55| 4952759 0.6 05| 2765| 30| 803064 | 1621 932
2 | 0.15LLE0.2555 2077499 | 708824 | 4664| 2340873| 0.16 03| 2733| 33| 661566| 2826| 1,076
3 | 0.2551H0.505% 3217534 | 1451456 | 46.26| 3,641,617 | 0.32 04| 31.86| 32| 1623230 4457| 3792
4 ] 0.50L0E0.75% 14,286 = = 14,286 | 0.69 00| 2958 27 7.770| 54.38 29
5 | 0750 E2 505K 2208287 | 775320| 56.30| 2083411| 097 02| 2861| 35| 1343117 64.46| 5787
6 | 2.5011£10.005%5 376,774 41,166 | 4865 326,044 3.83 00| 3427 33| 372454| 114.23| 4,280
7 | 10.00L4E100.005% 352,030 90,992 | 50.24| 322,806 14.05 00| 4264 34| 691.018] 214.06| 19243
8 | 100.007# LK) 167,655 | 151966 | 4345 151,136 |100.00 00| 4508 25 76323| 5050 68,139
9 |/t 13,330,356 | 3432114 | 48.45| 13,832,934 1.79 1.7] 29.55| 32| 5578546 | 4032 103,282 94,951
MRELI I AR—T v —
1 | 0.00LLEO. 1555 646,979 = —| 646979 007 00| 9000 50| 964993| 149.15 =
2 | 0.1551F0.25% 235,390 = —| 235390 0.16 0.1] 9000 50[ 376726] 160.04 =
3 | 0.25L1E0.505% 5,109 = = 5109 044 0.0] 90.00[ 5.0 10301 | 201.62 =
4 | 0.50LLE0.7555 2,761 = = 2761 069 00| 90.00| 50 7093 | 256.87 =
5 | 0.7551F2 505k 44,195 = = 44195 1.21 0.1] 9000| 50[ 138793] 314.04 =
6 | 2.50L0F10.0057 7.153 = = 7.153| 863 0.0] 90.00[ 5.0 36,122 | 504.94 =
7 | 10.00LLE100.005 455 = = 455 | 2477 00| 90.00| 50 3656 | 802.39 =
8 | 100.007 4L b) 184 = = 184 100.00 00| 9000| 50 2,079 [1,124.99 =
9 |/t 942,230 = —| 942230| 025 05| 90.00| 50| 1.539.768| 163.41 = =
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A

(BI: BAM. %. T &)

R AT AA 7
PO RRO R & 2025838%
T TJAR=T v —
At O /\ = R A N F 1) X 2 7
ol | e s | RIS
B%| PDX%) Egelki) IR T Smaenn | o] [EmEonTISD A BRIRT o [METSE B |3l
SY—0®E R HAE (RWA density)
Jy—0% (%)
BABEGEEZEIAZOT) (T 7 4 MU R 7EEE9) G AEEEGFEERS)
1 | 0.00L0£0.15%k 108,289 12,536 |100.00 119,359 0.05 09| 38.07 1.4 15,191 12.72 26
2 | 0.15L0£0.255K5 14,626 21,985 [100.00 36,432 0.17 1.7 53.18 1.0 11,667 32.02 35
3 [ 0.25L1 £0.50%F; 4,952 9,147 1100.00 14,036 0.40 0.6| 52.85 1.0 7,577 53.98 32
4 | 0.504 k0755 524 6,546 | 100.00 7,062 0.68 0.4 | 62.82 1.0 5,751 81.44 30
5 | 0.75k2.50% 3,354 33,101 [100.00 36,424 1.81 35| 62.29 1.0 39,382 108.11 419
6 | 2.50L4E10.005k;7 865 1,042 [100.00 1,897 6.45 0.1 | 47.10 1.0 2,931 154.49 66
7 | 10.00L1_£100.00ii 327 516 [100.00 840 | 24.50 0.0 | 49.60 1.0 1,985 | 236.31 103
8 [100.00(7#J)LK) 925 207 [100.00 1,114 1100.00 0.1 | 41.38 1.9 108 9.75 461
9 | /Et 133,865 85,084 |100.00 217,168 1.07 76| 46.57 1.2 84,596 38.95 1,174 1,240
BABEGEEEAFO ) GFELEURT ﬁé“ﬂﬁ (%LE@W“M%H?%JEFE&?)
1 | 0.004E0.15%m 15,696 15,696 0.04 0.0 | 35.00 1.0 1,016 6.47 2
2 | 0.15L0£0.255 12,311 = = 12,311 0.20 0.0 | 35.00 1.0 2,871 23.32
3 [ 0.25L1£0.50%F 8,578 = = 8,578 0.46 0.0 | 35.00 1.0 3,324 38.75 13
4 | 0.50BE0.755KE 954 — — 954 0.69 0.0 | 35.00 1.0 457 47.96 2
5 [0.7581 £2.50%F 6,411 = = 6,411 1.13 0.0 | 35.00 4.6 7,742 | 120.76 25
6 | 2.504k10.00FE = = = = = = = = = = =
7 | 10.00 E100.00F5 — — — — — — — — — — —
8 [100.00(7 LK) 3,870 = = 3,870 (100.00 0.0 | 44.49 3.0 377 9.75 1,721
9 |Gt 47,823 47,823 8.40 0.0| 35.76 1.6 15,791 33.02 1,774 91
EﬁMﬂE%#ﬁA%HHXT?#NhUZ7ﬁé%ﬁXEﬁﬂWWﬁﬁ¥£Emﬁ)
1 |0.0080£0.155 1,906,522 166,613 |100.00 2,046,282 0.06 5.1 43.40 1.0 334,257 16.33 601
2 | 0.15L1£0.25%k 513,654 47,348 1100.00 556,124 0.16 37| 41.72 1.0 139,711 25.12 393
3 | 0.25L0£0.50K 69,941 71,820 1100.00 140,787 0.35 72| 42.78 1.0 57,313 40.70 214
4 | 0.50L4 E0.755% 783 32,915 [100.00 33,683 0.58 3.8 | 44.96 1.0 19,165 56.89 88
5 [0.7581£2.50%F 216,962 86,176 |1100.00 300,815 1.58 15.2 | 41.80 3.0 315,007 | 104.71 1,970
6 | 2.50L4E10.005K5%8 9,272 3,817 1100.00 12,977 3.70 06| 41.48 1.0 14,202 109.43 200
7 | 10.00L0_£100.005;i = 811 1100.00 811 92.25 0.0 | 45.00 1.0 163 20.16 336
8 | 100.00(7# )L ~) 6,118 108 | 100.00 6,139 |100.00 0.0 499 13 = 0.00 306
9 | &t 2,723,255 409,610 |100.00 3,097,622 0.48 36.0 42.85 1.2 879,822 28.40 4,112 6,618
BABEGEEEIAZOT)(&EEYRT *Eél*liﬁ (Eﬁﬁ?ﬁ‘ﬁﬁﬁ?iﬁﬁﬁﬁ)
1 |0.0080£0.15%k 1,195,276 1,195,276 0.05 0.1 | 44.25 1.2 176,903 14.80 314
2 | 0.15L0£0.255K 421,321 — — 421,321 0.16 0.0 42.26 1.0 107,858 25.60 295
3 [ 0.25L0 £0.50%F 29,376 = = 29,376 0.38 0.0 | 42.00 1.0 12,274 41.78 47
4 | 0.504kE0.75% 0 = = 0 0.58 0.0 | 45.00 1.0 0 56.45 0
5 | 0.75kE2.50%F 4,294 — — 4,294 0.92 0.0 | 44.80 1.0 3,025 70.46 17
6 | 2.50L4E10.005k;7 33,015 = = 33,015 8.63 0.0 42.82 1.0 51,907 | 157.21 1,220
7 | 10.00L1_E100.00ii 1,602 = = 1,602 | 24.93 0.0 | 45.00 1.0 3,726 232.52 179
8 [100.00(7#J)LK) 508 — — 508 [100.00 0.0 | 45.00 1.0 = 0.00 228
9 | /NEt 1,685,397 = 1,685,397 0.31 0.1 | 43.69 1.1 355,697 21.10 2,303 3,608
%l%ﬁm%—wﬁﬁﬂ?71»hUZ7ﬁé%ﬁ)
1 | 0.004E0.15%m 3,201 — — 3,201 0.07 0.3 | 65.00 = 407 12.72 1
2 | 0.15L0£0.25% 1,249 = = 1,249 0.18 0.1 | 65.00 = 306 24.49 1
3 [ 0.25L1 £0.50%F 1,193 = = 1,193 0.32 0.1 52.66 = 351 29.45 2
4 | 0.50BE0.755KE 168 — — 168 0.57 0.0 | 63.86 = 84 49.88 0
5 [0.75L0 £2.50%F 84 191100.00 104 0.92 0.0 | 65.00 = 65 62.88 0
6 | 2.504k10.00FE = = = = = = = = = = =
7 | 10.00 E100.00F5% — — — — — — — — — — —
8 [100.00(7 /LK) — — — — — — — —
9 |Gt 5,898 19 (100.00 5918 0.17 0.6 | 6247 = 1,215 20.53 6 10
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(BB0I - B8Rl %. T §)

CR6 : PIBBIS (1T %K~ b 7
OB AR BRY A 20255375%
7 IIAR—T v —
1 O /\ = K A N F 1) X 1% 7
7{;_-;\:37?']1 ik FH9CCF| CCF - CRM | F49PD mieD| X2 ERURT - 520k
E&| PDX5 - TOAA— /\“31>7xx~>1$—_|~ %) | BREEEAD | (%) |FEEEOM|T Gy gg by N [IETOE  EL|E3ILE
Sv_0@ R A= (RWA density)
Jv—0% (%)
BAEE 7m0 (&) R 7HE%E5)
1 | 0.00L1+0.155%% = = = = = = = = = = =
2 | 0.15L1E0.255%% = = = = = = = = = = =
3 | 0.25L1+0.505%% = = = = = = = = = = =
4 10,5080 +0.755%% = = = = = = = = = = =
5 | 0.75L1E2.50K% = = = = = = —| = = = =
6 | 2.50L1110.005%% = = = = = = = = = = =
7 | 10.00L F100.005% = = = = = = = = = = =
8 | 100,007 4L k) = = = = = = = = = = =
9 |/t = = = = = = = = = = = =
BRUALEY TR F—EIFTITAR— v —
1 | 0.00L1E0.155%58 98,565 | 1,079,680 | 11.82| 1,178.246| 0.10]149955| 65.66 46,565 3.95 773
2 | 0.15L1k0.255%% 535914 | 516,119 | 12.72| 1,052,033| 023 37399 69.19 87,041 827 | 1674
3 | 0.25L1+0.505%% 88,144 | 172.773| 4.60 260918 0.29] 2911.9| 61.63 23,207 8.89 466
4 | 0.50L1E0.755K# 815,893 | 309618 16.82| 1,125512| 058 1,201.9| 70.21 198,459 | 17.63| 4601
5 | 0.75L1k2.505%% 489,683 | 182548 | 9.88 672,231 1.61| 23059 75.00 274,978 | 4090| 8,180
6 | 2.5011k10.005%% 1,059,544 | 388,133 | 14.92| 1447677 451| 3.4268| 7277 1,161,430 | 8022 47,549
7 | 10.00L£100.005%% 285,724 | 131,412 | 32.83 417,137 | 1864 | 22268/ 73.12 611,083 | 146.49| 56,566
8 [100.0077# LK) 116,225 52,264 [100.00 168,490 [100.00 | 1,038.3| 68.35 223,618 | 132.71] 115,175
9 |/t 3,489,696 | 2,832,549 11.91| 6,322,246 527|31.847.3| 70.08 2,626,384 | 4154 [ 234,987 | 238,447
BERTHERTI I AR—S v —
1 | 0.00L1E0.155%% — — — 22,358 0.05 29| 40.90 6,165 | 27.57 4
2 | 0.15L1+0.255%7% — — — 1667 0.15 0.1| 53.99 648 | 3887 1
3 | 025810505 8,011,477 3369 [100.00 | 8,014,847 | 030| 431.4| 2233 969,897 | 12.10| 5384
4 | 0.50L1F0.755%% 1,126,245 1,256 [100.00 [ 1,127,522| 0.60 706 | 23.52 235994 | 2093| 1,606
5 | 0.75B1k2.505%% 291,514 477 [100.00 269,787 | 1.04 26.8 | 3577 125729 | 46.60| 1,024
6 | 2.5081£10.005K% = = = = = = = = = =
7 | 10.00L £100.005%% 17,135 397 [100.00 15,690 | 20.27 16| 2437 19,978 | 127.32 760
8 [ 100,007 # LK) 48,634 54 {100.00 48,688 |100.00 42| 21.23 8843 | 1816| 10339
9 |/t 9,495,006 5,555 [100.00 [ 9,500,562 | 090| 537.9| 22.90 1367257 | 1439| 19,122 19,338
ZOM)TF—ILEIFIIRAR— v —
1 | 0.00L1+0.155%% 7 71 [100.00 79| 0.0 09| 6566 12| 16.28 0
2 | 0.15L1E0.255%% 156,234 71 [100.00 156,305| 0.18 41| 3388 19,900 | 1273 9%
3 | 0.25L1+0.505%% 257,727 | 400,438 |100.00 658,165 | 0.44| 276.8| 48.26 216,400 | 32.87| 1451
4 10,5080 +0.755%% 120,038 3,056 |100.00 123,094 | 065 31.9| 50.96 52,249 4244 411
5 | 0.75L1E2.505K% 604,605 | 329,050 | 90.59 933,656 | 1.25| 1,142.6| 51.01 516,834 5535| 5916
6 | 2.50L1110.005%% 12,136 199 [100.00 12,336 5.10 09| 41.66 7,708 | 62.48 284
7 | 10.00L0 F100.005% 13,432 7,723 [100.00 21,155 | 22.86 25.4| 54.73 25748 | 121.70| 2,653
8 | 100.00(7# /L k) 38,398 692 [100.00 39,091 [10000| 1056 | 58.30 100,220 | 25637 22,793
9 [/t 1,202,582 | 741,303 | 9559| 1943.885| 3.10| 15886 48.83 939,075| 4830 33606| 24,031
BHETOR— 75 UA) [216,411,437 | 90,638,080 | 36.52 (249,516,805 | 0.79 |34,086.0| 37.81| —[53582,090| 21.47| 903,280 | 957,226

=HERTAFVVPIVIIN—T 1 37

I\L—F\:awwwmm:cm

~
—

d:_

~—
=

N =

Nl

A



I\L—eqewwwmmmn

~
—

NGB ES R —

650 RTVYHIEFEELTHLLONDTILIY N - TUNT 1 IHNERD XY - 72y NDEEICE5 X D82(CRY)
(&4I: 8AM)
 NESENEA- B A D ERE E Suk- 7
1 o < O
v -1 v 1
BE K—NT4UF N b | B0 | [N | R=Eo
gRUzy. | BAVZY - | emizy. | BAYRT -
7ty SO 7ty MO
7ty hOE 7ty hOE

1 | V7 mFL T AA— v—FIRB 25,660 25,660 — —
2 | VTUSEIIOAA—S v —ARB 501,010 501,010 696,194 696,194
3 | amEESET T K — S+ —FIRB 3272,624| 30272624| 3.119.234| 3,119,234
4 | SRmEEEITI O A R— v —ARB 145,387 145,387 - -
5 | BEEA AT TIIAR—D v — (BEEaNEEER<)FIRB 31,790,773 | 31,790,773 | 32485596 | 32,485,151
6 | BEEAGI T AR—S v— (REENEIEER<)-ARB 4150,739| 4,150,739 | 3,703,200| 3.703,200
7 | BESNEEFIRB 830,061 830,061 940,273 940,273
8 | BEENEE-ARB 5722064 | 5722064| 5598570| 5598570
9 | UTF—LBRURILES TR T — LA T Af— D7 — 1880644 | 1,889,644 | 2626384| 2,626,384
10 | Ur— L BERABERT T AF— D 7 — 1427906 | 1,427,906 | 12367257 | 1,367,257
11 | Us— 207 —LmF I Af— S v — 914,709 914,709 939,075 939,075
12 | BABIEFIRB 1,128,845 1,128845| 1,235519| 1,235519
13 | BABIEAIRB 94,787 94,787 101,603 101,603
14 | &3t 51894216 | 51,894.216 | 52,812,910 52,812,465
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7 ABASNFEEBERALUCERV AT - TTVRAR—=Iv—DURT - 7ty NEB)FR(CRS)

(B4 : T1EFA)

CR8 : WEMEA A EAUEERY R - TIAR—Jv—DURT - 7y NEBE

BE ERURT - 7y D&
1 | 20238 3RABRICHIBERUAY - 7y hD& 470
2 EEDRE 32
3 R—K7+UADE A2
4 | wmachgy | ETILOERH —
5 | BRRIO | FEROA 132
6 |KEBR |BREFHH —
7 BBDEE 22
8 Z0th —
9 | 2024F3BKRBACHTBERIRY - 7Y NDE 59

(841 : TEA)

CR8 : ABBIENFEEBRALIEBRAVRY - TTRAR—C+—DURT - 7y NEBRK

JEES BRJVRT - 7ty NDE
1 2024F3FFKBFRICHIFTBERIRT - 7y NDEA 596
2 BEDHMR 11
3 R=KNT7H)FDE A2
4 | wpgchgy | ETILOER —
5 | ZBRAIO | FENRO AR 232
6 |RBE |[BEREED —
7 BEDEE) A5
8 ZDth —
9 2025F3FFKBRICHIFTBERIRT - 7ty hDEE 557
BR—=KTHUABIDT T+ I NEPD)D/NY T - T AT 1 > (CRI) (BT : %. #5)
CR9 : BRI FE-R— N 72 UABIDT 74 I REPDYDNY T « TAT 12T
1 O /\ - R A N F 1)
PN 1B T BHLERENS IETISPD - BEBEOH i ) 35, ggrp(;_ i_@;‘fa)ﬂziﬁi&?
x| PPER S& |Moody's| Fitch | R JCR | (EADHIE) |BIFHIPD 2;’%—;’5 Zgéf ’é;gg&%‘ gﬁ%;’%g%%ﬁ T?_:,’&’%ﬁ
0.00LLED. 10| AAA~A- | Ada~A3[AAA~A- | A5 | ARE | 001% | 0.06% 6,801 6.801 1 o| 002%
oropk0soss| BBEF | Baal™ pepipHBR+~BB(BB+~BB{ 021%| 025% 15,556 15,557 15 1| 011%
BN U001 007556~ + [Ba3~B1|BE B+ BB+ —BB|BB<BE| 085%| 077% 3493 3,494 9 T 022%
100BLE250%%| B B2 B |BB+~B |BB+~B-| 201%| 1.95% 14,104 14,105 % 1| 053%
250 L10000%%| BILF | B3LUF | BLIF |CCCHEINCCCHELH  9.80% | 17.12% 3303 3305 570 2| 15.02%
0.00LLE0.1057% 0.08% | 008%| 7.119.790| 7.122.237| 6999 2447 | 0.09%
s##5) A [0.100LE050% 7% 0.28% | 0.24%| 6768887| 6772062 16810 3175| 0.19%
527 [0S0 00%m 062%| 062%| 149408| 149.461 1,304 53| 0.77%
I 1.00BLE 250575 167%| 164%| 853856| 857.853| 18031 2955 |  157%
2500 L10000%% 638% | 6.87%| 1595814| 1.627.679| 115297 5567 | 5.38%
000LLE0.1057% = = = = = = =
 [orosrosoxE 031%| 031%| 624435| 621,258 358 0| 0.09%
BEA  [osonlbiooks 064% | 065%| 108029| 104564 221 0| 031%
1.005LE2.5057% 115% | 1.15% 30,165 28.228 63 1| 034%
2505LE100005%% 2093% | 22.16% 1,908 1892 160 0| 9.55%
0.00LLE0. 1055 = = = = = = =
0105 L0505 0.29%| 0.30% 13,142 11,974 8 0| 0.06%
Tt [0S0sLET 00k 071%| 085%| 1.289480| 1.289.775 5718 32| 032%
1.00BLE25055% 145% |  149% | 484.133| 484,009 2790 34| 050%
25051000057 516%| 8.18%| 173.768| 173.938|  9.460 305| 491%

CH1.COEICIBHELTVWBNEETI)ILE. BEEALERR LOBBOHALATEASNILTOETILETRELTBUET,
2EWNEETILOBEREER G, N—PURHLEDR— N7 UFXDEZEEL. [BEEA] F [VTU 2] [SRUEEE]. BESME
], [RHEPD/LGDAR)]. [BABEEEEINEDT)] £, [BERRBE] RO [Z0Oft)7—IL] . [BAGEE() T—ILEH)]
EBHEEDTHBEH. COETOLEEODED T TTEHLTHET,
3.PDEABCDNTIF. ABMSHHIZICH T 2HEK 10X DEHEHNZ. SRDICENLTHIET,
4ABHT BB CDVTIE. S&P. Moody's. Fitch®BIC(EEICIFEREEDPDICHE T SHEBE. R&L JCROMWMICIFEICHRE
EDOPDICIEH T 2B ZECEL THI T,
5. [EEUARNES TR F—)L] [BERAREE]. [Z0MMU7—)L] OBEFEOHCDOVTIE., EESEEH L THYET,
6. R— KT UARBIDENMETILANRET BERIRT - 7y NOEOEIGF. [BFEEA] (391.49%. LEEURILES TR F—
L) 133.29%. [BERNEIE] (32.47%. [Z0Ofh') 7 —IL] ([F1.59% T,
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IREEMBEROYT 127 - V34T UTARN)EMAEL IV AR-Iv—(X—7 v k- N=X75HEH)(CR10)
(841 : BHM. %)

CR10 : NBMENFERESMME
¥(ROYF1>7 7 20245F3H%K
SAFUTHR)
1 | o N | = | o x | o~ | s | = [ v |l =2 [ | 3
BEESMBEEROYT1>7 - 75147V T7AR)
RS T 1 )T 1 DEWEEATEERD(TERT(F(HVCRE) S
AV NFVR| AT NFVR| VRT - IJRAR— v —DE(EAD) ERURT - s
MELEORD | BEEE TS ol | S-rom | HTae PE OF CF IPRE a5t |7ty rom| HEEX
Eoron 255 3789 58759| 50% 62,549 - - — 62549| 31274 -
& 2585 F 25,850 1 70% 9.103| 16747 - —| 25850| 18095 103
oot 25558 22,071 T 70% 22071 - - I 22071 15.449 88
255511 186,928 2334 90% 188,805 - - —| 188805| 169925 1510
J(Satistactory) 9.206|  12684] 115% 14.280 - - | 12280 16422 366
S0 (Weak) - — 250% - - - - - - -
774 L~ (Defaut) 4335 - = 4335 - - - 2335 - 2.167
ait 252,181 75,779 — 301,145 16,747 — — 317,892 251,167 4,235
R57 1 U7 1 DBV BERAABIER &I (HVCRE)
I NTUR| AT N5VR| URT - 1I2F-91— [BAVRT - | smesm
BELORSD | EEEE |0 _\og | o-ho@ | ok OBEND) |7ty hom| FHERR
Eoron 25%5FE 17136 11243 70% 21633| 15143 6
& 255D 7062| 29840  95% 18998 | 18048 75
oo 25558 76.246|  11.024]  95% 83658 |  79.475 334
25 86665| 36825 120% 103.175| 123810 212
T (Satistactory) 111.403 2326|  140% 112.333| 157,266 3145
35U (Weak) — — 250% — — —
77 # )L M (Default) — — — — — —
P 298514| 91259 = 339,799 | 393745 4,055
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(801 - B %)

CR10 : NBEHFE-SFEERHE
ROy F1>7 -7 2025%3H%K
S1FU7HR)
1 [ o N | = | & | ~ [ v~ [ 5 [ v | % W J
BESMBEROYT1>7 - 75147 )75HR)
AT 1 )T 1« DEVEERTEER T ET (3 (HVCRE) LS
VLG D WiS» 1 . T R—T v — SR *
#(Strong) 2. 5F K 8,380 42,960 50% 46,240 1,214 — = 47,455 23,727 =
258 F 66,340 = 70% 40,312 26,028 = = 66,340 46,438 265
B(Good) 2. 55K 43,154 3,375 70% 44,504 — — — 44,504 31,153 178
2.5 F 203,893 31,311 90% 216,548 — — — 216,548 194,893 1,732
oJ(Satisfactory) 3,800 7.562 115% 6,892 = = = 6,892 7,926 192
5L\ (Weak) 3,308 — 250% 3,308 — — — 3,308 8,270 264
77 # )L~ (Default) 4,301 — — 4,301 — — — 4,301 = 2,150
G5t 333,181 85,209 = 362,108 27,242 = = 389,351 312,409 4,784
AT 1 )T 1 DEVEERAEERD &1 (3 (HVCRE)
2 5K 36,923 45,042 70% 54,940 38,458 219
&(Strong)
2.5 F 4,941 33,802 95% 18,462 17,539 73
B(Good) 2.5 K 69,224 39,604 95% 85,065 80,812 340
258 F 113,107 26,065 120% 124,000 148,800 496
oJ(Satisfactory) 121,971 2,434 140% 122,944 172,122 3,442
850\ (Weak) — — 250% — — —
774 )L~ (Default) = = = = = =
=51 346,168 146,949 — 405,414 457,734 4,572

10.URT « D1 hDAHBEUSTBEXEERYRY - 7ty NO&KB UEHENERSND T U AR—+ —DE
MEAURT - 71y NOHBUSEIONRIIAR-D v —C@E. 77> RATRESENHUET. [IEEVRYT - 7y hOHE UETE]
ZITOR(E. RAIE LT, BN ERIBECDEECEBEERNZM5IFCL. BCORMEEICHT BEMRIRT - 7y bOEZE
SHEL. TOREENRI VARV v—ICNIBEAVRY - 7Y NOEELTHEWET, BE. BCOENEEDERVRY - 7ty
NDEESIRT 2N TERVBER. BN ERZIBECDEENIRY - 711 hONEFHEEHE L. BRH250%/400%UFICD
WTE>VRT - 914 ~250%/400% % @A L. EEUSHIDVTIFURY - 14 M250%E=BHALTHUET,

(S : ERM)
HEA 20248&30% 20258 38%
Ly 0 AL —F% 1,384,604 1,970,690
7 T hAR — —
EARMHFIVRW250%) 101,046 102,462
ERMATNRWA00%) 135,116 187,968
T+ =NV TAER 45,606 18,251
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WIRENFEICRET 25

1 RENFEZERT 28R
2025F3AKREET, BENFECKWIRT - 7y NOBRZEL UIOERBFREE. DITOEY . 126R—2V D IABMBAFAICET S
HIR]D2.ABBMNFEEZERT 28H] (CRLU TV ERFRALSADFERUETHIET .
(M FENREMSNTFADRBIERZ 5B L TV 2 &t Fat

SMBCO> 22—V =771+ Y AMASHIEELET.
(2)BRHNEMSNTFAORBIERZ5TE L TV &t Fait

SMBCHEERES MR AZE LET
(3)ZDDEEFET

BBERTRME. ZOEBRNS. EERESHSEA RVEE LEEEMNMEVERFRHIZILET.

LFEROBERBFRMAECOVTIE FENFEZERLTHIET,

2URYT -7ty NOBEOEHICAWSFE
BRENFEZEAT 2EFRALCHVT URT - U1 MNOHEICERT SEBEAHEE . KASHBMREBREI—. AR+
BARELHRR. A—T 41— - A NRI=X - H—EZX - 127, QPTO-N)L - L=F1 27 T1avFL—FA2TAIIFTYR
LBV ET, . —BOEGEFRLTE VIUYATFIIAR=v—DURT - D1 NOHFEICHSWT. BEBIIFFEHEOECD)D

VANV

VR7 - A7 ZFERLTHIET,

3ERAVRY - TTRAR=T v —EER) XA THIBFEDIIR(CRS)

(BB4I : BAM. %)

CR4 : BEMEAIEA R - TJ Af—
At Eeioe 2024%3AK
1 | O N [ = 7 N
CCF - {ER) A 7HIEF:% CCF - ERY R T7HRF£ 1JR7T -
EHE BRERIDI I AR—T v — BREBODIIRAR—Jv— | EBURYT - k£ N0
o AT NSUR AT NSURAY - NS AAT - NSUR| Ty hOE | METE
BE7 72X S—NDEE | V—NDE | V—NDE | V— O (RWA density)
12 | BAEBRROOAEART 4,424,030 — | 2.424.030 - 0 0.00%
10| SHEDPREFT R ORI 2.724.420 — 1 2.724.420 - 45207 165%
EES Gk 3.700 - 3.700 - 0 0.00%
2a | BABEORAAREEET 163.273 T 163273 - 0 0.00%
26 | ABOPREELINOALEFIET 28.146 - 28.146 - 5,629 20.00%
2¢ | A AREASRER T 37637 - 37637 - 3763 10.00%
2d | B EORATEGEERT 78.814 - 78814 - 7881 10.00%
2e | MA=ARmT — — — — — —
NEE G 7712 - 7112 - 0 0.00%
4 %ﬁﬁ;ﬁéi%gﬁ%'ﬁ'ﬂ%%g 1,305,857 —| 1305857 — | 348042 26.65%
g\\%ﬁiggﬁﬁﬁﬂ%m IRER 35386 — 35.386 — 16,008 4523%
5 [ HA—F - A> FAT — — — — — —
6 | EAZAIBEENEEAIZ50.) | 1148640 356941 1.136.062 133.850 | 1.244.632 98.00%
| S5, FEEMEEDT — — — — — —
73 | BREERDZ DMES RS — — — — — —
7b | HEEH — — — — — —
8 | DB SR ROBART 2574274 1428801 | 2574274| 783497 | 2533535 75.45%
[>5. hSoHTI—MAElT — — — — — —
9 | REEEREET 242.058 — 242058 - 83.112 3433%
>5. BCRERBESAT 225904 — 225904 - 76,344 33.79%
>%5. BERABERT 16,154 - 16,154 - 6.768 21.89%
55, BEAREERE — — — — — —
S5, ZOMAENERE — — — — — —
>5. ADCAT — — — — — —
10a %gjﬁi’%@%ﬁ%ﬁgwn 186,533 19| 186,405 19|  262258|  140.60%
10b gg@%ggg%%ﬁuzaxm— 14 — 14 - 14| 100.00%
TREE 235711 - 23511 - 0 0.00%
b | RGBT — = — — — —
EFRIRASC & 5 - - - — — -
L SR Ve s LN 3= prect e WS s = o o o - o o
(C & BRI
12 | & 12,048,036 | 1785862 | 12935320 917466 | 4534078 32.73%
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(841 : BAM. %)

:%i A ;’_E | . T H—
1 | o N [ = 7w N
CCF - BRUAZEGEE | CCF - BRI X VHATE UR7 -
JEES] BRBIDI I AR— v — BRABDIIAR—Tv— | EAURT - ke g N))
o T2 NSO AT NSO R A - NS R AT - NSUR| 7y hNOE | METE
BEJIS2Z Y—hDEE | ¥—bDEE | —POEE | ¥—bOE (RWA density)
1a | BAEBRROBARGEIT 5,370,065 —| 5370065 - 0 0.00%
10 | NABEOPRER RO PRETET 2.763.791 — 2.763.791 - 40,371 146%
c | DR RERAEAT 3,784 — 3,784 — 0 0.00%
22 | BAEOMAAREAET 173.440 — 173440 — 0 0.00%
20 | SNEOPRBRE LGN AFEPIET 50,272 - 50,272 — 10,054 20.00%
2¢ | ARTRhEREEE T 28,700 — 28,700 — 2870 10.00%
2d | BrEOBRREEREDT 76,546 — 76,546 — 6,354 8.30%
2e | Hp=nwtmiy — — — — — —
E T 7,284 - 7.284 - 0 0.00%
4 %@%ﬁ;ﬁ\%ﬁ%gﬁ%%%%% 1,141,757 —| 1141757 —| 352205 30.85%
g\\%ﬁzggfﬁﬁ%% IER 25,072 — 25,072 - 29366| 117.12%
5 | A=K R RET - - - - - -
6 | EAZA BEENEERIZS0.) | 1259017 | 1,022832| 1.243848| 207743 | 1.427.232 98.32%
|55\ﬁigﬁﬁﬁﬁﬁ — — = = — —
7a | ZBREERVFDMERMEIIESS = = = = = =
7b | BRs 2873926 —| 2873926 —| 3736104| 130.00%
8 | PR ESHTROBART 2622750 | 1,496,735 | 2622750 | 828,840 | 2,641,662 76.53%
[ 55, FSoHU9—@ET — — — — — —
9 | FEpEEREmT 253,777 [ 253777 - 86,634 34.13%
>5. BERAAANESHT 237218 — 237218 - 79,430 33.48%
>5. BERAEEDT 16,558 - 16,558 - 7.203 43.50%
S5, BEANEERE = = = = = =
S5, ZDOMARE)ERE = = = = = =
>%5. ADCEIT - - - - - -
10a %f?ﬁ/ﬁ’?%?ﬁ%ggwﬂ 162,441 117 162,319 17| 232991 |  143.43%
10b gf?f?égﬁ%ﬁﬁ‘ﬂ”@_ 13 — 13 - 13| 100.00%
TS 22717 - 22717 — 0 0.00%
110 | AT 93,687 — 93,687 — 18.737 20.00%
ERRRaS I & 3R — — — — — —
MR B S LTRSS o - o - o .
[C L BIRET
12 &5 16903075 | 2,519.685 | 16,888,685 | 1,036.701| 8555323 47.72%
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4EETZANCIRAT - 914 MNRIDEER RAT « T7 AR—+—(CR5a) CE=vals))

CR5a : BENFE-BET T ARV R
711 MNAOERURY - T 2024F38%
TAR—T v —
B ERJ AT « T AR—Y+—NDE(CCF - SR A 7HIEFEERE)
27 - 714~ e
HEI52 0% 20% 50% 100% 150% Z0fth a5t
1a | BAEBATROBARTET 4,424,030 — — — — — 4,424,030
1b | ABOPREAFR O PRERTENS 2,634,005 — 90,414 — — — 2,724,420
1C | EpsRERTEA 3,700 — — — — — 3,700
0% 10% 20% 50% 100% 150% Z0it &5t
2a | #PEOHTS AR 163,273 — — — — — — 163,273
2b | AEDODRERFEUNDRHEEFIE T — — 28,146 — — — — 28,146
2C | #75 NSRS — 37,637 — — — — — 37,637
2d | P EOBARREREE S — 78,814 — — — — — 78,814
2e | A=A HEF — — — — — — — —
0% 20% 30% 50% 100% 150% Z0fth a5t
3 | ERERERRITES 7,112 — — — — — — 7,112
20% 30% 40% 50% 75% 100% 150% Z0ft a5t
SRR, E—ETREmaEs XS _ _
4 | poEmaim 913,459 | 333,823 7.226 14,709 0 36,638 1,305,857
S5, B IESRERNG EER _ _ _ _
B L 13,733 16,015 0 5,638 35,386
10% 15% 20% 25% 35% 50% 100% Z0ft &5t
5 [ AN—R - K> R@EF — — — — — - - —
20% 50% 75% 80% 85% 100% 130% 150% ZDith a5t
6 | EAFHTEESHEERTEST,) 17,888 13,548 43 —| 140,993 [1,097.436 — 1 1,269,912
| 5. pEatEEay — — — — — — — — — —

144.E#EE74TDDVW7W—7



(BB : BAM)

CR5a : BENFE-BET ARV R

79114 NRIDEERJVRY - I
JAR—=T v —

2024F3A%K

RE

ERVRYT - T AR—Y v —DEA(CCF - ERY R 7BIBFAERE)

PPV EEEEN
BEISR

100%

150%

100%

100%

Z 0t

7a

SRIEERDZ DIMEREEIESS

7b

R

45%

75%

100%

ZDfth

PRGUNEESE S ROBALDS

882

3,296,811

59,175

903

3,357,772

9a

20%

25%

30%

40%

50%

70% 75

%

Z Ot

&t

TEERE[(T >5. BEEERF
BEEG S

33,127

20,798

86,284

47,890

35,145

1,768

889

— 225,904

20%

31.25%

37.5%

50%

62.5%

Z Dt

it

S5, EHHENEZIBMLI T TE
BEUEHTED

9b

30%

35%

45%

60%

75%

105%

150%

Z Ot &t

E%E%Eﬁﬁ55\§gﬁxﬁg
a1

4,863

2,339

7,311

793

546

298

30%

43.75%

56.25%

75%

93.75%

Z Dt =5

S5, EUENE BT TE
BERUEHCTED

9c

70%

90%

110%

150%

Z Dt

TEERE@IT 55, BERRIE
BhE

70%

112.5%

Z Ot

S5, WBHENENECLT TE
BEHEH-TED

9d

60%

Z Ot

TEERE[IT 35, TOMAREE

BE

60%

Z Dt

S5, EHHENEZIBMLI T TE
BEUEHTED

9e

100%

150%

Z Dt

ABEREOT 55, ADCElY

10a

50%

100%

150%

Z Dt

IS (BCBERABESFHRT I Y
2R—2 ¥ —%pR<.)

11,510

12,034

162,979

186,524

10b

BeBERAAHESD(T I AR—
v —(TRBIEH

11a

10%

20%

Z Dt

R

11b

HIRAEFE

ERFRIEHEEIC L DR

HRA SRR LSRR ES
1 R BREEAS
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(841 : §AM)

CR5a : BENFE-BET T ARV R
794 MNIDEAVRY - T 20258%3HK
JAR—=T v —
ERVURT « TJAKR—2 v —DEE(CCF - SRV R ZHIRF AERE)
& A7 -7z1h 0% 20% 50% 100% 150% Z0ft ast
BEEISZ 8 6 6 6 =5
1a | BAEBATROBARTET 5,370,065 — — — — — 5,370,065
1b | ABOPREAFR O PRERTENS 2,683,048 — 80,743 — — — 2,763,791
1C | EpsRERTEA 3,784 — — — — — 3,784
0% 10% 20% 50% 100% 150% ZOit &t
2a | BPE DS AHEREE T 173,440 — — — — — — 173,440
2b | AEDODRERFEUNDRHEEFIE T = — 50,272 — — — — 50,272
2C | A HEAEEREAERE — 28,700 - — — — — 28,700
2d | #r'EORAFEFEBEE 12,997 63,548 — — — — — 76,546
2e | A=A HEF = = = — — — —
0% 20% 30% 50% 100% 150% ZOith a5t
3 | ERERERRITES 7,284 — — — — — — 7,284
20% 30% 40% 50% 75% 100% 150% Z Dt a5t
SRR, E—ETREmaEs XS _ _
4 | poEmaim 778,971 276,165 8,730 6,674 71.214 1,141,757
S5, B IESRERNG EER _ _ _ _
B L 1,678 5,049 18,344 25,072
10% 15% 20% 25% 35% 50% 100% Z Dt a5t
5 [ AN—R - K> R@EF = = = — — - -
20% 50% 75% 80% 85% 100% 130% 150% ZDfth a5t
6 | EAFHTEESHEERTEST,) 17,332 7,099 12 —| 135,699 [ 1,288,212 — — 3,236 | 1,451,591
| 5. mratmEEs — — = = = = = = = =

1 46 =HERT«FVVPIVIIN—T




(BB : BAM)

CR5a : BENFE-BET ARV R

7.1 MIDEERAVRY - T
TAR=T v —

20253A%K

RE

fEAURY - TJAKR—=2 v —DEA(CCF - A R 7EIRF/AERE)

DRV EE

— 100% 150% 130% 160% zoft st
7a | £5EER T DERIEEES = = = = —
7b | s - - 2873026 - 2.873.926
45% 75% 100% Z ot Bt
8 [FBEP e EEHIROBART 3797 3233639 213,015 1,138 3,451,501
20% 25% 30% 40% 50% 70% 75% z ot e
9a| HUEMEAT 55, BEBEAT | 35004|  23493|  95365|  45867| 31305 3678 1,584 —| 237218
20% 31.25% | 37.5% 50% 62.5% Z ot P
5. BREAE BRI TR — — — — _ _ _ _ _
BEHEZETED
30% 35% 45% 60% 75% 105% 150% Z 0t &%
ob| SHEREET 55, REATHE 4375 2582 7.855 476 549 717 - —| 16558
30% 4375% | 56.25% 75% 93.75% z ot &%
>5. BEEHE BT CF — _ — _ _ _ _ _ _
BEHEZETED
70% 90% 110% 150% Z ot &t
g | FHERERIT S5, SRAAEE _ _ _ _ _
BE
70% 112.5% Z 0t &t
>5. BEEHE BT OB — _ _ _ _
BEHERLTED
60% Zoft &t
oq | THEEERL 55, z0tAHE _ _ _
o
60% Z 0t &t
5. BREAE BRI TR _ _ _
BEHEZETED
100% 150% Z 0t &t
9e [FmEmEEAIT 55. ADCAIT — = = =
50% 100% 150% Z0M Bt
10a %;@%ﬁ/@;ﬁéﬁ'ﬂjjﬁ@%ﬁ”17 6.987 7,354 148,095 = 162,437
BCRAERRBESHT L) AF— — - —
100| 55 S maiEn '3 "
0% 0% 20% Z0M Bt
EES 2717 - — - 2717
IR 2 - = 93687 - 93,687
ERRIRAE & 5 RE = = = — —
B A R R ERRS _ _ _ _ _
(C & BRI
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5UR7 x4 NEBBIDER AT « T AR—+—ECCF(CR5b)

(811 : §AM)

CR5b : REMFIE-VRT - U
1 MEDBIDERYRT - 202453A%K
IJRAR—Yv—&CCF
1 5] N =
. T . NN ERURT « TTZF—
JEE:S DR -Jx14hk 7J'I/7- ;Z:J_?_<>‘;\(1;/_—®|%E® 71'177- ;Z :J_?_/;:/_—o)t\gg) CCFOIETSIE f;}f_ (DEE (.CC‘F =@
= - ) R 7BIEEFRERR)
1| 40%* 8.812.817 — — 8.812.817
2 | 40%—70% 231,196 6 100.00% 231,202
3 |75% 2,518,604 1,390,692 56.06% 3,298,291
80% — — — —
4 | 85% 136,601 43,923 10.00% 140,993
5 [90%—100% 1,047,976 351,129 37.95% 1,168,660
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9 |t 181,081 1.05 97| 2001 05| _29136] 1601
FEEAAT LT AR~ 7 — ERONBIRNEAEAS)
1] 0.005LF0.15%7% 3,026,845 0.06 380] 4078 09| 426339] 1408
2 | 0.15L0 F0.2557 738,108 0.16 13.2 40.72 0.9 189,998 25.74
3 [02501E0.5057% 185,006 037 15| 4176 10| _82948| 4478
4 | 0.50L0E0.75K 408 0.71 0.1 41.78 1.0 264 64.63
5 | 0.75L1 £2.50K 669,283 1.87 14.2 40.85 1.1 625,218 93.41
6 | 2.50L1E10.005K 14,211 7.61 0.3 40.12 1.0 19,792 139.27
7 | 10.001_E£100.00;i 2,825 22.27 0.0 40.69 1.0 5,842 206.75
8 100.00(7# )L B) 0 100.00 0.0 40.00 1.0 — 0.00
9 | 2,636,889 039 675 4081 1.0] 1,350,405 | 29.12
RPN EAT LT AR~ ¥ — GoENABRNEAEAS)
1] 0.00LL£0.155%7 11,953 007 04] 3500 0] __1354] 1132
2 | 0.15L0 F0.255K 21,098 0.19 3.3 35.00 1.0 4,458 21.13
3 [02551F0.5057% 6,694 046 05| 3500 10| 2401|3587
2| 050LLE0.755%7 2,899 071 05| 3500 10| 1237|4267
5 075X 250574 3,041 179 16 3500 10| __1,809| _ 5951
6 | 2.50L0E10.00K5 1,663 4.92 0.1 35.00 1.0 1,377 82.77
7 | 10.0021 £100.005K; 192 23.67 0.0 35.00 1.4 294 153.32
8 | 100.00(Z7#/)LK) 1 100.00 0.0 44.85 1.0 0 12.75
9 |/t 47,543 0.60 7.2 35.00 1.0 12,932 27.20
PEPERAT L7 AR~ ¥ — BRI ARAS)
1] 0.00LLE0.155%7 25 008 00] 4500 10 5] 2066
2 | 0.15LL E0.255K5 100 0.20 0.0 45.00 1.0 27 27.24
3 | 0.25LL E0.50K5 122 0.47 0.0 45.00 1.0 70 57.92
2 [050LLE0.755%7 — — — — — — —
5 075X 250574 132 133 00| 4500 70 109] 8299
6 | 2500 F10.0057% 26 874 00| 4500 10 3312643
7| T0.0051£100.0057% = = = = = = =
8 | 100.00(FZ7#/)L 1K) — — — — — — —
9 | /NG 406 1.20 0.0 45.00 1.0 246 60.64
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1 | 0.00LAE0.15K5

128,765

0.09

0.3

29.69

1.0 19,210 14.91

0.150 F0.25KiE

82,374

0.16

0.2

35.00

1.0 16,978 20.61

0.25L1 F0.50Ki

76,537

0.36

0.3

35.00

1.0 25,718 33.60

0.50L4 £0.75K

0.75LA £2.50Ki

32,266

1.10

0.1

35.00

1.0 18,652 57.80

2.50L0 E£10.005FKH

4,958

4.16

0.0

35.00

1.0 4,747 95.75

10.00L_E100.00K;M

2,916

13.64

0.0

35.00

1.0 4,484 153.76

O[O~ |WN

100.00(F77# /LK)

464

100.00

0.0

49.93

1.0 199 43.00

9 | /Gt

328,283

0.59

1.2

32.93

1.0 89,992 27.41

BREIIAR—T v —

1 | 0.00LAE0.155K5

0.1530 F0.25K

0.25L0 £0.50Ki

0.500 F0.75Ki

0.75LA £2.50K1

2.50L0 E£10.005FKH

10.00L_E100.00K;#

O[NNI~ |WIN

100.00(7 7 # )L 1)

9 |/

ZFOM)F=ILEFITIAR—T v —

1 | 0.00BAE0.155K5

0.15L0 £0.255Ki

0.2510 F0.50=

0.50L0 F0.75K

0.75L0 £2.50Ki

2.50B0 £ 10.005K5%

10.00L_E£100.00K;H

100.00(7 7 # )L Iv)

OO [(N|O|U| B~ [W|N

NGt

SHECOE—L T4 UF)

6,885,815

0.9 | 1,780,375
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0.0024_E0.15Ki

223,403

0.03 0.1 35.00

8,255 3.69

0.150 F0.25Ki

5,173

0.16 0.0

1,349 26.08

0.25L1 F0.505K

35.00

0.50L1 E0.755K

0.75L1 £2.505K

3,406

1.37 0.0 35.00

2,158 63.37

2.50L £ 10.00=K

439

3.83 0.0 35.00

421 95.75

10.00L4_E100.00=K;E

1

12.59 0.0 35.00

1.0 2 149.81
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100.00(7 7 # /LK)

INEf

232,424

0.06 35.00

12,187 5.24
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—

0.00L0_£0.15Ki

0.150_F0.25Ki

0.25L1 E0.505K5

0.500_E0.7 5K
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2.50L £ 10.00H
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1

0.00L4 E0.155K

1,537,970

0.05 6.6 45.00

1.0 261,521 17.00

0.150_F0.25Ki

38,711

0.15 0.3 45.00

0.9 12,483 32.24

0.25L1 E0.505K5

2,588

0.38 0.0 45.00

1.0 1,287 49.75

0.50L0 E0.7 5K

0.75L1 £2.50K

23177

0.86 0.1 45.00

0.7 17,692 76.33

2.50L0 £ 10.00KH

3,766

8.39 0.0 45.00

1.0 7,221 191.72
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UPDRABIDHS > I —/S—F 1 20256 385%
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1 | N - R ~ ~
EAD i} UZ7 - 91q
58 | PDX% EmyR7M| TD | BEHEER | TAGD | quprge | BE) 27 - | OMATEE
WAREIEE) o ° 7 ( e Y
BEEAAT T AK—S v — GoENNEME N AEAY)
1 0.00LL E0.15FK & 33,174 0.07 33 35.16 0.9 4,053 12.21
2 0.15L0 F0.25FK& 56,393 0.17 4.9 35.00 1.0 12,101 21.45
3 0.25L0_F0.505 18,335 0.40 0.9 35.00 1.0 6,509 35.50
4 0.50L4_E0.755 1,885 0.69 0.4 35.00 1.0 904 47.96
5 0.75LAE2.50F 5,479 1.42 0.9 35.00 1.0 3,592 65.55
6 2.50L1 E10.00% 752 8.39 0.2 35.00 1.0 954 126.79
7 10.0021E100.00F7 31 2493 0.0 35.00 1.0 56 180.85
8 100.00(F7# )L ~) 17 100.00 0.0 44.49 1.0 1 9.75
9 INET 116,069 0.32 10.8 35.04 0.9 28,173 24.27
BEEAAT T AK—S + — (BRSNS AEAY)
1 0.00LL E0.15FK 3,569,111 0.06 46.1 41.03 1.0 523,942 14.67
2 0.151 £0.25FK & 758,372 0.15 16.8 4112 0.9 190,288 25.09
3 0.25L1 F0.50FK& 179,318 0.35 1.8 42.09 1.0 81,767 4559
4 0.50LL £0.75FK & 1,307 0.69 0.1 41.97 1.0 845 64.68
5 0.75LAE2.50F 553,857 1.88 13.2 40.18 1.0 543,423 98.11
6 2.50L4 E10.005F 34,802 6.29 0.2 40.06 1.0 44,413 127.61
7 10.004E100.00F7m 27171 19.25 0.0 42.91 1.0 60,718 223.46
8 100.00(F7# /)L ~) 92,348 100.00 0.0 40.00 1.0 = 0.00
9 INET 5,216,290 2.19 78.6 40.97 1.0 | 1,445,399 27.70
BRI T 7 AK— + — GoENABME N EEEAS)
1 0.00LA_E0.155FK 17,475 0.07 0.5 35.00 1.0 1,951 11.16
2 0.150 E0.25FK% 21,706 0.18 4.3 35.00 1.0 4,268 19.66
3 0.25L1 F0.50FK 4,408 0.46 0.7 35.00 1.0 1,531 34.73
4 0.50LL £0.75FK & 1,956 0.68 0.6 35.00 1.0 813 41.59
5 0.75L0 £2.50FK& 4,422 1.37 2.2 35.00 1.0 2,413 5457
6 2.50L1 E10.00%K 2,244 6.65 0.1 35.00 1.0 2,107 93.87
7 10.004£100.00FKm 76 24.64 0.0 35.00 2.0 124 162.53
8 100.00(F7# L N) 19 100.00 0.0 44.49 1.0 1 9.75
9 INET 52,310 0.64 8.6 35.00 1.0 13,211 25.25
BRI T 7 AK— + — (RN EEEAS)
1 0.00LAE0.155K 1,582 0.12 0.0 45.00 1.0 413 26.15
2 0.151 E0.255 16 0.15 0.0 45.00 1.0 4 26.69
3 0.25L1 F0.50FK 60 0.46 0.0 45.00 1.0 33 54.81
4 0.50LL E0.75FK & 40 0.69 0.0 45.00 1.0 27 66.87
5 0.75L1 E2.50FK 50 2.02 0.0 45.00 1.0 54 107.77
6 2.50L E10.00% 9 8.63 0.0 45.00 1.0 12 125.75
7 10.004_E100.00FK @ — — — — — — —
8 100.00(F7#JL ~) = = = = = = =
9 INET 1,760 0.25 0.0 45.00 1.0 545 30.96
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1 O /\ — Vi AN N
EAD TPD | RGUEES | THHLGD =Ry L onETE
- » N2 kY1 - =R X7 - TioiE
IBE | PDE% @Ry T fic o |Femmm | B
RE) o

BEEMEE
1 | 0.00LAEO0.15KiE 98,825 0.09 0.3 30.20 1.6 16,886 17.08
0.150 F0.25Ki 98,299 0.16 0.2 34.23 1.1 19,710 20.05
0.25L1 F0.505K 94,506 0.34 0.3 32.74 1.3 28,781 30.45
0.50L1 E0.755K — — — — —
0.75L1 £2.505K 63,365 0.90 0.2 31.91 1.8 34,055 53.74
2.50L £ 10.00=K 6.728 3.83 0.0 35.00 1.0 6,254 92.95
10.00L4_E100.00=K;E 3.685 12.59 0.0 35.00 1.0 5,522 149.81
100.00(7 7 # )L i) 340 100.00 0.0 49.70 1.0 171 50.50
9 [/t 365,752 0.60 1.3 32.39 1.4 111,381 30.45
BREIIRAR—Tv—
1 | 0.00LEO0.15Ki — — — — — — —
0.150_F0.25Ki - - — — - — -
0.250_F0.50Ki — — — — — — —
0.500_E0.7 5K — — — — — — —
0.75L1 £2.50K# — — — — — — —
2.50L £ 10.00H — — — — — — —
10.00L1_E100.00K;i — — — — — — —
100.00(7 7 # )L i) — — — — — — —
9 [/t — — — — — — —
ZOMITF—=ILEIFIIAR—T +—
1 | 0.00BA L0155 — — — — — —
2 | 0.15LLE0.255K5 — — — — — —
3 | 0.25L1F0.50K5 — — — — — —
4 | 0.50L0 E0.75Ki - - — — — -
5 | 0.75B1 E2.50K5& — — — — — —
6 | 2.50l4E10.00K5m — — — — — —
7
8
9

O[O |U|™lWIN

O IN[O|U| B lWIN

10.0024 1 100.0055#% — = — - - -
100.00(77 # )L b) = — - - — —
IEt — - — — — —
BHERTOR— 74 UH) 7.590.822 1.56 106.8 41.10 1.0[1.911.104 25.17
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6.BFEEDRIT(ENCT) (7 BHM)
ENCT : BREEORR 2024%30%
1 O /\ —
e BRLESNTLS | BRICESNTOEL - S5, EELIIAK
HEOE HEOE &% S
1 IHEEITE 20,979 78,122,121 78,143,100 —
2 | s aE 2,800,448 8,649,614 11,540,063 —
3 | A 18,870,572 18.272.236 37.142,808 1,205,122
4 [ fanges 12,398,553 94,615,353 107,013,907 2,639,595
5 FDOhEE 3,225,117 12,088,428 15,313,546 1,903,345
&5t 37,405,670 211,747,754 249,153,425 5,748,063
(541 : HH)
ENCT : BRAEORR 202583A%
1 O /\ =
& BRCESNTLS |BRCESATOAL — >5. MHEILTIAR
BENDLE BENDIE =8 — 2 v —DEE
1 IRETEIT & 20,742 75,569,840 75,590,583 =
2 REERNS [EE 3,089,873 8,886,502 11,976,375 —
3 E=tfiiEE: 21,653,252 19,107,715 40,760,968 1,170,199
4 Elaskd 11,281,302 99,854,936 111,136,239 3,358,431
5 ZFDIEE 2,163,018 11,559,941 13,722,960 1,894,254
=r1) 38,208,190 214,978,936 253,187,126 6,422,885
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CCR5 : B12DAER 2024%38%
1 | O | N | = ® | A
TRERESEG | CER SN 51BE L AR OB | CERSN3BR
A& = AIBROAEiHE %};ﬂﬁmm—tm@ SERD | =AERD
SRIEE DRIERE DHIERE DHIERE NF{iE NEFE
TNTVS | SNTLAL | TATVS | INTLAENK
R — 346,882 — 467,434 | 6,776,928 | 10,599,672
2 | mRoiEEs) — 977.872 — 527,307 | 5,806,583 | 4,471,986
3 |EmVIUE — 145,066 — 160,324 | 6,994,393 | 6,580,549
4 | zomy T & — 170,914 — 86,104 | 5526379 | 5,384,128
BEGE — 375 — - 602,978 2,168
6 |t — 92 — — 506,238 696,430
7 | %= — — — — | 3205290| 1612330
8 | zomBER — — — — — —
9 | &t — | 1,641,204 — | 1241171 29,418,793 | 29,347,266
(847 : FHA)
CCR5 : BRDAR 2025&38%
P [ O I\ | = 7 N
. TRERSREE | TS N 51B(R LR R OB I CEREN3BR
15 BABRONIETE EABRONEE =
AAEE | ANEE | DNEE | SUEE | ey | Soips
TNTVB | SNTLAL | TATVS | SNTLARNK
1 | Be@ERES) — 504,331 — 276,475 | 8,832,489 | 0,082,788
EEC D — 397,084 — 538353 | 6,386,813 | 13,197,462
3 |EmVIULE — 54,544 — 104,403 | 6,525,852 | 8143815
4 | zomy T E — 112,633 — 48,832 | 14,462,447 | 5,586,372
BEGEE — 7,042 — — 505,557 -
6 |iE — 1,936 — — 492,526 965,528
7 | %= — — — —| 2508561 | 1358204
8 | zomiEg — — — — — —
9 |&st — | 1.077.573 — 968,063 | 39,714,247 | 38,334,171
87LYv k- FUNT 1 TEEINDIYRR— +—(CCR6) (47 BHM)
CCR6 : FLY Yk« FUNF 1 TEBIDT T AA—S v — 20244%38% 2025%E38%
1 O T o
IRE BALL =L BALL Rt Ur
FOF7vax|FaF7vaxy|raF7va>r|FarF7va>
BETA
1T [S2ThZ—L-TLIOYN-FTALN - ATV T 431,282 690,955 388,009 626,804
2 [4>Fv IR ILYY RN - FIALN - ATV S 1,269,501 754387 | 1,310,646 841,592
3 | h=9L-UI—> 2Ty — — = =
4 | ILYy AT 60,532 — 74,765 =
5 | Z0DILYy N FUNTF1 T — — — —
BEE S 1761316 | 1,445342| 1,773,420| 1,468,397
N EAEE
7 [ TS AOALmEEE) 3,735 19,087 1,750 19,349
8 | 1 ROAEMEERS) 29,428 4,025 29,819 3,732
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17wy
7 | [DRlEEcncw 5 S0 0 -
8 | [PRIEEcATO AV SEHLE 7775 55| 251.860 5037
9 | | EEmbanEEES 51312 17508 | 288,172 35,849
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20%8B50% A TFDURY - DA
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(%) —BBOBMRBIC DN TFRENFBA-CVAZFERLTHET,

3BRENEBA-CVA(CVAT) (847 FHME)
CVAT : BREHEBA-CVA 2024%38%K 2025%3H%
1 O 4f O
IBE BA-CVAIC LD BA-CVAIC LD
BRERDE | CVAURYT | BREZRDE | CVAURY
EEEE] LEEES]
1 CVA ZT DD EEE|ISHLBENDER 135,732 151,542
2 CVAUZTDDSEEEIEEEDER 26,122 35,310
3 | &8t 48,339 56,300
4 522 72BA-CVA(CVA2) (B4 : BAM)
CVA2 : 5E£73BA-CVA 2024538% 20255387k
EE 1 a
CVA!) R 718458 CVAY 2715558
1 | K Reduced 161,195 161,157
2 K Hedged 139,172 126,553
3 a5t 144,678 135,204

=HERTAFVVPIVIIN—T 1 75

,Iq—e\zawwwmm#m

~
—

W BIESR—




BHEREFHAEFEL T AR—-T v —(CET BH1E

THENBHMAEFTL I AR v—ICBT 2 ) RUVBEOHH RO FROYME

IRTHETRET HAFIC OV T, REENS U RIHEICHL. TBURTH3VRERY ATEBOREHCEDE. URIDHE
BICHRERET 2HBYEHECERETOTHUET.

SO E[ZOMAEMEES QRS TRET DRICOVTE, KIEHZEE RIRVT T4~ RTEBCERT B0 T DHEE
[CERZREL. EFRREEBLTHIET,

o, [FRUBKRKCOVTREFRUORE T EE - AESEWNT BV RIHT TV —CHEDSZ. EURTDHFSRICHET S L
PRICIES L. ERN— A TEFRREEBL THNET.

Z M. [BHERIHE [C DUV T FEFRAFUHEDREBISICRZ ) R0 % ) ATHEBO LREBOFRE LTHIET,

BH. INSURTHEED LR, BEEFSOREGNENRL TED DA RTEAD LROBEAN THREL THBUET .

HRFEL Y AR—Y v —DFHOSEE R RE T8
WRELT ZR—T v —DFHEIF. FOEIBBRAOIBEETFRMKIR ORI ZHEROBERHHKIC OV TRIBETIEC £ D RIME
ZOMEMEES DL T EHIECEAIRMEE S U TBBTTRCLVED. 2L UTBEENEVWHRREC OV TEBETDEICLZR
AL T>TBIET,
BEH. ZOMEMESFOHHERCOVTIE. BN Y POBEAICK VBRI BLBZRE. 2EREEBNEICLVIMBLTHY £
ER

I\L—eqewwwmmmn

—
—

NGB ES R —

1 76 =HERT«FVVPIVIIN—T



BY—7y bk - URTICEATZEIH

1. &gl OB CERL R LOBEAN DD

BoEARLESRICEV. EEHBOBETHENPIESZDMOEBZRICHN DRADMEEE N S DFTOERL E2BNET2ERB LU N
L—F1 Y THECHETBEEHDSNTLEER (220, —BEBICDOVTEF. ERITRBICBEZITVWNY F > T]ECHEE) (CDW
TN —F 0 Y TREICHELTVET,

QIBERNARICLDY—T Y N - R THEHZE(VRT) (7 B5M)
MR1 : ZENARICKDY—T Y N - 1) RTIEXHEE
20245388 20255388

EES I—7v N )RTIEHEE I—7v N - ) RTIEHEE
1 —MEF ) XD 70,229 56,305
2 %L XY 16,557 33,997
3 |d0FF 7 URY 1,043 1,076
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(FLYy RZFLY REET)
- ANII
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3 27 1=t 19,198 40,471

4 77y ME 281,367 224,554

5 SHIEA R 342,405 173,899

6 EHEAIET 11,485 39,796
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K A
202553A%K 2024538%K
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4 | FERIBR DAL 4,921 5,651 6,083 6,484 6,828 6,870 9738 12166| 11.831| 12582 8315
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9 | FIRIBR DL 26 41 35 48 30 54 61 63 56 43 45
v NDIBRDEETEE
10 (TR TR ) 9,100 | 3.319| 10717 571 20933| 3237 1.126| 3.043| 1,059 824 | 3593
ARL—23 )b - 1) RTEHEEOEHAIICEY 25E1E
ILMDEEANDAEIER T —
My FIFOSE 5 " 5 " 5 " 5 " 5 " 5

TBE | 1 CHBbER T —5 ZFIF
12| LTLBLBSE, PREER | — - - - - - - - - - -
75 DEREEFEDER

(D EMTERCEDSNIZEEZ B L TOLWRV—EDEREFRAEIC DOV TIE ILMICERSTHBRREZRNTWE T,

=HERTAFVVPIVIIN—T 1 8 1

I\L—F\zawwwmm#m

~
—

W BIESR—



I\L—eqewwwmmmn

~
—

NGB ES R —

7 BICOREMESR(OR2)

2024%38% (& EEA. o)
OR2 : BICO#EBHER
I O N
BB TS R R
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3 BEEER 4,372,397 2,079,699 387,819
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5 SHECHE 704,133 437,252 347,862
6 SC 1,732,119
7 RFFENS [ZF U 1,724,530 1,448,583 1,421,371
8 RIFEG | EEBH 234,305 222,957 216,069
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