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At O /\ _ R
AR
IR ¥ R £ REINL BROREIN: IR FUNT 1T
I7AR=-Vv— IJAR-V4— IJZR-V¥— I7ZR-Vv— TRE|ENTL
IJAR—Vv—
1 s4s 5,906,831 817,512 213,532 292,279 —
2 Bl (BEEDE0) 2,281,642  177.879 297 174,172 —
3 ZFOMAY - NTYRAY—NOBE EFEEOLD) 3,774,303 357 336 0 —
4 Bt (1+2+23) 11,962,777 995749 214,166 466,451 —
5 SEF 74N NLIEHD 60,424 69,466 8,165 31,985 —

CE1) 1B&E2 [AiEEss EEEOEO0)] DEICE. EEEEANRRICHTIEMIZFCSENIEENDSS. BBEMOERICHD
HE (IRLAOBMEESS) ZRHRELTHEIET,

(0x2) BE3 [Z0fA> - NSRS —hOEE (@EFEEOHD)] OEICE. EEEBNERRCH T 2EHES LUEMIESLS
DEEDSE. afMOBERICRIEBE FROE. HOGEE. I-/IL0—>. EAZEEE. SAERE. KRR ZUR
ELTHBVET,

(CE3) NMEICHEFTZ [1BR] L@, EESREEDAR (BTES. BE. HEERS) . EREEER EI5IFEREDEEFLE) .
EETNEEIRR (ENICHEWBIBRIENRESN TV DEDORIEIBR) ThHY Fd, BESREELBRICE. BHEEBT
FAZDEBDESATHBI FE A

(C£4) ZMRICH1T2 [MREE] &3 BEHRIEAN (VT BEENE) [CRBRLETT.



(7)5EEECRA  BENFE-BEHY XY - TV AKR=Y v —LEHY A THIBTFEORR

(EAE)
202553 A (47 HHM %)
CR4  #ZENTFAEAH AT - TTRR—T v —EEA) RTHBFEDHR
1 O /\ - R A
CCF - SRV R7HEIEFE CCF - 58 R7HIBFE

BE BRMODITRAR—Iv— BRABODITAR—Iv— EHYZT - YA7 914 b
S, e = T = S, 5 ONEHIE

BETS2 AV NGy FTNTY AZNTL ATNTL v hO&E (RWA density)

A—hDE  AV—hDE  ZXV—FDE ZAV—NDOE

Ta BAEKN O B4R TE 279,902 — 295,742 = = 0.00
b SHE D PIREHET N O R TE 15 — 15 — = 0.00
1c ERERITED (S = = = — = —
2a A EDHS N T A 145,822 — 145,964 = = 0.00
2b HNEDPREFFEFUANDHERF@ = = = = = —
2C WA RNHEAEERIEEGD (T 15,839 — = = —
2d ESaNES QN N =l 103 20 1,916 2 191 10.00
2e aE=rttmEs = = = = —
3 ESFAFERITE( = = = — = —
4 SRR, F-ESREElE EERURBAHET 23,303 — 23,303 — 7,284 31.26
55, FEEHEREG EERVRRAHEIT 3,652 — 3,652 — 1,095 30.00

5 HIN—R - R RE(F — — — _ _ _
6 FEANELT REEMNEERTZST.) 107,363 54,289 105,997 6,352 93,363 83.10
>5. KFEE[EEQlS = = = = = —

7a PRIEEN VT DMMEAREIZSE — = = = = =
7b HUE 153,142 — 152,746 — 198,570 130.00
8 e/ \PEEZEE) (OB A @ 49,192 12,904 45,459 1,553 35,034 74.52

‘ >5. N TS99 [T — 10,301 — 1,030 463 45.00

©) AENERSED (T 208,175 — 205,251 — 162,196 79.02
>5. BEBERATEESQS 181,762 — 179,435 — 134,280 74.84

55, EERANEERT 20,882 — 20,424 — 21,977 107.60

o5, BREAAHERE 5,529 — 5,392 — 5,937 110.12

25, ZDMAEERSE — — — — — =

>5. ADCEF — — — — = =

10a 5% (BCBARMEESHIIIAR-Yv—%E<) 13,264 235 12,924 91 18,736 143.95
10b ECBARTEESRT I AR—V v —[LHETER 3,368 — 3,041 — 3,041 100.00
11a RE 12,829 — 12,829 = = 0.00
11b BOIAREFIE 205 — 205 — 41 20.00
ERRIHHREC L BRIT 55,518 598 55,518 59 2,577 4.64
MRS REMH RIS E (L £ B IREHT — — — — — =

12 =51 1,068,050 68,047 1,060,916 8,058 521,038 48.74
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b
()
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202443 A

(BA7 : HHM. %)
CR4 : {BEMFEASAY R7 - TTAK— Y+ —EEMY R TERFEDHE
Sil O /\ — R AN

CCF - EAYRZHIETF%  CCF - ;SR R 7HIRF
e BRAIOI AR~ v— BREOIIZF-Sr— gRyzs. S22
HETS2 AV NGy ATNTY AVNTY F7-R7y TEYROE ey den;it'@

- AY—hDE ZXV—NDE ZAV—NOE AY—NOHE
1a BAREKFTN O HARI TGS 166,934 — 182,848 — — 0.00
1b SV E D IEFT N O T SR T 6] (F 103 — 103 — — 0.00
Tc EBRERIEnT — — — — — —
2a HAEOHF NFERED S 198,123 — 198,289 — — 0.00
20 SEOPREFELUNOATEFIT — — — — — —
2 MAAHEHEREET 15913 — — — — —
2d ESaNESONEGNTESTER 13,679 20 15,774 2 1,577 10.00
2e E=R%tE s 2,572 — 2,504 — 500 20.00
3 EERREand — — — — — —
4 SRRE FERERSICIEERURRAHAY 32,742 — 32742 — 9,465 2891
| 55, & ELRBERG EERURRAHAT 3,652 — 3,652 — 1,030 28.22
5 IN—=R - R RE(lF — — — — — —_
B 6 EAEET REEMNEBEEDTZSE.) 178,036 54,937 174,800 7,346 152,692 83.83
=} | 55. BESHEEDT — — — — — —
] 72 SREERVZOMEANEEES — — — — — —
() 7b U 4 — 4 — 4 100.00
g 8 thER ) |\ M (T R OB A 61,397 20,021 56,688 2,269 44,103 74.81
2 |55, hS>H79—@F — 11,832 — 1,183 532 45.00
i 9 REEERSEE) 220,091 — 216,930 — 171,728 79.16
>5. BEEERAAHEED(T 191,522 — 188,904 — 141,371 74.84
>5. EERAABED(F 21,490 — 21,081 — 22,658 107.48
>5. BXRFANEERE 7,079 — 6,944 — 7,698 110.86
55, ZDHABIERS — — — — — —
>5. ADCEIT — — — — — —
10a n% (BCEARTEESEIIT AR 1—%k<) 17,763 453 17,300 184 25,656 146.74
10b ECBEAAIESHI I AR—Y v—ILRETER 3,235 — 2,857 — 2,857 100.00
11a RE 13,505 — 13,505 — — 0.00
11b HEOIFREFE 306 — 306 — 61 20.00
ERRIHRSE(C L SR 70,438 875 70,438 87 3,231 458
BRI R R ARSI & R — — — — — —
12 Sall 994,848 76,307 985,092 9,889 411,879 41.40
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(8)58/\IICR5a : RN FIE-KEY T AKRTI R - Tz A bIDERHY AV - TIAR—=T v —
(LA )
20253 A

CR5a : BRENFEEET S ARV RY -

(BT HH)

DA RIDERIRT « TIRR— v —
EARURT - TTRR—v—0NE (CCF - SR R 7HIBFEERE)

S YZTIIA N

N 0% 20% 50% 100%  150%  ZOft Bt
a_ DAEBRROCARGE 295.742 = - = = — 295742
1b_ SEQPREFRODREFET 15 - — — - - 15
I BEERARGZET — = - = = - —
0% __10% _ 20% _ 50% _100% _150% _ Z20ft _ &at
2a_ _BPEOHL ARG 145964 = = = = = — 145964
2b_ HEQOPRERELOAREET — — — — — — — —
2c_ A ARTREREREL = = = = = = = =
2d_ RHEORAIEREEET — 1918 - - - - —__1918
2e MH=AHM@E — — — — — — — —
0% _20% _ 30% _ 50% _100% _150% _=z0ft _ &at
3 EBRmaE = = = = = = = =
20% _30% _40% _50% _75% _100% _150% _=oft _ &s =
. SEBR B BMROWSEERUREANAD /442 13,554 = =" 2307 0 = — 723,303 =}
[ 35, B EeHmRAGEERURRALA — 3652 - = — — - — 3652 ]
D
T0% _15% _20% _25% _35% _50% _100% _=ZOft _ &af %
5 AN—F Ao RET = = = = = = = = = =
20% _50% _75% _B80% _B85% _100% _130% _150% _ZOffh &= %
o EABHD BrRNRERIES0,) 953 23945 1,848 — 38588 47014 —_  —_ —112349
[55. BEaNEEDT = R R R R R R
100% 150% 130% 160% Z0ft &t
7a_ PBEEROZOMEATSS - — — - - —
7o HaE - — 152746 — — 152746
45% 75% 100% Z0ft =
8 PEPIEEZEENIROBABD 1.030 45644 337 = 47012
20% _25% _30% _40% _50% _70% _75% _ZOft _ &
THERER] 55. BCBRRIIESHT = = = = — 5916 173518 — 7179435
- 20% _ 31.05% 37.50% _50% _62.50% ZOf &t
35, BAEHETBIL T TRRBHEALT 60 — — — — — — —
30% _35% _45% _60% _75% _105% _150% _ZOff _ &sf
TOEREA] 55. BRRADED] = = = = — 19242 __1.182 — 20,424
9b 30%  4375% 56.25% _75% 93.75% Zof, &t
55, EoE% R CAREREALT 60 = — — = — — =
70% 90% T10% 150% Z0ft &t
THERER] 55. S DERe = = 5375 16 = 5392
9c 70% 112.50% Z0ft &t
55, BB BT CRRBREALT 60 — — — —
60% Z0ft Bt
THEEERT 55, 20T DERe - - -
9d 60% Zoft &t
55 Eoe % U CARBREALT 50 — — —
100% 150% ZDft &t
9 ABEREnD >5. ADCET = = = = L
50% 100% 150% Z0ft Bt
102 535 ECEeR BRI L) AF—J1—25<) 754 64 12,19 = 13.015
100 _BeEEAABESAN 1) Af—Jr Ao — 3,041 — - 3,041
0% 10% 20% Z0f &t
Ta &= 12,829 = = = 12,829
11b_ BRI — — 205 - 205
ERRIHEZIC & 5L 29,803 25775 — -

e | O34 s e RSN A D)
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202453 HH (47 2 EITH)
CR5a : IZENTE-BEI S AROURT - D11 "MIDEBRYURT « TTRAR—I 47—
ERURT - TIRR—Iv—NDE (CCF - SR A VHIRTFEERE)

8
R S VATIITR oy 20% 50% 100% 150% 20t &t
T2 DAERRROOARET 182,848 — — — - — 182,848
b SEOPRERROPREART 103 - - - - - 103
1c  HEBRREFRITHLDIT — — — — — — —
0% T0%  20% __50% __100% _150% _ZOf _ Baf
%% BAEORSAREEAT 198,280 — — — — — — 198,089
20 NBEOPRERES ARSI — - = - - - = —
¢ M ARTAS RN - - - - - - — -
2d RPEORREGEERT — 15776 - - - - — 15776
2e  WA=AHMEET — — 2504 - - - — 2504
0% 20% _ 30% ___50% __100% _150% _Z0f BT

3 HEFEFERTET — — — — — — — —

20% 30% 40% 50% 75% _100% _150% _Z{f &3

4 SEBR % GedgnCEENURRAIAT 16,90 12998 = 27— 2925 0 = 32742
- 55, & BEHRRICEERURRAIAT 650 3,001 — — — — — — 3652
= 10% _15% _20% _25% _35% _50% _100% _ZOft _ &t
* 5 AN—F - Ao RED — — — — — — — — —
)
o 20%  _50% _75% _80% _85% _100% 130% _150% _ZOft _&at
> . BEAZED (EEBNEEADESL) 6,200 25292 4412 — 71142 7500/ —_ —_ —18214%
7 [55. BEEfREEaT - - T — -
100% 150% 250% 400% Z Dt &
73 SHREERUZDMERHIESSE — — — — — —
7o HAEF 4 — — — — 4
45% 75% 100% Z Dt &af
8 PRI EEEETROBALED 1,183 56,813 960 = 58957
20% _25% _30% _40% _50% _70% _75% _ZOftt _ &t
TUEBED] 55, BCERRIGEZAT — — = = — " 6,141 182,763 — 188,004
- 20%  31.25% 37.50% _50% __6250% ZOft__ &3t
55, BAENETBHNTCRREEALTH0 — — — — — — —
30% _35% _45% _60% _75% _105% _150% _ZOftt _ &t
T BEREN] >5. BERIEER] — — = = —719918 1,162 — 21,081
9b 30%  43.75% 5625% _75%  93.75% ZOft_ &5t
55, ELENB BT CRREREALT 00 — — — — — — —
70% 90% 110% 150% =0t &t
THEREn) >5. SRR UEDE — — 6.795 148 = 6,944
9c 70% 112.50% ZDft &t
55, BoEN % JBHLT CBREREALT 00 — — — —
60% Z Dt &t
HEREH] 55, ZOMATEDS — — —
9d 60% ZDft &
55, FEENE BN CRREAE AT 50 — — —
100% 150% ZDft &f
9¢  rEEREED >5. ADCE — — — =
50% 100% 150% ZDft &af
o 108 5 et Esn L) A=) 1—ah<y 560 21 16,903 = 17.484
10b__ECREFABESAN L) AF—) - ok — 2.857 — — 2,857
0% 10% 20% ZDfE &5
2 B= 13.505 = = = 13.505
11b_ BULRATF — — 306 = 306
ERRRAS(C & 5 Rl 38,207 32317 — — 70,525

RO SHIHEEREHSEREEC £ ST — — — — —
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(9)/\HEID—_CRSb : BENTFE-Y XY - Tz A FRGFIOFBHY AV - 7 ZAK—T ¥ —ECCF

(ELAE)
202553 (84t : D)
CR5b : BENTA-URT - D141 MEXDBIDER RT « TTAR—I 4 —&CCF
(i O /\ -
. . o— e s S— e s EM! - T ZAR—
R IR AR AR e coronsTm LE_)GX’% (\ngé’ﬂ
& = 1) 27 HREEBRR)
1 40% K5 534,250 638 10 534,203
2 40%-70% 30,821 10,316 10 31,647
3 75% 227,181 2,516 20.54 223,318
80% = = = =
4 85% 38,739 888 55.22 38,588
5 90%-100% 45,113 53,452 11 50,457
6 105%-130% 178,184 = = 177,364
7 150% 13,757 235 38.92 13,394
8 250% = = = =
9 400% = = = =
10 1250% = = = =
11 = 1,068,050 68,047 = 1,068,974
202443R 14 (84 : D)
CR5b : ZH#EMNFIE-URT - 1 MNEPBIDER) AT - TTAKR—T+—ECCF
i O /\ -
. . e s e s EH! - T R—
R AT AR AR e coronsTm LE_)&Z‘ (\ngé’ﬂ
& = 1) 2T HRFEEBRR)
1 40%KE 520,022 930 10 519,939
2 409%-70% 32,245 11,832 10 33,204
3 75% 251,549 4,137 16.75 246,914
80% — — — —
4 85% 71914 2115 56.91 71,142
5 90%-100% 73,432 56,837 11.77 78,851
6 105%-130% 27,097 — — 26,714
7 150% 18,585 453 41.98 18,214
8 250% — — — —
9 400% — — — —
10 1250% — — — —
11 =1 994,848 76,307 — 994,981
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(0EELECRG : PEBIEMTFIE-R— 72 U A RO T 7 )L bE (PD) RAFOEFEHY RY « TV AR—I ¥ —

82

GEE)
202553 HH (BT B %. T &)
CR6 : NEME(IFEA-AR— N T+ UAROT 74 )L hE (PD) XABIDERIRT - TTRR—T v —
1 O N = R ~ N F y i L 2
= CCF -
BRI
330 Zamw ccr 350
- OB 7 o wm SRR we omms owe I3 BT ons o mm
0217 NF¥Z  CCF sgms PD (04 LGD B v hOE FiI8 5|Z%
AR=Y  I—h . EAD (RWA
T—0& I72R density)
Sy
NE
T UBEITIIAR—T v —
1 0.00L1E0.15%% 5173587 165884 1000 5345168 0.00 30 4499 23 95630 178 69
2 0.15B1E0.2555% = = = = = = = = = = =
3 0.25B1E0.505F5% = = = = = = = = = - -
4 0.50B0E0.75% = = = = = = = = = = =
5  0.75ME2.505%7% 7.929 415 — 6497 137 00 4500 24 6588 101.39 40
6 2.50L0E10.005K 6,498 - - - - 0.0 - - - - -
7 10.0081£100.005 229 - - - - 0.0 - - - - -
B 8 100.00 (FZ7#/LK) = = = = = = = = = = =
% 9 NGt 5188245 166299 1000 5351665 0.00 30 4499 23 102218 191 110 -
76'): SREIEM(F T T RAR— T v —
75 1 0.00L1E0.15%% 299638 11884 2701 300,957 0.05 01 4977 24 94927 3154 84
% 2 0.15B1E0.2555% = = = = = = = = = = =
IR 3 0.25B1E0.505F5% = = = = = = = = = - -
G 4 0.50B0E0.75% = = = = = = = = = = =
5  0.75lE2.505%7% 66787 1350 1000 66792 183 00 4477 10 77090 11556 551
6 2.50L1E10.005K 1,000 - — 1000 476 00 4500 10 1294 12945 2
7 10.0081E£100.005 = = = = = = = = = - -
8  100.00 (F7#IK) = = = = = = = = = = =
9 NGt 367425 13234 2683 368750 0.39 0.1 4885 22 73412 47.02 657 -
FEAANGTIIRR—T v — (PERGUNBED (T ITT AR—2 + —NORESIEEZFR<.)
1 0.00L1E0.15%% 2416698 1064885  37.08 2508892 0.06 1 4 28 596815 2378 663
2 0.15B1E0.2555% = = = = = = = = = = =
3 0.25B1E0.505F5% 228075 102990 2422 229368 030 03 3818 24 107414 4683 267
4 0.50B0E0.75% = = = = = = = = = = =
5  0.75BE2.505%7% 261,741 130025 2585 265194 120 05 3887 27 230615 8696 1248
6 2.50L0E10.005K 2672 880 3338 25721 476 00 3884 22 32115 12485 475
7 10.0081E£100.005 14,758 544 2536 14450 1291 00 3888 26 26504 18342 725
8  100.00 (F7#/ILK) 29106 1969 2965 27780 10000 00 4136 50 - - 11491
9 NGt 2977007 1309275 3462 3071408 118 22 4081 28 993464 3234 14872 10566
CRERCH/\{PEEE)(F T AR— 7 —
1 0.00L1E0.15%% 155179 87112 3761 136781 0.10 13 3546 3132008 2340 52
2 0.15B1E0.2555% = = = = = = = = = = -
3 0.25B1E0.5055% 206613 38464 3117 182187 030 13 3521 36 78062 4284 195
4 0.50B0E0.75% = = = = = = = = = = -
5  0.75lE2.505%7% 238173 39947 4340 212,907 110 20 3533 39 150192 7054 832
6 2.50LE10.005K 93330 9750 4252 65255 476 06 3472 34 65862 10093 1079
7 10.0081E£100.005 24,660 843 2571 14420 1291 02 3525 34 20504 14219 656
8  100.00 (F7#/ILK) 74742 2106 4476 47397  100.00 04 3784 50 - - 179%
9 NGt 792699 178225 3844 658949 8.41 61 3544 37 346630 5260 20752 10,197
HEEIEE
1 0.00L1E0.15%% = = = = = = = = = = -
2 0.15B1E0.2555% = = = = = = = = = = -
3 0.25B1E0.5055% = = = = = = = = - - -
4 0.50B0E0.75% = = = = = = = = = = -
5  0.75lE2.505%7% = = = = = = = = - - -
6 2.50L0E10.005K = = = = = = = - - - -
7 10.0081£100.005 = = = = = = = = - - -
8  100.00 (F7#/IK) = = = = = = = = = = =
9 Nt - - - - - - - - - - - -




(B4 - BT, % FIF. 4F)

BAGE (V7—)IL@Eb)

0.0024E0. 15K - - = - - - — = - _ _

0.15L0 £0.25K7 - - = - - - — = - _ _

0.250 E0.50=R7 - = = - - - — = - _ _

0.50L0E0.75K7 - - = - - - — = - _ _

0.7520£2.50=K7 - - = - - - — = - _ _

2.50L £ 10.00K5 - - = = - - — = - _ _

10.00L_£100.005K5 — - = = — - — = - _ _

100.00 (Z7# LK) - = = = — - = = = _ _

1 O J\ = N AN N F 1) X % P
CCF -
ERUZ
Av 8 JHRF j— YR7 -
T oine wm B2 gm omme w72 B9 G s r—
& PDE5 D17 f5Y2 CCF JaRd  PD DM LGD e oL mee B ocm
A=Y Y=} e o " RWA
T—OF IJAN density)
A
0
HKAZEIVAR—Yv— (PD/LGD ARXNMERASND I I AR v—(ZBRD.)
1 0.00BLEO.1557% 383353 = — 38353 005 01 900 50 768807 20054 0
2 0.15LLE025%% = = = = = = = = = — —
3 0.25LLE0505% 6248 = 7 628 030 00 900 50 15743 25197 6
4 050LLE0.75% = = = = = = = = = — —
5 0.75LLE2.50%% 5815 - —7 se15 107 00 9000 50 15171 26086 53
6  2.50LLE10.0057 16 - - 16 476 00 9000 50 65 36708 0
7 10.00LLE100.0057% - - - - - - - - - - -
8 10000 G74/LN) 8 = = 8 10000 00 900 50 937 112500 75
9 et 395517 - — 3517 009 02 9000 50 800725 20245 1%

BAEE EEEANEOT) 77408 - U2 TEHED =
1 0.00BLEO.1557% 28420 - — 28395 007 00 4007 10 3792 1335 8 =
2 0.1551L0.2557% = = = = = = = = = = = %
3 0.25LLE0505% 6975 - 76902 030 00 4000 10 2405 3485 8 )
4 050LLE0.75% = = = = = = = = = = = g
5 0.75LLE2.50%% 1827 - —7 187 088 00 4000 10 119 6128 6 2
6  2.50LLE10.0057 1035 - —7 1014 47% 00 4000 13 1204 11870 19 A
7 10.00ELE100.0057% - - - - - - - - - - -

8 10000 G74/LN) - - — — — — — — - - -
9 et 38258 = — " 3139 028 00 4005 10 852 2234 7 -

BABIE (EEEAFODT) FEL) X TEHED
1 0.00BLE0.155% - = — 7% 009 00 10000 10 1448 3878 3
2 0.15LLE025%% = = = = = = = = = — —

3 0.25LLE0505% - - - - - - - - - - -
4 050LLE0.75%7 = = = = = = = = = — —
5 0.75LLE2.50%%® - - - - - - - - - - -
6  2.50LLE10.0057 - - - - - - - - - - -
7 10.00ELE100.0057% - - - - - - - - - - -
8 10000 74N - - — — — — — — - - -
9 et - - 7 37% 009 00 10000 10 1448 3678 3 -

BAGIE (BEEANFOT) E7—DFT 7N - 1) RTEHIEH
1 0.00BLEO.1557% - = — &1 003 00 450 50 217 2588 0 —
2 0.15LLE025%% = = = = = = = = = — —

3 0.25LLE0505% - - - - - - - - - - -
4 050LLE0.75%7 = = = = = = = = = — —
5 0.75LLE2.50%%® - - - - - - - - - - -
6  2.50LLE10.00%7 - - - - - - - - - - -
7 10.00ELE100.0057% - - - - - - - - - - -
8 10000 G74/LN) - - — — — — — — - - -
9 et - = —7 a1 003 00 40 50 217 2588 0 -

OO IN|O|U|d~lWIN| =

INEF — — - Z _ _ - - _ _ _

83



(847 - EHH %, T F)

5 O N\ - 7R N ~ F 1) X /7 =
CCF -
5 A
AR AANN: " CCF - A7
— 27 o mm B g gps omy 19 EZ g s
R FRESY DAI7 f5Y2 CCF gaBi PO oM LoD g 7.7t mee L gz
AR=Y Y—h- ; e © RWA
v—0NE Igzﬁ B density)
“5n
Y
BRI E TR F—)LE)(F T T AR— v —
1 0.00LLE0.155%7% 3491 85448 3178 30637 010 1347 9260 - 175 5n 29
2 0.15L1E0.25% 1062 2800 3184 2053 023 81 6526 - 64 799 3
3 0.25B1E0.505%% 7717 8592 6095 25132 046 435 7746 — 4092 1628 90
4 050LLE0.755%% 287 6260 3173 2274 059 119 10000 - 580 2559 13
5 0.75LE2.50%% 7654 2205 6632 19222 125 307 769 — 6708 3490 185
6  2.50L0E10.005%% 9777 1039 9958 1128 447 63 8372 - 107 919 41
7 10.00LE100.005% 158 2 7820 0 5973 00 8561 - 46 2335 10
8 100.00 (Z7#/LK) 370 305 5105 259 10000 04 8420 - — — 218
9 &t 30620 126674 3957 80729 090 2360 8352 — 14384 1780 592 137
B BERREERT T AR— v —
% 1 0.00LLE0.155%7% 559,412 = — 558360 012 347 325 - B8 962 236
76'): 2 0.15BLE0.25%7% 182,053 = — 182045 020 113 3564 — 26906 1478 135
7 3 0.25BLE0.50%7% 261847 = — 261840 040 158 3573 — 62034 2403 379
% 4 0.50B1E0.755%5% 161,747 = — 211640 062 104 3617 — 69540 3285 477
® 5 0.75BE2.505% 120267 = — 77980 141 43 3601 — 44169 5664 397
& 6  2.50L0E10.005%% 18,944 — — 1169 4% 09 3610 — 13660 11680 209
7 10.00LE100.005%% 1145 - — 1030 525 00 3623 — 1730 16787 1%
8 100.00 (Z7#/LK) 8767 = — 8524 10000 06 3615 — — - 33%
9 st 1314186 - — 1313117 108 783 3561 — 2710 076 5368 762

ZOM) F—=)LEIFIT ZAR—2 v — CHEMET)

1 0.00L20£0. 1555 - 68 0.11 02 71.14 - 13 19.08 0
2 0.15B1k0.255%7 - - - 76 0.19 0.1 71.14 - 21 28.25 0
3 0.25BLEO0.50KiE 50,066 1689 19021 53063 0.31 15.2 47.21 — 13747 2590 79
4 0.50BEO0.7555E 11,019 618 3109 12899 0.60 50 55.36 - 5701 4420 43
5  0.75BE2.50KE 16,213 851 35830 19,188 1.35 69 55.92 - 1822 61.61 144
6 2.50B E10.00K57 10132 294351 450,69 2289 535 06 4870 - 1,661 72.54 59
7 10.00L4_£100.00=KE 133 - - 132 61.99 00 25.77 - 78 59.07 19
8 100.00 (Z 74/ K) 1,943 6 45115 1969  100.00 0.1 35.30 = = = 704
9 NEF 89508 297517 26409 89,687 298 283 50.03 — 33045 36.84 1,051 185
ZOM) F=ILEIFI I ZAR—2 v — (SBEMET)
1 0.0024E0. 155 62,642 7015 8829 74574 0.13 10.1 4552 — 10383 1392 45
2 0.152AE0.25KiE - - - 5785 0.20 22 4334 - 1,019 17.62 5
3 0.25R1E0.50KiE 52015 1418 9555 83,190 0.36 103 4198 — 20751 24.94 127
4 0.50B1E0.75%K - - - 68 051 0.0 3773 - 18 2757 0
5  0.75BAE2.50KiE 48,788 1,589 9298 21927 1.31 5.1 4352 — 10535 48.04 126
6 2.50B1 E10.00K7E 20,406 189 9278 12993 8.04 38 4462 - 9.2% 71.55 473
7 10.00L1_£100.00K% 72 = - 42 55.06 0.0 4262 - 44 10548 9
8 100.00 (Z7#JLK) 15,207 106 99.38 5153 100.00 09 4467 - - - 2510
9 INEF 199131 10319 9062 203,736 340 327 4372 — 52050 2554 3299 1,370

Gt BTOR—NTAUA) 11392701 2101546 31.65 11,576,276 1.02 387.2 4422 26 2,798,831 2417 46886 23221
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CR6 : WEMEIFAR— N T+ UAROT 74 )L hE (PD) XPBIDERI) AT - TTRAR—I v —
5 [} /\ - R AN N F ) X b 7
CCF -
EAUZA
RO CCF - AT
PYRY, IR ERYZ - Ty gAYz :
B% PDX % ~he7 0F7. FE ogge T BBES W9 g2 505, ONE g @8
DAI7 N5¥R  CCF ggme PD OR  LGD ol Jio= THE e
2f=Y Y—h- EAD (RWA
v—0F  I7AR density)
“5em
0E
V) UEITITAR—T v —
1 0.00LLE0.155%7% 6300623 165660 1000 6494329 000 31 4499 20 91755 141 69
2 0.15LLF0.255%5 - - - - - - - - - - -
3 0.25L1F0.5055% - - - - - - - - - - -
4 0.50LLE0.7557% - - - - - - - - - - -
5 0.75L1E2.505%7% 8482 827 4000 6623 098 00 4500 27 6154 9029 29
6  2.50L1E10.005%5% 10972 - — — — 00 — - - - -
7 10.00L_E100.0055% 389 - — - — 00 — - - - -
8  100.00 (Z7#IN) - - - - - - - - - - -
9 gt 6320468 166488 1004 6500953 0.0 31 4499 20 97909 150 9% .
ERIMEEED(T I AR— v —
1 0.00LLE0.155%7% 336752 9284 3102 338241 005 01 5046 27 118568 3505 100
2 0.15LLE0.25%5 - - - - - - - - - - -
3 0.25L1F0.5055% 137 750 1000 212 030 00 157 25 5 236 0
4 0.50LLE0.75557% - - - - - - - - - - -
5  0.75L1E2.505%7% 54164 1300 — 54164 1.90 00 4482 10 63391 11703 464
6  2.50L1E10.005%% 1,000 - — 1000 478 00 4500 10 1297 12973 21
7 10.00L_E100.0055% - - - - - - - - - - -
8  100.00 (Z7#IN) - - - - - - - - - - -
9 gt 392054 11334 2826 393618 032 01 4964 25 183263 4655 586 .
BEAANOTITRAR—T v — (PRGUNEE@(F T T AR—2 v — NOREE M EEZ R <)
1 0.00LLE0.155%7% 2322585 1014932 3474 2408691 006 11 4120 28 580370 2409 651
2 0.15LLE0.255%5 - - - - - - - - - - -
3 0.25L1F0.5055% 235309 141722 2522 238046 030 04 3749 25109327 4592 269
4 0.50LLE0.75557% - - - - - - - - - - -
5 0.75L1E2.505%7% 244925 94059 3051 2406% 118 05 3904 24 201989 8391 1122
6  2.50L1E10.0055% 30693 4275 5776 28675 478 00 3867 24 36476 12700 531
7 10.00L_E100.0055% 6410 753 1000 6068 129 00 3829 26 10959 18058 301
8  100.00 (Z7#IN) 26,786 787 5210 25757 10000 00 4067 50 - — 10477
9 gt 2866799 1256531 3345 2947935 111 22 4069 27 939123 3185 13353 7704
RERCH/\PEEE) (F LT AR — v —
1 0.00LLE0.155%7% 157,167 68315 3832 135600 011 12 3552 31 33081 2446 55
2 0.15LLE0.255%5 - - - - - - - - - - -
3 0.25L1F0.5055% 189573 30485 3301 164393 030 12 3495 37 70491 4287 173
4 0.50LLE0.75557% - - - - - - - - - - -
5 0.75L1E2.505%% 201804 27543 4390 194842 118 19 3494 39 138940 7130 809
6  2.50L1E10.0055% 89200 7256 4148 58382 478 06 3440 32 57318 9817 962
7 10.00L_E100.0055% 26691 563 4287 14155 129% 02 3631 3320599 14552 666
8  100.00 (Z7#IN) 818% 2436 3734 51649  100.00 04 3777 50 - — 19512
9 gt 766444 136600 3904 619023 956 58 3529 37 30531 5178 22179 11837
R EEIEHE
1 0.00LLE0.155%7% - - - - - - - - - - -
2 0.15LLE0.25%5 - - - - - - - - - - -
3 0.25L1F0.5055% - - - - - - - - - - -
4 0.50LLE0.7557% - - - - - - - - - - -
5 0.75L1E2.505%7% - - - - - - - - - - -
6  2.50L1E10.0055% - - - - - - - - - - -
7 10.00L_E100.0055% - - - - - - - - - - -
8  100.00 (F7#IN) - - - - - - - - - - -
9 N - - — -~ -~ — — - - - - .
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(847 - EHH %, T F)

BAGEE (UT—-)L@)

0.00L4E0. 15K

0.15L0 £0.25K5%

0.25L0 £0.50K5%

0.50L0£0.75K5%

0.75L0 £2.50K5%

2.50L £10.00FKi

10.00L4_£100.00K%

100.00 (Z7#JLK)

OO (N |UI[DlW[N[—

INEF

5 O N\ - 7R N ~ F 1) X /7 =
CCF -
ERUZ
AR AANN: " CCF - A7
IRy BB EBYZ o ¥y EBREUZR vITh :
BE PDX% che7 047 F9 pugE PR BEE PB e S0, 008 g B
0217 N5¥Z  CCF Sgme  PD (k] LGD HIR v hOE i 5|&&
AR—Y Y—h - . (RWA
v—0NE I’\J\\Zrﬁ density)
ST
D&
HHEI T AR—v— (PD/LGD AXHBEASNS I T AR—2+—(2RS.)
1 0.00LLEO0.155%% 732572 - — 732572 005 02 9000 50 848913 11588 58
2 0.15L1E0.25%:% - - - - - - - - - - -
3 0.25L1E0.505%:% 2851 - — 2851 030 00 9000 50 533 187.09 6
4 0.50LE0.75%7% - - - - - - - - - - -
5  0.75L1E2.505%% 4688 - — 4688 080 00 9000 50 11547 24629 30
6  2.50L1E10.00%:% 126 - - 126 478 00 9000 50 519 40012 5
7 10.00L1E100.00%% 4 - - 4 12% 00 9000 50 24 59370 0
8  100.00 (F7#/LN) 49 - - 429 10000 00 9000 50 4835 112500 386
9 hgt 740673 - — 740673 0.12 03 9000 50 871175 11761 488
BABIE (EEEANEFOT) T 746 - URTEHESS
1 0.00LLEO0.15%% 33552 - - 33484 0.07 00 4011 10 4661 1392 10
2 0.15L1E0.25%:% - - - - - - - - - - -
3 0.25L1E0.505%:% 11508 - - 11433 030 00 4000 10 3959 3463 13
4 0.50L1E0.75%7% - - - - - - - - - - -
5  0.75L1E2.505%% 1912 - - 191 096 00 4000 10 1214 6349 7
6  2.50L1E10.00%:% 1921 - — 1882 478 00 4000 22 2416 12838 3
7 10.00L1E100.00%% 5385 - — 5385 12% 00 4000 10 9322 17309 279
8  100.00 (F7#/LN) - - - - - - - - - - -
9 hgt 54,280 - — 54007 160 00 4006 10 21574 3988 347 .
BAGE EFEEAFDT) &5k R T7EHED
1 0.00LLEO0.15%% - - — 40 0.08 00 10000 10 1523 3625 3
2 0.15L1E0.25%:% - - - - - - - - - - -
3 0.25L1E0.505%:% - - - 79% 030 00 10000 10 689 8661 2
4 0.50L1E0.75%% - - - - - - - - - - -
5  0.75L1E2.505%% - - - - - - - - - - -
6  2.50L1E10.00%:7% - - - - - - - - - - -
7 10.00L1E100.00%% - - - - - - - - - - -
8  100.00 (F7#/LN) - - - - - - - - - - -
9 hgt - - - 4998 0.11 00 10000 10 2213 4427 5 .
BABIE EEEAFOT) E5—DFT 7N - 1 RTEHED
1 0.00LLEO0.15%% - - - 947 003 00 4500 50 25 2588 0
2 0.15L1E0.25%:% - - - - - - - - - - -
3 0.25L1E0.505%:% - - - - - - - - - - -
4 0.50L1E0.75%% - - - - - - - - - - -
5  0.75L1E2.505%% - - - - - - - - - - -
6  2.50L1E10.00%:% - - - - - - - - - - -
7 10.00L1E100.00%% - - - - - - - - - - -
8  100.00 (F7#/LN) - - - - - - - - - - -
9 hgt - - - 947 003 00 4500 50 25 2588 0 -




(B4 - BT, % FIF. 4F)

A [} N\ - N AN N F 1) X b i
CCF -
EAUZA
Zv- 1N JHET CCF - VA7
T oine wm B2 gm omme w72 B9 G s r—
55 PDR5> DZT7 A5YR  CCF ;%”gz PO 0% LGD g"ég ol T F CIteS
AR=Y Y—h- EAD e " (RWA
T—OF IJAN density)
Y
0#
BRI E TR F—)LET I T AR— v —
1 0.00LLE0.155%7% 3613 86905 3286 32160 010 1388 9241 - 1838 571 30
2 0.15L1E0.25%:% 1200 2819 3257 2117 023 82 6518 — 169 801 3
3 0.25B1E0.505%% 7074 26732 6086 23428 046 07 773 - 382 1635 84
4 0501 E0.755%% 6 6072 3293 2286 059 122 10000 — 580 2545 13
5 0.75L1E2.505%% 7457 2112 6801 17798 126 295 7685 — 6235 303 172
6  2.50LE10.005%% 8821 1029 9448 1206 450 65 8306 - 07 9177 44
7 10.004E100.005%5% 9 14 7936 17 5768 00 8743 — 40 23310 8
8  100.00 (F7#ILNK) 353 %6 5111 266 10000 04 8260 — - - 220
9 Nt 29009 125951 3993 79,281 000 2388 8377 — 13806 1741 578 147
EERREEDTTT AR~ v — =l
1 0.00L1+0.15%7% 554,202 - — 55322 0.12 31 3530 — 53350 964 234 %
2 0.15LLE0.255%5 177621 - — 177616 021 N3 3574 - 26792 1508 135 76'):
3 0.25L1E0.5055 256,032 - — 256026 040 158 3586 — 62192 2429 376 75
4 0.50LLE0.755%% 162,174 - — 200574 063 01 3638 — 67397 3360 465 %
5 0.75L1E2.505%% 107,027 - — 76857 144 43 3628 — 44455 5784 403 R
6  2.50LE10.005F% 19493 - — 11432 498 09 3619 — 13414 11733 206 2
7 10.0084E100.005%5% 1,141 - — 1083 4881 00 3685 — 1970 18187 195
8 10000 (F7#ILNK) 8,092 - — 7977 10000 05 3631 — - - 3620
9 Nt 1,285,786 - — 1284794 105 784 372 — 269573 2098 5638 842
ZOM)F—ILEFITI RR—v— CHEMEIT)
1 0.00L1E0.15%% 8572 301990 - 68 0.11 02 710 — 13 1929 0
2 0.15L1E0.255%% - - - 125 0.19 01 710 - 3B 2835 0
3 0.25L1E0.5055% 51874 1735 10000 53450 032 154 4624 — 13670 2557 79
4 0.50LLE0.75%:% 9919 589 10000 10434 061 50 5500 —4e 4428 35
5 0.75LE2.505% 16,846 799 10000 17.495 137 67 5357 — 10380 5933 128
6  2.50LE10.00%% 2516 4510000 2522 6.4 07 4184 — 1592 6313 62
7 10.0084E100.0055% 75 - - 70 6725 00 3417 — 54 7633 14
8  100.00 (F7#ILNK) 2255 710000 2260 10000 01 3407 — - - 770
9 N 92060 305167 10000 86,428 340 285 4839 — 30368 3513 1090 183
ZOM)F—ILEITIY ZAR—T v — (BEMmET) I
1 0.00LE0.15%% 64413 5995 9027 7493 0.13 99 4620 — 10701 1428 47
2 0.15L1E0.255%% - - — 6856 0.19 23 4405 — 1212 1768 5
3 0.25L1E0.505% 53364 1379 9462 84940 036 103 4258 — 2121 2498 129
4 0.50LLE0.755%% - - - 5 054 00 3998 - 13003 0
5 0.75LE2.505% 47969 1242 9312 19,884 132 48 442 — 9689 4873 116
6  2.50LLE10.005%i% 19038 25 9715 11,804 773 37 4529 — 8486 7189 419
7 10.0014E100.00%5% 104 - — 5% 5659 00 4514 — 62 11022 14
8  100.00 (F7#ILK) 14,031 9% 9878 4760 10000 08 4522 — - — 2360
9 gt 198922 8940 9177 203245 314 320 4434 — 51375 2527 309% 1377
Gt BTOR—NTAUA) 12746499 2011014 30.19 12915997 092 3896 4559 25 2801159 2168 47462 22092
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o TEY ¢
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BR—NT AN READI RT

c 7Y MIBRBIBDIT DOV TIEREFEPDICEDEREBS (LK
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EANEAT) TTHIN - DRIBEBD] (CHEDTERHELTHEIEFT,
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(x5)

(x6)

Gx7)

[BABE (SBEEAFOT) FHEb)RI7EHEES] (2DOVWTE. URT - 7y MNHEE. Eldilution T3 <sEEAPDZ
ALWTWA7EH. BZEEEADPDRAICEDSZH L THIET,

DF—=)LEFIIAR=I v —I2DVWTIE. REECKBER A THBHREPDZERAET D ETHMRELTWVDEH AT
[FAR%PD] &WD). #> - NSRRI —K - JORITAR—I v —DE (11#) HSFHCCF () £TIZDWVTIE.
FREHREPDICEDEEHE L. CCF - SR A VHIBFABEREZEAD (Z#) HNSEL (L) (CDWVWT(E. HEZLPDICEDE
SELTHUET,

F—)LEF I AR—2 v —DPDHETHIBEEC & ITToTLB s, BEEOH (ARH) FEEOHEZZHLTHI ET,
BL. ZOf)T—ILEFIIRAR—I v — (BEMGE(T) OPDHEHIEHFE LT o> TVD LD, BESOHEIZH LT
BET,

()EE+TECRT : NEEFFEAERY AZHBFEE LTHVWSONE LYy b - TUNT o THBERY AY - 7y bOBEICERS

B
-2

g

BRVYRATVHIBFEE LTHWSNEI LYY N - TUNT 1 TEHWERA.

(2%+—MHCRS : WEEMFEZEA LZEHAY A7 - TIVAR—I ¥ —DY AT - Tr v NEBHE

(EAE)
202553 HH (Bf7 : EIH)
CR8 : AEEFEAZBREUICERI AT - TIRR=Jv—DURYT - 7y NEER

JIEEES ERJRT - 7ty NDEE

1 BRI RICHB (T BER XY - 7ty NDEE 2,845,676

2 EEDRFIE 240,520

3 R—hT74UFDE 218,108

4 EFILDOEH =

5 LEAPDERBINZEENZE | FAENU SR 2192,156

6 BN (375N —

7 BEBDEE) 21,524

8 ZDAth —

9 HHIRBRICHBITBERI XY - 7Y NDEE 2,874,407
202453 HH (B4 : EIH)

CR8 : NEMSNFAZBAULZERY XTI - TIAR—=Iv—0DURT - 7ty NEBXR

BE ERURY - 7ty hOB
1 BIEAREFRICHTBERI AT - 7Y NDEE 2,614,942
2 EEDRIR 335,973
3 P EDEL £104,225
4 EFLOEH —
5 LR OBEROLEE | FERO G 230,532
6 BN (F75H] 18,872
7 BEOZE 10,646
8 ZDAth —
9 HHIREFRICHTBERI XY - 71y hDEER 2,845,676
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(ELAE)
202553 HH (B % 1)
CRY : ARSI FE-R— N T A UABIDT 7+ L KK (PD) DNV T « TAT A>T
i O A\ - R AN N 1)
159 BIEBIER EBEOR  gory 95 9% gron
F—h7+U4 PDX% o PO PD » FANNGE Tt
S&P  Moodys Fitch R&  JCR (gpym) (mezn) FUEAR Mk ULEB peed, AL0E
E0H 5 (5£EH)
U7 U7 000N E AAA Ada~ — AAA~  AAA~
I7AF—Yv— 10000%8 B Caal BBB+ At 0.01 0.25 224 226 0 0 0.00
SREEZEET 000L L AA~  Aa2~ — AAt~  AAA~
I72#—Jv— 1000058 BBB  Baa2 BBB  BBB+ 039 012 140 131 0 o 000
4 s OO0LIE AA+~  Aaa~ — AAA~  AAA~
fﬁﬁf,@j 0.10%7% BB Baa3 BBB+ BBB 0.05 0.05 692 639 0 0 0.00
(SEafEERR,) 010 E A+~ AA+~ A+~
e sy oo - 0.18 019 3741 3846 14 0 029
MARE GO
@esazay 920HL — A2 — AA- — 092 092 1800 1895 13 0o 075
HREI AR 5 =
T e e — — BB BT 343 386 1174 1471 39 2 313
BERSNZITX
i 1000BE — — ] —
A S A 1291 1291 282 274 33 2 1374
REEMEE - - — — — — — — — - — -
B A & # o o - o - o o o - o o o o
(U= ILE)
0.00L1 |
RS 0.05 005 23280 22666 4 0 002
0.10LL |
y | Ssoxi 027 020 166620 163767 192 18 014
EEURILEST :
myz—par (2oRE 1.06 088 20058 19719 145 23 033
IJAR—Tv— 1-50Lj/i
e 359 350 27.885 28738 1,042 27 217
10.00BLE
e 7758 7569 213 288 129 1 5635
0.00L1 £ _ _ _ _ _ _ _
0.105% %
0.10L1 |
ST 0.21 020 62352 61918 63 0 008
BEARBENT 05010 &
aEr ol B 097 095 14215 14577 46 0o 019
15000 £
s 474 496 1170 1152 36 6 1.07
10.00LE
T 5318 5158 79 82 40 5 4304
0.00L1 | — — — — — — —
0.105% %
0.10LL £
o, 0K 0.31 031 15497 15303 33 2 016
20 7—Ialt :
1o24-vv— O20RL 0.88 087 8780 10767 48 1 0.50
CH&EM.D () : '50 LX/L
e 362 353 4166 2098 92 2 185
10,0081 &
o 6200 5934 18 33 13 3 4958
0.00L1 | — — — — — — —
0.105k 7%
0.10LL |
oy, 0K 0.27 028 11818 11500 47 4 029
20 7— It :
1o2#-vv— 020 ;é% 1.03 103 4245 4245 78 2 1.21
(BEM.D (T . '50 LX/J:
e 475 501 6522 6863 207 5 328
10,0051 &
s 5384  54.14 39 37 6 0 3793
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(AL % 1F)

CRY : AEHEMFE-R— N7 UABIDT 74 AR (PD) O/INY T « TRT 17

A O N\ - R A [~ 2
18T BHEAET BEEDH - 25 AP
e v : NETS Ay — o — BT 7ol el
R—KN74U#4 PDX . PD PD o w - 9t iy .
S&P  Moody's  Fitch R& JCR  paomE) (eEER) BIHBR EEER ULEH BEEZ0 # U h&
- E20H 5 (5£Ef)

U7 U ET 000LLE  AAA Aaa~ AAA~  AAA~

1A%l v— 10000KE B Coa - BBB+ At 0.01 0.26 220 224 0 0 0.00

SREESAT 0000 F  AA~  Aar~ AT~ AAA~

I72A-Jv— 100005%  BBB- Baa - BBB BRB+ 032 0.12 T 140 0 0 0.00

. 000l £ AAT~  Ada~ AMA~  AAA~

?ﬁ’ﬁ?fﬁg 0.10%% BB Ban2 - BRB+ BBB 0.05 0.05 626 692 0 0 0.00

bl G0 A2 - A A 018 020 3677 3741 7 0 022

A L GEmE A~

@gaagan O0HL - - o BBBY 092 093 1758 1,800 16 0o 075
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202553 H (B4 B %)
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RST 1 )T 1 DEVEERARIMEDFEMT (HVCRE) LSt
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RSF 1 UTF 1 DBVEERREEDFEMT (HVCRE) %
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Q)EA-EMCCRA : WA FE-K— b+ 7 4 U ABIROPDRGHI DAY > 5 ——=F 4 FRHY RV - TV AR—T v —

(L)
202553 H# (B4 : HRM. %, T )
CCR4 : REBIEAITFA-R— N T+ U ABIROPDEDBIDH D > 9 —/IN—F SRV RT « TTRKR—F v —
S O AN - R AN N
EAD (fSH - oz -
i PDES JA7HE gepp  HSWEE musop mmem 5R)27 2ILLO
%) (RWA density)
VT UBEITII AR=T v —
1 0.00L4_E£0.155K;% 2,067,555 0.00 0.0 45.00 4.1 0 0.00
2 0.150 k0.25K — — — — — — —
3 0.252 F0.50K — — — — — — —
4 0.50B0 k0.75K — — — — — — —
5 0.75B0 £2 50K = = = = = = =
6 2.500 £ 10.00K5% = = = = = = =
7 10.00L4_E100.00K5% = = = = = = =
8 100.00 (F7#/LK) = = = = = = =
9 INEF 2,067,555 0.00 0.0 45.00 4.1 0 0.00
SREISET T AR— v —
% 1 0.00L4_£O. 155 202,246 0.05 0.0 45.00 1.1 34,057 16.83
% 2 0.15B1E0.25%% — — — — — — —
) 3 0.25B1 £0.505K;% = = = = = = =
z 4 0.50LLE075%8 — — — — — — —
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i 6 2.50L0 £ 10.00K5 = = = = = = =
7 10.00L4_E100.00K5% = = = = = = =
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EEENETITI AR v —
1 0.00B4 E£0.155K% 4,003 0.08 0.0 41.15 1.0 631 15.78
2 0.15L1 E0.255K = = = = = = =
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4 0.50L4 £0.75K; = = = = = = =
5 0.75B1 £2 50K 1,335 0.89 0.0 40.00 1.0 812 60.85
6 2.500 £ 10.00K57 2 4.76 0.0 40.00 1.0 3 115.07
7 10.00L4_E100.005K5% = = = = = = =
8 100.00 (F7#J)LK) 67 100.00 0.0 40.00 1.0 — —
9 INET 6,791 1.28 0.1 40.48 1.0 1,917 28.23
CPERCH/ |\ (T AR— v —
1 0.00L0 £0.155K5% 1,438 0.10 0.0 39.22 1.0 216 15.07
2 0.150 £0.255% = = = = = = =
3 0.25B1 £0.50K 518 0.30 0.0 40.00 1.0 154 29.85
4 0.50L4_E0.755 = = = = = = =
5 0.75B0 £2 50K 426 0.94 0.0 40.00 1.0 232 54.42
6 2.500 £ 10.00K5 48 4.76 0.0 39.99 1.0 48 98.57
7 10.00L4_E£100.00K5 0 12.91 0.0 40.00 1.0 0 154.55
8 100.00 (7L K) 74 100.00 0.0 40.00 1.0 — —
9 IN\EF 2,508 3.34 0.1 39.55 1.0 653 26.04
ZOM) T =ILEIFIT RR—T v — (BEMEE(T)
1 0.00L0_£0.1555% 57 0.14 0.0 45.79 — 8 14.98
— 2 0.15B0 £0.255K% = = = = = = =
3 0.2530 £0.505K% = = = = = = =
4 0.50L0 £0.755K% = = = = = = =
5 0.75B0 £2 50K 20 1.66 0.0 4579 — 11 54.26
6 2.504 k£ 10.00K5 = = = = = = =
7 10.00L4_E100.00K5 = = = = = = =
8 100.00 (7 =)L) 0 100.00 0.0 45.79 — — —
9 I\ET 78 1.00 0.0 45.79 — 19 25.24
85t @TOR—NTx1U7) 2,283,079 0.01 0.2 4498 3.8 41,197 1.80
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202453 H (AL B %, T &
CCR4 : NERISAAIFIE-R— b 74 U ABIROPDREABIDH D > I —/IN—F BRIV RAT - TTRR— v —

& O AN - N AN N
EAD (f5H - yzg -
B PDES) SROME e HSEE mmeD wemesm 5777 2ITRO
%) (RWA density)
VT VEIFTIIAR—T v —
1 0.00L F0.155%% 2,114,447 0.00 0.0 45.00 4.1 0 0.00
2 0.15B1E0.255%% — — — — — — —
3 0.25L1F0.50%% — — — — — — —
4 0.50L0E0.75%% — — — — — — —
5  0.75L1E2.50%% — — — — — — —
6  2.50L0E10.00%% — — — — — — —
7 10.00L1_F100.005k5% — — — — — — —
8 100.00 (F7#/LK) — — — — — — —
9 st 2,114,447 0.00 0.0 45.00 4.1 0 0.00
SRIEREZENT T I AR— v —
1 0.00L4_£0.155%% 232,672 0.05 0.0 45.00 1.0 36,809 15.82
2 0.15B1E0.255%% — — — — — — — B
3 025L1E0.5058 — — — — = — — 2
4 0.50L0 F0.755%% — — — — — — — %
5  0.75L1E2.50%% — — — — — — — %
6  2.50LLE10.0057% — — — — — — — T
7 10.00L1_F100.005F5% — — — — — — — 7
8 100.00 (F7# LK) — — — — — — — &
9  NE 232,672 0.05 0.0 45.00 1.0  36.809 15.82
EEEIANOTIIAR—T v —
1 0.00L4_£0.155%% 9,432 0.06 0.0 42.65 1.0 1,396 14.80
2 0.15B1E0.25%% — — — — — — —
3 0.25B1E0.50%% 1,966 0.30 0.0 39.11 1.0 666 33.88
4 0.50BLE0.75%K% — — — — — — —
5  0.75B1E2.50%k% 1,008 0.81 0.0 39.55 1.0 587 58.28
6  2.50B1E10.00%% — — — — — — —
7 10.00L_£100.005%5% 3 12.96 0.0 40.00 1.0 5  173.09
8 100.00 (F7#/LK) 42 100.00 0.0 40.00 1.0 — —
9 it 12,453 0.50 0.1 41.83 1.0 2,656 21.33
RERCH/\{PEEE) (F LT RAR— v —
1 0.00L4_F0.155% 698 0.11 0.0 39.89 1.0 110 15.86
2 0.15B1F0.255%% — — — — — — — —
3 0.25B1E0.50%% 210 0.30 0.0 40.00 1.0 62 29.64
4 0.50BIE0.75%% — — — — — — —
5  0.75L1E2.50%% 537 0.82 0.0 40.00 1.0 302 56.24
6  2.50B1E10.00%% 57 478 0.0 39.43 1.0 60  105.74
7 10.00L1_£100.00%% 2 12.96 0.0 40.00 1.0 3 161.31
8 100.00 (F7#/LK) 91 100.00 0.0 40.00 1.0 — —
9  NE 1,597 6.27 0.0 39.93 1.0 539 33.78
ZOM)F—LETIIAR—T v — (BEMET)
1 0.00L1 F0.155%% 10 0.14 0.0 46.45 — 1 15.34
2 0.15B1E0.25%% — — — — — — —
3 0.25L1F0.50%% 33 0.41 0.0 46.45 — 10 30.07 L
4 0.50LLFE0.75%% — — — — — — —
5  0.75B1E2.50%% 23 1.05 0.0 46.45 — 11 48.18
6  2.50L1E10.00%7% — — — — — — —
7 10.00L4_£100.00%5% — — — — — — —
8 100.00 (F7#/LK) — — — — — — —
9 NG 68 0.59 0.0 46.45 — 23 34.01
&5t RTOR—NT+1UF) 2,361,240 0.01 0.2 44.97 3.8 40,029 1.69
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11 &sf 2,874,407 4,517,413 3,394,698 5,037,702




202443 A

(BEA7 2 B
CNIS2 K— 1 7 4 U ABIOPESIEN T & SN T ADBRU X7 - 71y FOER
T =) /\ -
ERUAZ -7ty hO®
e BT EERS0E hogRys ey o 15 BRI
AUz7 - 7eyiog SDELOUC BER BRUZT-TLINOR muliEmizg v
U275 - 7y KO ty NOB (7078 E8)
1 VT VEIFIIRAR= v — 97,909 58,132 103,220 63,443
55, BABORAARTHAD 0 2 0 2
55, HENPREFEAOAELE 2,511 2,158 2511 2,158
55, @B — - B —
25, A RHEGEEREEREDT 25,549 15,936 25,549 15,936
55, BNEDOBATE R 25,789 18,714 27.367 20,292
55, MBI 3103 807 3604 1,307
2 SERESEIIIAR—Yv— 183,263 272,066 192,789 281592
3 #MAFAFTITAR—T v — 871.175 740,871 871,179 740,875
4 BAGHE 24,032 54,161 24,032 54,161
BEEAETIT AL D7 —
5 (PERUNREM(F T AR—2 939,123 2,025,444 1,028,226 2,114,547
v ROBERMEEERS)
55, EHEONEERTRERS 939,123 1,028,226
55, SENNEERTRERS - -
6 RPN EEETIIAR—D v — 320,531 529,955 424,093 633,513
55, ERONEERTRERS 320531 424,093
55, SENNBERTRERS — -
7 BERTHEDTTIIAR—v— 269,573 658,376 419,695 808,498
8 BRIV TRT-IETITAR—T v~ 13,806 25,135 17,101 28,431
9 ZOfUTVATTIAR—IT— 81,743 166.660 130,633 215550
10 WEaMEE 44,516 60,384 44,516 60,384
55, B BDEDIER
RORZST1UT 1 DEWVEE 7,796 12,201 7.796 12,201
FABERIEH
11 BEr 2,845,676 4,591,188 3,255,490 5,000,997
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V. LNLy PHRICEY 2RTEIR
1. EELNL Y PHEROBKICEY 5518

(E—TH)
(BA7 : EHM)
158 (ERE
R (LR1) IEE 202553 B 20245 3B
DFEES)
1 S EENBRICH T DRBEDEE 13,515,316 14,827,752
5 EELNL Y SHEROBEN 3L /NL Y PHEROBRICESENEVFEAS _ _
DNEEDE (L)
3 1) 2T BEDREICHRIBHZTREUBVIEME T T AR— v — (LR D AR — —
4 IR TTATR (SR BRI L DR (») 2,876,286 3,574,514
5 BEEENDDS. BEEENERICET ESNTVWSEE (&)
6 BiisEDTEE = HEHEREC LRI L TWRIEEICH (T 5 HFIEE = —
7 Frvva - T TEHCEDLLEEDBHCHRDFHLIEE — —
8 TUNT 1« 7EE|E(ICB T 5548 A 11,603 10,161
8a TUNT 1 7BEIEICEET 5% 85,292 83,851
8b FUNT 1 THEIEICEET DEEDE (L) 96,895 73,690
9 L 7RENS |55(CR9 T 2 4R 169,166 181,424
9a LAREGGIFICEIT %8 169,166 181,424
Ob LAREGIFICEYT % () = —
10 F7 - NTUREG|CRET 558 201,717 185,454
11 Tier ' EXR(CHRDARBEDE (EFS515E) (L) 1,796 3,647
12 Z DDA EIBEE A 155,768 2 153,446
12a Tien BAICHDIARBEEDE (SE5 5L (&) 87,342 76,810
12b ZIAGERREIEDE (L) 60,149 53,936
19 TYNT 1 THISIEICEEEL TEUANCBRONMOE (85 L8ICiEN T _ _
BEDICED.)
12d FUNT 1 THB|EICEHEL TIRETE UANLEEHEHHEOMENE (L) 8,277 22,700
100 EELNL Y IHEQBEANBEHKL /LY SHEOHHICSENS FRHNE _ _
EDEE (EEEENRRICH T IHREBEDEICSENDEEIRL,)
13 HWIIRAR— v —DE 10,840,746 11,473,184
(55 —TH)
(Bifir : BHM. %)
I8 (ER
#R20(LR2) =S| 20254 3 B 20244 3 B
DFEES)
A - NS RABEDE (1)
1 BRIEEREEFDA > - INT > ZABEDEE 10,481,985 11,125,610
2 ?"J/\‘?f?“ﬂ_ﬂ%l%(:%&@ UTEUANCIEROXMEOEE #BF% L 7zEE(IC o o
BT 2D ICRES.)
3 zgm%f7@%%&%@bfﬁﬁﬁ%bkﬂt%@ﬂ%ﬁ@%ﬁ@@ 8.277 22.700
4 LRENG | (T K V) 2E U ZEEEDET EEE (&) — —
5 Tier ' EX(CHRDARBEDE (EFS515E) (L) 1,796 3,647
6 Tier BERICHRDFLIBEEDEE (EA5|1EELH) (2) 87,342 76,810
7 F - NS RBEDLE (1) 10,384,570 11,022,453
T UNT 1 7EE|E(ICET 558 (2)
8 TUNT 1 BB |HICB T DRCOEEIC 4% U4 53,714 54,496
9 TUNT 1 7B |EICB T SPFEDEEIC].4% & U158 31,578 29,355
10 REER SIS (@S DRBERBEOEHB/ITEZMRLL CLBVESEICE _ _
& U7ehuEERREmIT T Y AR— v —DEE (L)
11 ;yvvt-?UN%<7%®7D%7>5y%%&bt%étaﬁ%ﬁ _ _
BB ETTADEE
12 ;y?it-?yﬁ?{T%Q?D?7>3D%%ﬁbt%éiﬁﬁé% . o
BILTEETADEN SR ULE (L)
13 TUNT 1 7BE|EICEY 548 (0) 85,292 83,851
L 7RENS |55(CE9T 258 (3)
14 L RENG |5 (CRE T 2B EDEE = —
15 L 7RENS |55 (CRIT 2 EEDTEN SR UL (L) = —
16 LRSS (TR H IS —/IS—F 1 « URT DI AR— v —DEE 169,166 181,424
17 RIBEVS (DT T AR— v —(DEE
18 L 7RENS |5 (CRI T B8R (/\) 169,166 181,424




Z7 - NTREE|CEEY B%E (4)

19 77 - NT 2 REE | DBETADEE 2,246,415 2,146,813
20 A7 - NTURABE|CHRDITT AR— v —DENDEIEFEEDE (L) 2,044,698 1,961,358
22 F7 - NS REB|CEY S5 (2) 201,717 185,454
G L /N PHERN (F R L /N L Y JHER (5)
23 BARDEE (7R) 826,884 1,010,952
24 WITAR=—v—0F (1) + (O) + () + (D) () 10,840,746 11,473,184
25 BIEL/NL y DR (FFRL/NL Y DR ((R) / (AN) 7.62 8.81
26 BT SIEERE L /L v DR (FFRERRL /N L v DR 3.15 3.00
27 ﬁfﬁ@'éﬁﬁgi@% LANLy Y - Ny 77— RN (FIRERRL/NL v 2 -
Ny J7—tE
BARITICH T DIRTEEEAT 2IHBDEEL /Ny DHEN (G L /ALy PHER (6)
I AR— v —DER ("N) 10,840,746 11,473,184
BASRITICN T STFEITEDER 2,876,286 3,574,514
BAERITICH T 2FBTHEBEAT 2HBEDRI T AR— v —DEE (N7) 13,717,032 15,047,698
BARITICN T BIETEEEAT BBEDERSL /L v IR (FFkE L 6.02 6.7

Ny PR ((R) / (N7))
FHEDFHT (7)

WITIZR—Sv—DEE

30 (LRES|EICEAT 2EEDE (TRE) LR FHEZERL. BA&ER () 10,840,746 11,473,184
FICHTRFETSEEA LB VIES)
WITIZR—Sv—DEE

30a (LREG|EICEAT 2EEDEE (TRE) LR FHEZERL. BXER (3) 13,717.032 15,047,698
FICRT BFETEEEAT DIEE)
BEL/NL Y PR (FERL /Ny JHER

31 (LREG|EICEAT 2EEDE (ERE) CHRIFEEEZFERL. BAER 7.62 8.81
FICRTBFETEEEALBRWES)  (K) ~ (L))
BEL/NL Y PR (FERL /Ny JHER

31a (LRES|EICEAT 2EEDE (FRE) (LRI FEEEZFERL. AR 6.02 6.71
FICHTRBEFEEEATZHE)  ((K) / (3))

) (B (R1) DOFBES] MU [EEEFR (R2) OZBES] £F. N—TLILRTEEBEERICK20194128158I(C
NEENTZ [Consolidated framework.DIS80 Leverage ratio] &fEY 2XENELRTINRUIR2CEH SNEBES TI,

28 L KB |Z(CRIT 2EEDE (k%) (CRB3FHEE (M) + (F) — —
LREYS [ (CBST 2 BEDEEIC 5T B (M) — —

L RENG [Z(CET B BEDED SR U-BIC R TEE (A) F) — — %

- L KB |Z(CRIT 2EEDE (BRE) (CHRBUEHBEDE _ _ &

() + (X)) =

14 LRHGIZICET 2EEDREICHHIIERRDE [0)) — — 2

15 L/REGS[Z(CRT 2 BEDED 52 U BICRAIERRDE (2) (X) — — %

®

n

2. IERSHEEMERZLNL Y HELEOBICZEVLVWERZ4 UEER (MNZEENHIES
ICFR3.)
[Z DD BIEFIZE R AR O ZF DMAREfMEOFE | DW= ERIZ, BAOEP B L7 TT,
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3. BELNL Yy PHEDIBMICET 551/

(5—m)
(BA7 : EHM)
158 (B
#RI(LR1) IEH 202553 B 20243 B
NFHES)
1 BENBXRICH T DREEDRE 12,532,911 13,711,395
3 ) 2 BEDRHRICHRZIELHE TR LB VI ET T AR—2 v — (TR DHEE = —
4 IR TTATR (SR BRI L DR (») 2,725,240 3,541,126
5 BEEEDDLE. BENBRICESI ESNTVLSEE (L)
6 BiisEDTEE = HEHEREC LRI L TWRIEEICH (T 5 HFIEE = —
7 Frva - S TZRHCEDKESDRECFRDFALIEE — —
8 FUNT 1 TEB |E(CRET %R A 11,603 10,161
8a TUNT 1 7BEIEICEET 5% 85,292 83,851
8b FUNT 1 THEIEICEET DEEDE (L) 96,895 73,690
9 L 7RENG |55 (B89 2 =R 169,166 181,424
9a LAREGGIFICEIT %8 169,166 181,424
Ob L/REGIFICET 3% (L) = —
10 F7 - NTUREG|CRET 558 203,242 184,451
11 Tier ' EXR(CHRDARBEDE (EFS515E) (L) 3,865 5,272
12 Z DDA EIBEE A 138917 20127190
12a TienN BAXICHDIARBEDE (SE51HELH) (&) 71,260 51,777
12b SLFEGERIREIEDEE (L) 59,380 52,713
12 TUNT 1 THBIECEEL TELANLEBROMMENE (8L LRAICHEST _ _
BEDICED.)
12d  FUNT ¢ THE H(CEEE L TIRE TE ULANEZFH S DOIMENEE (&) 8,277 22,700
13 BIIRAR—v—DE 10,025,692 10,413,843
(55 —TH)
(B BT, %)
5% (EE
L (LR2) IEE 202553 B 202453 B
NEHES)
T NS ABEDER (1)
1 BERIBEREHDA > - INT > REFEDLE 9,651,394 10,043,864
5 TUNT « TEEIFICEEL TEUANZBEOM MO #85% LcEEIC . B
1EH 9 B ICRD.)
3 z‘—;{ﬁ‘?«?‘ﬂ?%l%l:%ﬁﬁ LU CTIRETE UANTZEFEHLE DX M DER 8.277 22700
4 L REG ISR IC R W EFE LTSS DS E5E (L) - —
5 Tier 1 BRICHR2ALBEDEE (BE51=E) (L) 3,865 5,272
6 Tier BARICHDFALIBEDE (SE5 |59 (&) 71,260 51,777
7 T NS ABEDLE (1) 9,567,992 9,964,115
TUNT 1 7B |E(ICEY 2% (2)
8 TUNT 1 7EE|EICBT DRCODEEIC 4% T U4 53,714 54,496
9 FUNT 1 TEE|E(ICRE T HPFEDEEIC 4% U /=4 31,578 29,355
10 BEES SIS (CEPREERBEOEBETZRILL TLRBRVESICE _ _
EUEhIUEEEE (T T AR— v — D% (L)
11 ;yvzt-?UN%«?%@TD%7>E>%%ﬁbt%étﬁwéﬁ _ _
BEBTETADE
12 7/I/~‘/“‘yi_\ : 7‘—‘")/\“7?47“%0)7"D7‘—7°/3‘/@%ﬁi\bti}%é(:a%(‘f%%ﬁ _ o
B RTETADED SR UL (L)
13 TUNT 1 7E5|ZE(ICREY 25 (O) 85,292 83,851
L /REX3 % (B89 B%E (3)
14 L 7RENS [5(CRIT D EEDER — —
15 L 7RENS [5(CRIT 2EBEDEN SR UL (L) = —
16 L RS [S(CRET 2N —/IS—F 1 « URTDIT AR—I v —DEE 169,166 181,424
17 RIBEVS DT T AR— v —DEE
18 L7REXG 1% (CREY 5% (/\) (/\) 169,166 181,424




F7 - NTREG|ICEET 55 (4)

19 ZF7 - INT > REG | DRBETTADEE 2,235,240 2,118,208
20 F7 - NTUREBT%D LT AR—T 0 —DEEANDZEIRFEREDEE (L) 2,031,997 1,933,756
22 F7 - NTREE|ICEET 58 (2) 203,242 184,451
BRLNL Y PHE (5)
23 = ZNOLE] (7R) 740,778 922,045 I
24 WITAR—v—0F (1) + (@) + () + (D) ("N) 10,025,692 10,413,843
25 BERLNLY IR ((K) / (N) 7.38 8.85
26 BREYFEEMEL/NL Y PR 3.15 3.00
27 BRATSAESEAEL/NL YD - Ny T 7 —hER
BARITICH T 2FRTEEEAT DHEDEAEL/NL v PHE (6)
HBITIZRR—Sv—DEE ("\) 10,025,692 10,413,843
BAIRITICN T 2FATEDEE 2,725,240 3,541,126
BRERTICHT 2IBTEEEAT DBEDHRI I AR— v —DEE ~N7) 12,750,933 13,954,970
BARTICHT SFATEEEAT 2HEDBRIEL/NL v JHEK 5.80 6.60

(X / (N7))
FHHEDFIR (7)
28 LREGG IEICET 2 E8EDE (ERE) ICR3TE (KM + () — —
L AREE % (CEIT 2EEDEEICHRSTFHE (M) — -
LRENG |5 (CRIT 2EEDEN SR UIZEICHRDITHIE (L) (F) — —
LREGS I (ICRS T 2B EDEE (EBRE) (C{RBIUFHEIRDE
29 () + (X))
14 LARES|IZICET 2EEDREICHRDMIHARDE (1) — -
15 LAREG|ECEIT 2EEDED SR UIZRBICHRDIIFEHRDE (2) (X) — —
BT I ZAR—2 v —DZE8
30 (LAWSIEICEYT 52EEDEE (%) (CRI2FOBEZERAL. BAE (L) 10,025,692 10,413,843
TICNT 2FRTEZEA LB VES)
BT I ZAR—2 v —D2E8
30a (LAWSIEICEYT 52EEDERE (FR%) CRI2FOEZERAL. BAER () 12,750,933 13,954,970
TICHT BFTEZ2EANT B5H)
BKLNL Y DR
31 (LAREG|%(ICET2EEDE (1FR%E) (CfRJTHEZFEAL. BAR 7.38 8.85
TICHT BFFEZEALBVES) ((F) / (L))
BKLNL Y DR
31a (LAREG|%(ICET 2EEDE (1R%E) (CRHPFHEZFEAL. BAR 5.80 6.60
TICHT BHIEEEATZHEE) ((F) (7))
G EEHR (R1) OFEES] U [EEER (R2) OZEHFS] £ N—CIIRTEERERICELY 20196128158
NEENIz [Consolidated framework.DIS80 Leverage ratio] &fBY 2XENELRTIRULR2ICEH SNEZBES TI.
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V. FIEERESH

BCEARR
FA5E RS
2T -7ty h VR0 %=HBIEE (BEESVCEMIESS) &) AT7DEGWIIILU THE U ICHREEDEEE,
TIAR=T v — EBRUZATICHEINTVIIRTSENREENDZE T, URAVHUECIHUTEEEAZOTII ZAR— v
— —. DF=IBITIIRAR=I v — BREFLIRAR—I v —HIXKHEIN TN D,
HWITEBCEARE D27 -7y hO#E (ERVAT. ARL—=3 ) - URTOFIVRT - 7y NO#EE) X8%
(BCEALHRRGHCH (T 2EER—ELE) .
BBt S Tier 18R EEMARUNBEBREN SER SN2 BEEA0P TRLBEDS L EAR,
TierT &= TESKNETier N EARE ZDMTier &R (BEKIE) HSBHINDIER,
Tier2&= SRfE - HRO—VENOBHINDIER,
TEsNETier = ZE®RAETIer 1 EADE XY - 71y NO#KE (BRVXTZ. #RL—>3F )L - URTDED R
7 -7ty NDOSEE) . 4A5%LLENNEEIND,
Tier1 b= TierTEXRDEE+1)R7T - 7y NOKEE (BERJVRT. ARL—=3FI) - UATOEIRT - 7y~
DFEEE) o 6B ENNEEEIND,
HBECEALLE HWECER (Tierl&AXRETier2EANGEH) DEB-UR7T - 7ty NOKEE (ERVJAT. AL —33
FI - URTDEIRT - 71y NOFEE) . 8%LUENNEEEND,
LNy JHR EARDE (TierlEAMNEE) ~HMIIAR—IJv—0F (A - NTUREEDE. 7UNT 1 THEIE(IC
B9 2%, LABGIEFICRET . 47 - /NS REG|ICET 2EENDEETEE) -
EAU X 7%
= = e
= EAEE E=ENSEIRFEITVAR—Iv—D "W, O—2 - S—F 1 I R—3 3 U PEHIEREEES
= ENLET Bo
D HIEUSTE BRURT - 71y NEZEBEEISTET D EANTERVWIY AR v —CREGTPRESZERSGHE
g SEAZUT B,
1)) TN ERICREVD. BT TESELENMETTICLVBEBEUTOBREX D ICEEILRZBEET /4L &L
LI TEUR> T3,
i INTAX—5 S5EQ R TFEICH U TERERENHET T 2E8 HEHE) DZET. INSESRTEDSNEUR
7oA MEXITHRALUTERVRAY - 71y NDREZELET B,
PD T 7# )L KFE (Probability of Default) s SEEN 1 FRBICT 74 )L NTDHEEDZ T, BEEANED
[FIIAR—Z =P TF—)LAF T I AR— v —(CDWTRBEITT—9I & R(CEHA. #EtET> T D,
LGD T 74 MNEHERE (Loss Given Default) o SEENT 74 N UIEER TOSEEEICH T BBKEA
FDENG, BEENEGTIY AR—T v —CIIERTED SN YEREMBITIBR. FLEZDER X 7H
HFEZEREUEEHLTWLS,
U5 —ILET I ZR—2 v —ClEBITT— I ZRICEHA. #EFLTL 5,
EAD T I7FI KBTI ZR—Tv— (Exposure At Default)s 77 )L NEFIZHIFT BT T AKR—2 v —DER,
BHE. AMEESECDOVWTE. T 74 MNEOSERSICKRNFEZNELTWD, BH. BEENEZEDS
IJRAR=T4—TEFIIY MNAYNTA > TBNEEEDA 7 - NT 2 ZEBCHVWTHRS BRI IHEOT
BEM A RMSEEYBREDHEZRLUTEHLTWS, UT—IIBAITII AR+ —CEETT—9%&
ICETAl. #ETLTWLD,
EL HAfF1BIREE (Expected Loss). EADXPDXLGDIC &V BHEINDEIHEKREE, ELESIHTHN—-END

NEEHDESN, BEERLEEH FRELNERS |12 LO2BEEERED THSERL. BICELAE
B518%% PO HBGIFERENFICEALTL S,

BRJVRY -7ty hD&E

ERCEDSNIZURT - 1 MNEAKINIIPD. LGDEND/VZ XA —IERA L TKDIEMEBSELREIC
EADRU125%RCTEHL TS, EBAVRY - 7ty NOERIECEALEREEHT 3BEOHRBICEN
LTWLB,

miig') X 768%
S RS

TRERE LA | AMEEZFCRE. SV OLEREE (FEE) OHGINSKREL. REEDREYIMEICE > TZOMIEH

(FUNT « THBI) RESNZBREET. EFFIELTE. Y. FEL. R0y FF a3 vENEToND.
SA-CCRATL E?;"J/\F 1 7TEEIDERY) A TSHRIFERD—D, FHLEPIEREDR Y T« VT HREBEICRIRT B5HE
SEHESE 5{E/8488="1.4 X (RC+PFE)

RCEBEIAM) T NT « T | OFslsHlEa C RO E RIL S B lo 2,

PFE ZHHEPICEC2HFBEIX b DEIIRAE,

SEE LT RR—T v —

TREENMRE T 20—V EECEENMRET 2ABESE. TS OEEMEZ EAHFICEEsE U THES
A F=BICTHA L TOREMEZ T HEE,

FIIR—F— FEEDORES.
CVAIURT B 48F B DERY X7 DZAEICHVIREBRES | ORENZE T 5 27,
ARL=2a3F) - URTER
FAsE e
IRERNEHAIFA ARL—=23F ) - URTIESTBIRT - 7y NOELTTE,
MBRERNSBHEINS [FXRRRBR (BIO)] LWEHERT —I&E/UL [PBBRATRM (LW ] »
SPENERICKVARL =237 )L - URTHEENEHS NS, ARL—23F)L - URJBLHEZS
% TRRUIcEERS. BEEANEEEHT SBOAFICEAL TS,
&7 2 7581%
Fsa fRE

A AT

M5 (CH T B —RNBEFIKEDER 1 > TEHZERIEEDMENZET D X T,
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I. et X7 (CEY9 SmnEIE

1. REMEICRD ) R 7EBOAHNUOFHEOBIZEICEAT 3518

WMEMEY A7 I3RITH/ERT S5 LTROBBEARNPOEELRY AT THSHEDRHOL &, BEED IZB W T HIGTHEIGRE ICKRTE
THZEDEVWEOEHET I, HPPICES(LTEZ2EEL2 —EKED LRAETH2FICKDREEY A7 IR 22 EE2EARS
grELTVET,

TMEIEY RV EHICH T o T, HITZEE S BEZ(L2 EWRETE) R 7 ICE A 2BRORE - 7o - iz d &I, FE LI
[TREpE Y A7 BRG] Z2RE LI OAREZETED £9. REMEY A 7EHEGE] Tl WREMHEY X 7EHICB T 2RE
HEZED. M) A 7 HEREICBWTHRTEELTWVWE T,

TRENE Y A7 ORFICOWVTIE. EHICIALM - &Y R 7EHERES ] [ALM - &Y A 7 EHSE I R OEHRRSICHE LT
WEJ,

2. RENEICRD ) RSB ENDIEIEICEST BEIF

WITTIR, BBV OEEEZ BER] Bk (G XL, BERVEEEICS UG EPEHZ2EDTBY 9,
YR EREEE LTI, MEEAINL Yy VHEEZFHWTE D, HEIKEL00%M L) KDELWKEZEDEH L THEDET, £
7o AETRESBRDEEER SIS Uz S AR E R S 4EBICHE T 5 HERERZED. BELHBFHESLENFEEZS
BTOWEHICEHLTBDET,

3. ZOMRENEICHRD R TERICET HFIR

BN EBERTHREOH AR L2 S, HHOWMEIEET Iy FAY MEROBRRT v TR L. THREOS
ta LA TB0ET,

E7o, WEHEA b LABORMIEE LT FEMEE~ =270 (SREHIR) ] 20, BaRICRED DM 2 % K 5 (2 &
LTBEDET.

. mentENNL v PHEICEET B EMNMRSIE

1. J_E;ﬁ EHANL Y PHEICET 2 EMNHRER

A BRI BT 2 EERENEH N L v DHROZE) IR I 2 HIH
202543 A OERREIE A N L v THRIG, BERRHBEEOWMD 2 ERIC, 2024F 12 HHINH1I.ORA > MET L. 189.1%
ERDE L, &b, EERSENNL Y DHRIGER2EMITED . Hiilk#EZ ERSKETHER LTED LI,

O ERERENE 77N L O R OIKEDFHT I B 9 5 HRIH
EFEREE N Ly VHROFISER, REEN Ly DHRICHET 5 EEOMFIKEE BN - THRLTBED. WEEY A7
B, MEZVERBLTBDET,

NFEATTREBERETRE) B O At ONB IR 25H1E
BN AT REAK T B 2 D8 B S ST ORI E L LWEB)EH D EH Ao

= Z OERERE M AN L v D HERICR T 5 3HIE

() FREEHRERE29FICED D [FRA L — 3 FLHESITZDEH] ZEHALTHDEEA,

Q)R RETREISEICED S [V F V) A¥EIC & S RHIZ B R EMEAE] EALTBY EHEA.

QEFENRFE-LITOVT, WEEHINL v D HROKEANDOZES D T/NS WINFEO B FIEAZEIL, SEQZEERV 2
LTHBEDET,

@PFEEEHICH-0. HIRT—F2FHET, AiHRT -7 2HHL TWAEBEZLTOEY T,
DOEE - ERERSOHEROY F—) - x— Lt —LOHEERTOIBET—%
QAR VOFNMEESEDO Y EEBICED B E5ET 72 7+ &40

2. BEREEN/NL v PHEICET 3 EMNRTEIR

A FERINCT BT B BURRENE N L v D HROZE BT 2 HIH
20253 A MO BARTREINME N L v THRIE, ERRBEEORD &2 ERIC, 2024F12 A 48R A > MER L. 179.1%
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