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IEES BRBIDIIAR—2v— BRAEBDIJAR—Tv— ERYRYT - o
= = = = e DMEFSE
HETS2 ANy ATNTY ATy ATNTY TEIROB @ gend)
AV—KNDE  AV—PMDE X —KDE  AV—NDE
1 IRE 0 = 0 = — 0.00
2 BHAEBR RO HARTHE(F 405 = 405 = = 0.00
3 SHE D S RBET N O SR T 8 — 8 — — 0.00
4 BERRERITED (T — — — — — —
5 FHHE DM AN FHEEAE 481 = 481 = = 0.00
6 SNEDPREFFENDRHERPIE (F — — — — — —
7 EERFEFERE TS — — — — — —
8 A NHEEE TR — — — — — —
9 FHE D BT (ARSI (F 117 = 117 = 11 10.00
10 5 =R F a7 — — — — — —
11 SRR N O — TSR AL FEEm (T 28,178 = 28,178 = 5635 20.00
12 JEANEEE T 1,527 61,754 1,527 = 1,527 100.00
13 duN\REEEH (F R OEAM (S — — — — — —
14 RSEMETEO—> — — — — — —
15 AEERSEEZED (T — — — — — —
16 =BUHERE (BESEMFEE0— > ZR<) — = = = = =
17 EUEMMETO— > (ICHRD =B iER = = = = =
18 BOIRBEFIE 22 = 22 = 4 20.00
19 ERRIEHREEC KBRS — = = = =
20 IR R BB RSB C & B REHT = = = = = =
21 HEE EBLHEERR<) — — — = = =
22 =18 30,741 61,754 30,741 = 7,178 23.35
202043 A% (4 : FH. %)
CR4 : IZENTFEASH RT « TTAR—I v — &S5 A TBIRTEDE
& O N\ - 7N N
CCF - BRUAHIETE CCF - BRUAZHETE PN
JI=ES BREIDIIAR—2v— BREODITAR—Iv— Eﬁ'ﬂ«]ﬁ- (7)7][]§$§/]1E
952 e e Bie 3% TR wdey
1 B 0 — 0 — — 0.00
2 BHAEBR RO HARITE (F 429 — 429 — — 0.00
3 S E D SR IBHT N O th R T 84 — 84 — — 0.00
4 BRRBIRITEGD (T — — — — — —
5 HAE DU AT A (F 436 — 436 — — 0.00
6 NEDPREFFELIN D INHEBFI@ (F — — — — — —
7 ERFERE TS — — — — — —
8 NG SRR — — — — — —
9 A EDEATES AR 95 — 95 — 9 10.00
10 15 =Rt taF — — — — — —
11 SRBENO S EEREREE [EEm 27,540 — 27,540 — 5,508 20.00
12 EANED (T 1,726 64,815 1,726 — 1,726 100.00
13 i/ \EEEEE (TS OE AT — — — — — —
14 RSEMEE0—> — — — — — —
15 AEEREESEGQ(T — — — — — —
16 =B HERE (ES#EdEE0— 2 ZR<) — — — — — —
17 WLEHEMETO— > (CRD =L HER — — — — —
18 BUIREFE 26 — 26 — 5 20.00
19 BERFRIHREEC K DRSS — — — — —
20 BRSBTS RS C & B IR — — — — — —
21 HE&EE (EBLRHEZER<.) — — — — — —
22 =11 30,341 64,815 30,341 — 7,249 23.89
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20214E3A#

(847 ETH)

CR5 : ZENFE-BET T ARCIRY - 71 MIDERVRYT - TTRR=T 4 —

T O N\ = R N N 7F lJ X Y
— EAURYT - TTRKR—Tv—DE (CCF - SR R V7HIRFAERR)
AT -7z k 9 9 9 9 9 9 9 0 9 o o=
BETS 2 0% 10% 20% 35% 50% 75% 100% 150% 250% 1250% &5t

1 RE 0 — — — — — — — — — 0
2 BHAEKAA RO B4R TE 405 = = = = = = = = — 405
3 SNEOPRBISROGRIRITES 8 = = = = = = = = = 8
4 EERERITEGDT = = = = = = = = = = =
5 BHAEOHSAEEEEF 481 = = = = = = = = — 481
6  ANEQOPREFFELNOAHEFT @ = = = = = = = = = = =
7 ERREFERTET = = = = = = = = = = =
8 AR HEFEEEEL T = = = = = = = = = = =
9 BN E ORI AR S — 117 — — — — — — — e 117
10  HF=R#miF = = = = = = = = = = =
11 SRIEERUEEeRmnEsE EEn) = — 28,178 = = = = = = — 28,178
12 EANFET — — — — — — 1,527 — — — 1,527
13 EEZEEGROEAET = = = = = = = = = = =
14  EISEMEEO—> = = = = = = = = = = =
15  AEERGESFEOT = = = = = = = = = = =
16  =BUEERE BIEMEE0-2%R<) — = = = = = = = = = =
17  BEHEMEBO0-ICHRZ=BLLEER — — — — — — — — — — —
18  HUIREFE = = 22 = = = = = = = 22
19 ERERHEEICK DR — — = = = = = = = = =
20  HESHHEREEH RS L AR — — — — — — — — — — —
21 HEE EELEEZR.) - - - — — — — — — — —
22 Hit 896 117 28,200 — — — 1,527 — — — 30,741
2020437 (i : EJ3M)

CR5 : BENFE-EET Z ARV RT

-1 RBIDEBRAVRT - TTAR— v —
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T O N\ = R N N 7F lJ X Y
— EAURYT - TTRKR—Tv—DE (CCF - SR R VHIRFAERAR)
AT -7z k 9 9 9 9 9 9 9 0 9 o o=
BETS 2 0% 10% 20% 35% 50% 75% 100% 150% 250% 1250% &5t

1 RE 0 — — — — — — — — — 0
2 HAEKAA RO B4R TE 429 — — — — — — — — — 429
— 3 SNEOPRBISROGRRTE S 84 — — — — — — — — — 84
4 EERERITEGDT — — — — — — — — — — —
5 BHAEOHSAEEEEF 436 — — — — — — — — — 436
6  ANEQOPREFFELNDOAHEFT @ — — — — — — — — — — —
7 ERREFERTET — — — — — — — — — — —
8 AR HEFEEEED T — — — — — — — — — — —
9 BN EOHAIE AR S — 95 — — — — — — — — 95
10  HF=R#m@F — — — — — — — — — — —
11 ERIRENUETESHERIG XS — — 27,540 — — — — — — — 27,540
12 EANFET — — — — — — 1,726 — — — 1,726
13 EEZEEGROEAET — — — — — — — — — — —
14  EIEMEEOD—> — — — — — — — — — — —
15  AEERGESFEOT — — — — — — — — — — —
16  =BUEERE BIEMEE0-2%R<) — — — — — — — — — — —
17  BEHEMEE0-—ICHRZ=BLEES — — — — — — — — — — —
18  HUIREFE — — 26 — — — — — — — 26
19 ERERHEEICK DR — — — — — — — — — — —
20  HESHHEREBHIRRES(C L AREHT — — — — — — — — — — —
21 HEE EELEEZR.) — — — — — — — — — — —
22 Hit 951 95 27,567 — — — 1,726 — — — 30,341




(9FENECRG : NHAEFFIE-R— 7+ VA ROT7 4+ % (PD) RFFHOFHY RAY - T AR=I v —

CELAS)
20214E3HHH (AL EAM. %. T &)
CR6 : WEBBAFE-K— K 7+ UARUT 72 )L RE (PD) RHBIDERRT - TTAR—V v —
1 O A\ = P N N F ) X W 5
CCF - S
ERUZ
2. % HET CCF - e
27 b wmy SR mm pms oms 29 B G s
= FRIE: Da17 N5¥x CCF J9H3 pD om oD L 7.7t wem B e
AR=T Y=h - EAD Al = RWA
T—08 I7AR density)
“5em
O
JTYVEFTIT AR— v —
1 0.00LLE0.15%7% 5815453 176065 7435 6041200 000 37 4499 26 97169 160 63
2 0.15B0E0.25%7% - — - - - - - — - - -
3 0.25B0F0.50% - —~ — —~ — — — = = = =
4 0.50B1E0.75F7 - — - - - - - — - - -
5 0.75L1E2.50%% 8671 3465 7500 2247 141 00 4500 15 1973 8779 14
6  2.50L1E10.005%7% 4801 176 7500 %6 497 00 4500 34 1540 16106 2
7 10.00LLE100.005%7% 1275 — - - — 00 — - - - -
8 100.00 (F7#)LK) - - - - - - - - - - - B
9 /Nt 5830202 179707 7485 6044413 000 37 4499 26 100683 166 99 — g
SRHEEE (ST I AR—D v — 76'):
1 0.00LLE0.15%7% 242038 20431 7500 243150 005 01 4740 21 531%8 2186 57 %
2 0.15B1E0.25%7% = = = = = = = = = - = %
3 0.25B0F0.50% 2800 70 — 2800 02 00 4500 10 1011 3612 3 "
4 05007557 - - - - - — - - - - - g
5 0.75L1E2.50%% 64751 1324 — 64751 19 00 4479 10 75759 11699 568
6  2.50L1E10.005%7% - - - - — — — — - - -
7 10.00L1E100.005%7% - - - - — — — — - - -
8 10000 (F7#/LK) - — — — - - - - - - -
9 /Nt 309500 21825 7500 310702 044 01 4683 18 129929 4181 629 —
BELANOTIIAR—T v — (PRPUNPEDT T AR—2 v —ROREEHEEZBR<.)
1 0.00LLE0.15%7% 1794516 939421 7299 1879783 006 09 4605 28 486321 2587 532
2 0.15B1E0.25%7% - - - - - — — — - - -
3 0.25B0F0.50% 188865 113702 6759 189644 026 03 4309 24 93108 4909 218
4 0.50B1E0.75F7 - - - - - — — — - - -
5 0.75L1E2.50%% 279918 113009 7203 286118 131 05 4346 26 291679 10194 1640
6  2.50L1E10.00%7% 52931 10712 7591 53761 497 01 4271 29 79305 14751 1,146
7 10.00L0E100.005%7% 12208 5184 8182 10755 1274 00 4114 25 20681 19228 563
8 10000 (F7#/LK) 39666 1085 5598 38490 10000 00 4469 49 - — 17,005
9 /Nt 2368106 1,183116 7262 2458555 194 20 4541 28 9710% 3949 21307 10316
CRERCH/\(PEEE (F LT AR — 2 v —
1 0.00LLE0.15%7% 126401 54954 6094 98383 0.1 10 4171 31 29021 2949 49
2 0.15B1E0.25%7 - - - - - - — — - - -
3 0.25B0F0.50% 163702 22422 6937 132917 026 4162 36 64272 4835 147
4 0.50B1E0.75F7 - - - - - - — — - - -
5 0.75L1E2.50%% 24869 22314 7090 202125 120 21 4176 39 173144 8566 1021
6  2.50L1E10.005%7% 89788 6912 8255 58217 497 06 4126 35 70582 12123 119
7 10.00L0E100.005%7% 57159 1193 7872 3073 1274 04 4160 31 50507 16432 1629
8 10000 (F7#/LK) 62714 911 6987 39601 10000 03 4357 50 - — 17058
9 /Nt 754634 108708 6792 561981 877 56 4179 37 38758 6895 21301 8363
BNEENEE
1 0.00LLE0.15%7% - — - - - - — — - - -
2 0.15B1F0.25%7 - - - - - - — — - - -
3 0.25B0F0.50F - —~ — —~ — — = = = = =
4 0.50B1F0.75F7 - - - - - - — — - - -
5 0751 E2.50%% - - - - — — — — - - -
6  2.50L1E10.005%5% - - - - — — — — - - -
7 10.00L0E100.005%7% - - - - - — — — - - -
8 10000 (F7#/LK) - — — — — - - - - - -
9 JhEt — — - - — - — - - = = =
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2 0.158£025%% - - - - e e e
3 025BE0505% 514 - - 5104 0% 00 W0 50 850 16/ 10
4 050BLE0.75%% - - - - e e e
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8 10000 F7AILN) 31— — 13110000 00 900 50  14% 11500 118
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= BABE EFEEAEOT) 774N - URTESHBS
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] 2 0.158£025%% - - - - e e e
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7 10.008LE100.0057% n267 - — 127 1274 00 40 10 21803 19850 6l
8 10000 F7AILN) - - - - e e e
9 68905 —  — 685k 231 00 4500 12 38305 %8 73 -
BAGE (EREAEOT) 8t X785
1 0.00LLE0.15%7 — - - 06 004 00 10000 10 2458 2064 4
2 0.15L£025%% - - - - e e e
3 025LF0505% - 7w % 00 10 10 198 8 0
4 050BLE0.75%% - - - - e e e
5 0./5MLF2.505%7 — - -7 i 129 00 0 10 1819 18108 12
6 2508E1000578 - - - - e e e
7 10.002LE100.0057% - - - -
8 10000 F7AILN) - - - - e e e
9 - T By o3 00 w10 4% B9 18—
BAGE (BFEAFQT) €5—07 746 - ) ZXTEHEH
- 1 0.00LLE0.15%7 — - - 31 o3 00 450 33 693 251 0
2 0.158£025%% - - - - e e e
3 025LF0505% - - - -
4 050BLE0.75%% - - - - e e e
5 075 F2.505%7 - - - -
6 25081E1000578 - - - - e e e
7 10.002LE100.0057% - - - -
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(B4 - BT, % FIF. 4F)

A O N\ - N A N F 1) X b i
CCF -
EAY R
3710 ol ocF - 2k
T oine wm B2 gm omme w72 B9 G s
55 PDR5> DZT7 A5YR  CCF ;%”%z PO 0% LGD %g ol T F CIteS
AR=Y Y—h- EAD e " (RWA
T—OF IJAN density)
Y
E:]
BREARINE TR F—)LEITIT AR— v —
1 0.00B1E0.155%% 3780 89121 2119 22654 005 1473 9323 - 788 348 12
2 0.15B0E0.255K% — - — 26645 0.20 383 7751 — 2260 8.48 Iy)
3 0.25B1E0.505% 4165 10545 1799 6,057 0.36 301 7205 - 751 12.40 15
4 0.50B1E0.755 4950 21938 4172 1676 061 142 9863 - 434 2589 10
5  0.75B1E2.505K 5014 1818 3698 1360 139 60 7065 - 471 3462 13
6  2.50L1E10.005 10979 1375 5133 1925 395 102 7646 — 1501 7798 58
7 10.00L4_£100.005K 14 5 2646 7 6370 00 7979 - 14 18992 3
8  100.00 (F7#/LK) 250 253 3183 207 10000 04 7968 - - - 165
9 NGt 29154 125059 2511 60534 067 2468 8325 - 622 1027 321 114
BERRSE™IT LTI AR— v —
1 0.00B1E0.155%% 478,359 - — 477350 0.12 343 3517 — 48451 10.15 216
2 0.15L0k0.255%% 162023 - — 162010 0.3 115 3573 — 25932 1600 134
3 0.25B1E0.505%% 233,282 - — 233277 0.44 156 3608 — 60341 2586 373
4 0.50B1E0.755K 149,067 - — 159376 071 89 3664 — 58451 3667 418
5  0.75B1E2.505%% 85,885 - - 7713 154 44 3675 — 4170 6114 438
6  2.50L4E10.005 12,404 - — 10840 512 09 3649 — 13017 12008 202
7 10.00L4_E£100.0055 722 - - 722 5276 00 3701 — 126 17256 141
8  100.00 (F7#/LK) 7.273 - — 7273 10000 05 3688 - - — 2683
9 NGt 1129019 - — 112799 111 765 3578 — 254611 2257 4608 985
ZFOM)F—ILEFTIIAR—T v — GHEME ()
1 0.008E0.1555 10,665 332,167 - 145 0.10 05 7164 - % 177 0
2 0.15B1E0.2555% - - - 267 0.21 03 7164 - 81 3052 0
3 0.25B1E0.5055% 68441 2233 10000 70781 0.35 183 4352 — 18001 2543 108
4 0.50B1E0.755%% 12,744 664 10000 13218 0.64 50 5128 — 5592 4230 43
5  0.75B1E2.505K 16,483 626 10000 16742 117 61 5103 — 9180 5488 101
6  2.50B0E10.005%7 7,165 249 10000 717 37 23 4814 — 4859 6775 122
7 10.00L4 £ 100.0055 32 - - 31 6926 00 3228 - 21 6886 6
8  100.00 (F7#/LK) 1930 110000 1922 10000 01 2957 - - - 568
9 Bt 117464 335943 10000 110280 2.48 31 4575 — 33772 345 951 242
ZFOMI)TF—ILEFTIIAR—T v — (BEME ()
1 0.00E0.155K5 64620 9287 9312 78947 0.13 94 3888 — 9641 1221 4
2 0.15B1E0.25%Ki - - - 3%5 0.19 18 3758 - 509 1511 2
3 0.25B1E0.505% 56963 1971 9806 96,176 0.40 15 3724 — 22803 2370 145
4 0.50B1E0.7555% - - - 8 0.62 00 3808 - 2 3087 0
5  0.75B1E2.505K 52414 2097 9753 21499 128 53 3801 — 8901 4140 105
6  2.50B1E10.005% 20029 194 9785 11376 743 35 3847 — 6898 6063 327
7 10.00_E100.00%% 43 - - 43 5524 00 3571 - 38 8848 8
8  100.00 (F7#/LK) 12,236 104 9708 4576 10000 07 3846 - - — 1760
9 NGt 206308 13655 9461 216595 287 325 3801 — 48886 2257 2393 1222
G5t @ TOR—NTAHUA) 11307712 1968017 5558 11,470,243 107 4012 4615 28 2524871 201 52676 21,245
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CHAL: EAM %. T F)
CR6 : AESEIFE-AR— N7+ VAROT 74 )L 8 (PD) XHOBIDERRT - TTRAR—T 47—
5 [} /\ - R 2N N F 1) X /7 =
CCF -
fERUZ
—q 171N 7HET CCF - VA7
T R BRUR o s m T ERUZ AL -
B PDE5 0R17 552 CCF 982 PD DH LGD e T wmg B T
ZR—Y Y—h- e MR TEEE T Rwa
T—0F ITAR density)
5
OF
P IEFIIARE—D v —
1 0.00LLE0.155%% 4642352 382775 5000 4768368 000 25 4499 28 64199 134 51
2 0.15L1E0.25%% - - - - - - - - . - -
3 0.25L1E0.505 - - - - - - - - . - -
4 0.50LE0.75%% - - - - - - - - . - -
5 0.75L0E2.505%% 2337 1719 - 1281 133 00 4500 10 105% 8245 7
6  2.50L1E10.005:7% 7,124 194 7500 1223 504 00 4500 37 2000 16511 27
7 10.00LE100.0055% 712 - - - - - - - - - -
8  100.00 (F7#/LK) 651 - - - - 00 - — - - -
= 9 hgt 4653177 384688 7257 4770874 000 25 4499 28 67276 141 86 -
=] SRMEEZE (T T T AR~ v —
% 1 0.00LLE0.155%% 196284 20711 7500 197,606 004 01 4841 22 47855 2421 45
g% 2 0.15B1E0.255%5% - - - - - - - - - - -
= 3 0.25L1E0.505 3000 70 — 3000 027 00 4500 10 1108 36% 3
40% 4 0.50LE0.755%% - - - - - - - - . - -
o] 5 0.75L0E2.505%% 31902 1307 - 31902 1.9 00 4451 113703 11667 280
6  2.50L1E10.0057% - - - - - - - - . - -
7 10.00LE100.0055% - - - - - - - - . - -
8  100.00 (F7#/LK) - - - - - - - - . - -
9 hgt 231187 22089 7500 232509 031 01 4783 21 86187 3706 329 -
BEANOTITZAR—T v — (PRGUNREBF I RR—2 v —NORBESHEEZR<.)
1 0.00LLE0.155%% 1725809 868885 7260 1783605 005 10 4584 28 441465 2475 485
2 0.15L1E0.25%% - - - - - - - - . - -
3 0.25L1E0.505 26633 108134 6318 267930 027 03 4285 26 144273 5384 318
4 0.50LE0.755%% - - - - - - - - . - -
5 0.75L0E2.505%% 194229 58733 7760 196930 119 04 4352 23 184265 9356 1027
6  2.50L1E10.005:7% 39897 6188 5360 38487 504 01 4226 26 54950 14277 825
7 10.00LE100.00%5 12375 2329 8057 11461 1284 00 3991 22 21163 18465 587
8  100.00 (F7#/LK) 30,113 641 10000 29890  100.00 00 4418 50 - - 13206
9 hgt 2269057 1044913 7226 2328306 160 20 4519 27 846119 3634 16450 4182
— ChER T \(REEE) [ T RR— 4 —
1 0.00LLE0.155%% 124806 4779 5713 11025 011 09 4176 32 33344 3024 54
2 0.15L1E0.255%% - - - - - - - - . - -
3 0.25L1E0.505 159270 21743 6930 141377 027 1 M3 36 68222 4825 161
4 0.50LE0.755%7% - - - - - - - - . - -
5 0.75L0E2.505%% 26164 13004 7263 197702 117 19 4174 39 168573 8526 9%9
6  2.50L1E10.005% 70995 5588 7530 53924 504 04 4138 34 6524 12095 1,126
7 10.00LE100.0055 34546 615 5972 22488 1284 02 4218 28 36925 16419 1218
8  100.00 (F7#/LK) 45,191 765 5897 31662 100.00 02 475 50 - — 13538
9 hgt 660974 89508 6667 557411 7.19 50 4168 36 372290 6678 17069 7788
SEENEE
1 0.00LLE0.155%% - - - - - - - - - - -
B 2 0.15L1E0.255%% - - - - - - - - . - -
3 0.25L1E0.505 - - - - - - - - . - -
4 0.50LE0.75%7% - - - - - - - - . - -
5 0.75L0E2.505%% - - - - - - - - . - -
6  2.50L1E10.0057% - - - - - - - - . - -
7 10.00LE100.005 - - - - - - - - . - -
8  100.00 (F7#/LK) - - - - - - - - . - -
9 gt - - - - - - - - - - - .
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A
0
HKAZEIVAR—Yv— (PD/LGD ARXNMERASND I I AR v—(TBRD.)
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