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9 |/t 405977 433] 2504|3432 3% | 02| 497 = 2] 4109] 5580] 3739
G5t (TRNTOR—KT+1)7) (7607735 | 505661 2061 | 7,666,535 191 4128 4395 363,105,749 4051 62007 | 42841

(F) 1. BHY RAZEBFECLVRIEEAOPDERHWTY R7 - 71y bE2EHTSHEMICOVTIE, Al S NRICOWTIIRBEBEOEERXS. afr 5 I
RICOVTIRREADRERFICEF L TBVET. —HOARIETHN—ShBHMIC OV TIE, FEKBE. RIEAOEERSICENENEFH LTS

DEF,

2. [EHRYRLE L TR F— VAT I AR—V v —] [BERARBERFI ARV v —] [F0ftt) F— VAT IZ ZAFE—Y v —] IZO0TIE, &
B TPDIERt 21T o T 570, AMICIE [EEOH] 2EBLTBV XTI,



2017FEXR

(841 BAM. %. T §)

1 O A = 3 A N F 1) X % 7
CCF-f8
RUZR7
A N | HEEE CF - YZ7 -
SY2Y | BRRO EmY= - ‘muz| 7T .
BE PDE%} oha 212750 mccr | umE | wopp | WEEC | mmep| FREF 5 0y | RO | g | JHE
2R |-k T ﬁgg& v OB | Rwa
+—0F | 7 AKR— density)
Tr—0
&
V)BT AR—T v —
1 |0.00L4F0.155 1,945,044 | 255,464 0.01]2,105,885 0.00 00 4543 37| 44692 212 4
2 | 0.15L0 F0.255F 3997 — — 4415 0.16 00 44.86 25 1,597 36.18 3
3 | 0.25L1 E0.50FK 800 - - 591 0.28 00 4401 1.2 212 3589 0
4 | 0.50L0 £0.75 - - - - - - - - - - -
5 |0.75LLE2.50K 5138 925 7499 5832 1.84 0.0 4500 45 8,049 | 13801 48
6 |2.5021F10.00FK - - - - - - - - - - -
7 | 10.00LL E100.005KH - - - - - - - - - - -
8 [100.00 (Z7#IK) 1,670 - - 1670 100.00 0.0 45.00 1.0 — — 751
9 /Gt 1,956,650 | 256,390 0.28 12,118,395 0.08 0.1 4543 37| 54551 257 845 228
SRREZERT IV AR v —
1 | 0.00L0E0.155 159,746 5,000 7500 163,49 0.05 00 46.02 21 41,661 2548 40
2 | 0.15B1E0.25K 21,130 — = 21,130 0.17 0.0 45.00 23 8,966 4243 16
3 | 0.25LL F0.50FK - - - - - - - - - - -
4 | 0.502 F0.75FK - - - - - - - - - - -
5 |0.75L1 E2.50FK 2 770 0.05 3 1.84 00 39.68 26 3 97.31 0
6 | 2.50L0 E£10.00FK - - - - - - - - - - -
7 | 10.00L0 E100.00Ki - - - - - - - - - - -
8 |100.00 (F7#IK) - - - - - - - - - - -
9 |/\Ef 180,879 5770 6499 | 184,630 0.06 00 4590 21| 50632 2742 56 15
EEENATIIRR—T v —
1 | 0.00LLE0.15K 570304 | 79,409 5091 | 609,606 0.05 02 4516 241 138,060 2264 153
2 | 0.15L0 F0.255 416597 | 54,144 3651 429,064 0.17 05 44.49 22| 164536 3834 325
3 | 0.25L0 F0.50FK 206,491 8,220 1959 | 206,749 0.28 06 4410 22| 97864 4733 256
4 | 0.50L0 £0.75 141,567 4,886 2763 | 139,017 072 05 4265 27| 111,140 7994 432
5 | 0.75LL E2.50FK 250958 | 16,100 3267 | 272422 1.78 11 44.31 331 299406 | 109.90 2,130
6 |2.5020 F10.00FK 29,232 1333 8208 | 27,799 6.70 0.1 43,15 18] 42062| 15130 812
7 | 10.000E100.005K7 | 34077 308 2690 | 29437 16,62 0.1 40.80 24| 60785| 20649 1,9%
8 |100.00 (F7# LK) 23,45 102 14571 20614 | 100,00 0.1 4277 25 — - 8,817
9 |/\Ef 1,672,681 | 164,505 42.3111,734711 201 35 44.40 25| 913,855 5268 | 14924| 12990
PERPNEEBTI I AR v —
1 |0.000E0.155 - - - - - - - - - - -
2 | 0.15LE0.25K 62,170 2,225 1865 | 58645 0.17 02 42.79 25| 19925 3397 42
3 ] 0.25B1 E0.50K 298,505 5326 3411 287538 0.28 23 4.37 341 135930 4727 333
4 | 0.5020 F0.755K 364,833 3,040 3527 | 353,885 073 28 40.64 4.1 264,807 74.82 1,050
5 |0.75L F2.50FK 923,131 7970 63.22| 905,688 1.83 72 40.36 45| 888,360 98.08 6,/26
6 | 2.50L0 £10.00FKE 52,367 375 4485 41214 513 05 40.76 33| 48003| 11647 861
7 | 10.00L0 E100.005K | 79374 389 2935| 62392 10.62 07 4138 38| 13644| 18214 4,291
8 [100.00 (Z7#/LK) 61,617 131 3337| 45751| 10000 04 4247 30 — —| 19434
9 |/\Ef 1,842,000 | 19459 4455 11,755,116 4.46 144 40.76 4111470671 8379 | 32739| 17327
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(841 BAM. %. T F)

1 | A = R A ~ F 1) X /2 7
CCF-f5
AURT
A - N HIRFE CCF - YR7 -
SY2Y | BRRO =R - ‘muz| 7T .
BE PDE%} oha 212750 mccr | umE | wopo | WEEC | mmep| FREF 5.0y | RO | g | JHE
2R | -k T Eggé v OB | Rwa
+—0F | 7 AKR— density)
Tv—0
&
BEENEE
0.00l_£0.155 - — — - — - — - — — -
0.15 £0.255K - — — - - - — - — — -
0.25B1 £0.50KH — — — — — — — — — — —
0.50B0_E0.755F - - - - - - - - - - -
0.75L1 F2.505K7% — — — — — — — — — — —
2.50L0 E10.00K7 - — - - - - - - - - -
10.00L1_E100.00FK7 — — — — — — — — — — —
100.00 (F7# LK) - — — - — - - - — — -
JN\ET - — — — — — — - — — — —
HAEIL Y AR —Yv— (PD/LGDAXMEASNE I T AR—I v+ —I(CBRD)
0.00B_E£0.155K 130,875 — — 1130875 0.09 00| 90.00 501 136,487 | 104.28 116
0.151 £0.25K 17913 — —| 17913 0.17 00| 90.00 50| 23,080| 12884 27
0.251 E£0.50FK 2,560 - —| 2560 0.28 00| 90.00 50| 4,093| 15984 6
0.50B0 £0.755K 242 — — 242 0.73 00| 90.00 5.0 790 | 326.78 1
0.75B1 £2.50KH 786 — — 786 1.84 00| 90.00 50| 3276 41651 13
2.50L4_E£10.00FK7 64 — — 64 462 00| 90.00 5.0 261 | 404.12 2
10.0024_E£100.00FK7 17 — — 17 16.62 00| 90.00 50 118 | 696.65 2
100.00 (Z7#JLK) 0 — — 0| 100.00 00| 90.00 5.0 011,125.00 0
INEF 152,459 — — | 152,459 0.12 0.1 90.00 501 168,108 | 110.26 170

som

A

B (BEREAFG)

0.004_E0.155K

0.150 F0.25K i

0.25L1 F0.50Ki

0.504_E0.7 55K

0.754 E2.50K

2.504 E10.00K M

10.004_E100.00K

100.00 (Z7#JLN)

T

soo

A

&g (Ur—i@a)

0.00LA_E0.155iMm

0.154E0.255Ki

0.251_E0.50Ki

0.500_E0.75K i

0.75L1 E2.50Ki8

2.50L £ 10.00Ki

10.0024E100.00K

100.00 (T 7#JLHN)
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(841 BAM. %. T §)

1 O A = R A ~ ¥ 1) X /2 7
CCF- {8
BUZRT
AL CCF - YR -
2GR Bmy2 et Sl e EiE
5E PDX4% ozt | 59323 |HICCF %%gz F49PD W | TILGD | T e ZL%% ETiy EL 2|4
ZR—T | —h T BEAD fE (RWA
v—NE | T AKR— density)
Tr—0
i
BB ARINE 78N ) F— )LaT T T AR—2 4 —
1 | 0.001k0.1557 - - - - - - - - - - -
2 | 0.1581E0.25K - - - - - - - - - - -
3 ] 0.25B1 E0.50K - — - - - - - - - - -
4 | 0.50L1E0.75K 5239 | 53380 3699 | 24216 072 1714 76.00 - 5526 2282 134
5 |0.75B1 E2.50K 8,178 6,703 389 5,069 184 159 76.00 - 2339 46.13 Al
6 | 2.50L1E£10.00FK 13,715 1911 39898 4,862 3.46 19.0 76.00 - 3,466 71.30 128
7 | 10.000E100.00KH 702 352 42,67 571 19.82 18 76.00 - 1,069 | 187.02 86
8 |100.00 (F7=# LK) 427 53 439 369 | 100,00 1.0 76.00 - 92 25.00 273
9 |/h\Et 28258 | 60,682 3840 35089 262 2094 76.00 —| 12493 35.60 693 492
BERASEDTIIAR—T v —
1 | 0.0021E0.15K 5 493,328 - —| 493198 0.11 249 41.38 —| 52135 1057 225
2 | 0.15B1E£0.25KE 204,124 — —| 203885 0.18 18.7 3842 —| 29093 14.26 141
3 1 0.25B1 E0.50K 140,987 - —| 140846 035 14.8 40.04 —| 33823 24,01 195
4 | 0.50L0_E0.755 230,870 — —| 230,763 051 16.1 4054 —| 739%4 32.05 477
5 10.75B1E2.50K 227,856 - —| 209,645 084 191 3963 —| 92547 44.14 701
6 | 2.50L4 E£10.00FK - - - - - - - - - - -
7 | 10.00LL E100.005K% | 16417 - —| 15547] 1211 19| 3810 —| 27632 17172 716
8 |100.00 (Z7#IJN) 4,065 — - 3801| 100.00 0.4 39.63 - 1,900 49.99 1,354
9 |/h\Et 1,317,649 — — 1,297,688 0.77 9.0 40.29 —| 311,098 2397 3813 2,235
ZFOMt ) F—ILEIT T AR—T v —
1 | 0.00BAEO.15FKE - - - - - - - - - - -
2 | 0.1581E0.25K - - - - - - - - - - -
3 ] 0.25B1 E0.50K 157,666 2,688 2486 | 145340 037 129 46.29 —| 40,200 27.65 251
4 | 0.50L1E0.75Km 50,537 40 2081 50322 070 130 3658 —| 1594 31.72 130
5 | 0.75B1 E2.50K 68,791 89% 2381 44999 1.26 16.9 46.95 —| 2337 51.93 268
6 | 2.50L1E10.00FK 92,807 807 2440 | 76,651 277 45.1 46,51 —| 48864 63.74 993
7 | 10.00L4E100.00FK7% | 16,245 42 54.70 6,99 1044 21 4165 - 4929 70.45 306
8 [100.00 (F7#IK) 14,363 15 47.27 9,043 1 100.00 13 4485 - 6,250 69.11 3,556
9 |/h\Gt 400,412 4,491 2489 | 333353 401 91.7 44.83 —| 139581 41.87 5506 3,808
BEF (TNTDR—NTA1JA) 7550992 | 511,299 20.96 7,611,445 183 4155 44.26 34 (3,120993 4100 58749 37,097

(1) 1. AV AZHIBFERICLDEEAOPDERHVWTY A7 - 7X vy b2EHT2HMICOV TR, A2 SN LW TREBRBEOREXS. —fMr 5T
RICOVTIRREADRERFICEF L TBVET. —HOARIETHN—ShBHMIC OV TIE, FEHRE. RIEAOEERSICZNENEFH LTS
DET.
2. [EHRYARLE TR F— VAT I AR—V v —] [BERARBERFI ZAR—Tv—] [Z0ftt) F— VAT IZ ZAF—Y v —] IZOVTIE, &
B TPDHERI 21T o TV A0, AICiE [EEOR] 28RBLTBV XTI,
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CR7 : WEBENFEAER ) AVHIBFEE LTHLWANE LYY ks -

FTUNT 1« TMERURT - 7Ty NDEICSZ28E

[iE4E]
2018&FEER (&47 : HHM)
1 O
15& R—h7xUF IJLYy bk« FUNF 1 THIE | REEOERYRT - 7EY hO
BIDERV AT - 7ty NDEE L
1 | VYU EFII 2K~ v —-FIRB 33,044 33,044
2 | VZUTEIFITZAE—T v —-ARB — —
3 | SREESmIT T Y ZR—Y v —FIRB 49,757 49,757
4 | SFEEZET T 24— +—-ARB — —
5 | BEEANEITIIRAR—Vv— EESMEEER<.) -FIRB 2,396,476 2,396,476
6 |BEENATIIRAR—Tv— (BESEEER<.) -ARB — —
7 | BESEE-FIRB 11,625 11,625
8 |HBES(IEHE-AIRB — —
9 | UF—L-EEURLEY TR F—)LEF T AR— v — 18,599 18,599
10 | UF—IL-BERARSEDS T AK— v — 316,604 316,604
11 | UF—IL-ZOf) F—LEITIT ZAE—2 1 — 148,792 148,792
12 | #=t-FIRB 142,403 142,403
13 | #%2h-AIRB = =
14 | B fEHE-FIRB 71 71
15 | B AfEHE-AIRB = =
16 | &zt 3,117.375 3,117.375
(F) 1. BRHYAJHBFEELTHVWLNEZZLY Y b - FTUNT 4 TidnVizH. AHEOfIZREEZDET,
2. %=y b - R=ZAFREBEHTAHAEL AR -V —3EFIEDTBEV A,
2017FEXR (47 : HHM)
1 O
& R=KTxUF TLIY N - FUNT 1 TBIR | REOERURT - 7Y hO
HIDIERVRT - 7ty NOFE ]
1 |V 7UrEFTy 28— v —FIRB 40,326 40,826
2 [VTUTEFIT 2K - v —ARB — —
3 | SRR =EHTT Y XA — v —FIRB 50,632 50,632
4 | SEHEEIEGIT T T 2K~ ¥ —-AIRB — —
5 | BEENATIIRAL—Vv— BEESEEER<.) -FIRB 2,377,994 2,377,994
6 |BEENATIIRA—Vv— FESHEEZRL.) -ARB — —
7 | BESEE-FIRB 5,393 5,393
8 |EEE(IEHE-AIRB — —
9 | UF—L-EEURILE S TR F— LB I ZRE— v — 18,366 18,366
10 | UF—IL-BARREERS T AR— v — 316,951 316,951
11 | UF—IL-ZOf) F—LEIF I I RAE— v — 148,112 148,112
12 | #zt-FIRB 168,108 168,108
13 | #%2L-AIRB — —
14 | B fEHE-FIRB — —
15 | B AfEHE-AIRB — —
16 | &Et 3,126,386 3,126,386

(F) 1. AV RAZHIBFHEE LTHVSONZZ LYy b - FTUNT 1 TR VD, fMEoBERBEE 2D ET,
2. ¥=r v b R=Z2ARZHEAT 2HAFLY AR —T ¥ —BFEFHIEDTBV A,



CR8 : WEETF A& A LER 2T - TIZAR—Jv—DURT - 7ty NEEE

[ERE]
2018&FEER (841 : EHM)
155E EAURT - 7Y NDE

1 | 201 7FEHEFRICHTBERURT - 7ty D 3,126,386
2| BEEORE 74,333
3| R— KT+ UFDE A 85,683
4| EFIL OB —
5 | S#hOBRERIOEEE FEROTE —
6| EINdESsA —
7] REDOLE) 2,339

8 Z Dt —

9 | 2018FEKRIFRICHTBHERIRT - 7ty hDEE 3,117,375
2017FER (&4 : EHM)
IR EBRAVRT - 7ty NDE

2016FEBRBRICHTBERIRY - 7Y D&

BEDRE

R—KNT7+)ADE

ETILDOEH

FERUTE

BN (S7EA]

RBDEE

Z DM

1
_2 ]
_3 ]
_4
"5 | a0 EERI DL
6
7]
8
9

2017FERBRICHIBZERIRY - 7y hOFE

() BURETHE (PR2OEERTEREASS) H2RBSHOMEICEIE,

NEY,

AR ASEHEE IR AT 2ER LTS
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CRO : WEBETFA-R— K7+ UABIDT 7+ )L RE (PD) DNV T - FRTF A>T

[iE4E]
2018&FEER (B4 : %. #)
1 O A = i 4N [ R 1)
EEEREY i) BEIFEDH 35,
HIEE HichIC | HAPIC | SBEOD

K7 PDR% S9PD I |15 | 20185 ;T,Zi )TZ?, ?J;?

* 7 S&P |Moody's| Fitch R&l JCR ;JIE%I)D 39PD ER | ER | HEE | FHE | L=

B0 | (B | GE™)
=103

V7> |0.00L1E100.005K% | AAA~BB- | Aaa~Ba3 — AAA~BB- AB'E/;: 0.01 0.08 99 106 0 0 0.00

SRS | 0005 L0000k | A | A2 — | AA~A |AA+~ar|  006] 019 72 72 0 0| 000
0.001F0.155%5% AA-~BBB gzz; — AA+~A- | AAA~A- 0.05| 005 277 272 0 0l 000
0.1511 £0.255%5% T | sea — | a-Bee- | A+~BBB | 016 016 865 790 1 o 007

. . BBB+~ | ,

g |025LLEO50%E — — — e | A~ess | 027 027| 2950 3674 5 0 011
0.50LLE0.7557% BB+ — — BBB+ A 070] 070 3457 4,656 9 o 032
0.75LLE2.505% 7% — — — — — 179] 179 8374| 7.193 64 3 109
2.505LE10.005%5% — — — — — 505 519 703|818 19 o 284
10.00LLE100.005% | — — — — — 16.14] 16.14] 840 843 67 2l 952
0.00B E0.155K% — — - — — — —
0.151 E0.255%k7 — — - — - - -

i@*%u /-J-{‘)I/ OZSLXLOSO%?‘% - - - - - - -

£~ 78 (0505 E0.755% — —[171,453 — 130 0 —

7=V [o75L1E2.505%% 1.09] 1.00| 15976|180.412| 244 10/ 087
2.50LLE10.005%% 372| 508| 19039] 23591] 794 23] 365
10.00LLE 100.0057% 46.63] 4663 1874] 267 247 4] 4880
0.001L 10,155 0.10] 0.10| 24939] 21471 6 ol 002
0.15LLF0.25%7% 0.17] 017| 18722] 20401 9 o 002

 [o25ros0% 043 043] 14.801] 29,368 2 o o012

Egg 0.501LF0.755%7% 073]  073] 16,110] 9,185 16 o 012
0751 2,505 094 093] 19.111] 13,285 40 11 027
2.50L £ 10.00KE — — - — — — —
10.00L_E100.005% 11.22) 1150] 1,964| 1,845 80 0 403
0.00B E0.155E — — — — — — —
0.15L1 F0.25F% — - - — - - -
02550 F0.505%7% 036 030] 12999 13785 37 6 023

P o s0bt075%m 069 069] 13097] 14522] 32 o o»
0751 £ 2.505% 196 225 16977| 56912] 307 29| 134
2.50L1E 10.005% 490 456| 45116] 4133] 153 1] 255
10.00LLE100.0055% 13.87] 1233 2186 1658 185 23] 71

() 1. AR, WEHBAEEEZER LT3 2@5E. 2EELHRICHRLTE £7.
A= b7 4 ) IEA LTV ARSI O WL, 618 [RERS S ORI ETR] 281 280,
2. BEEMEE. Ravy T T - 754 T YT HRZERHLTWAZ®, CRIOIKTHRLTBD XTI,
3. BEAGENE (HEEASET) - $A% (PD/LGDAZGEM) i, FEEA & Fl—OPEEHEZEA LTV 570, FEEMCEILTHRLTSEY £,
4 WARHE (VF—VE) REELTOLENED, KRCRRLTSED FEA.
5. PDR#E. F7 4 FX5 (PDI00%X45) %kk&. CROEFR—DPDXAZFHELTBV T,
6. Fitcho#Epigftiz, VAZEBR EFEHLTED A,
7. WY KN Y B F—), RERABE. Z20M) 57—, EERCCHELTEY £,



2017€EXR (BRI : %. )
1 [m| N - i N ~ F 1)
[EEERR D] BB 35,

HEE @¢E §¢E BED
£—h7 PO} _ S9PD BT e oot A | AR EAi
ERk ) S&P |Moody's| Fitch R&I JCR J(JE%? 9PD Ex | ER | EE | H | LRE

BDH | #EFE | (GFH)
ZDH
U7 [0.00BLE100.00%% | AAI~BB- | Aaa~B1 | — | AAA~BB- gx: 000 004 99 0 ol 0
SRS | 0,005 E1000057 | Aa~888 | 0 | — | aa~a | aaear | 006 020 72 0 o| 000
0.00LL F0.155%% AA-~BBB g‘?a; — AA+~A- | AAA~A- 0.05| 005 277 0 0 0.00
0.150 F0.255K5 BBB~BB+ |Baa2~Bal — A-~BBB- | A~BBB 0.17 0.17 865 0 0 0.04
0.25 E0.505K — — — BBB A~BBB- 0.28 0.28 2,950 0 0 0.09
FHREN 05011 L0754 — — — — | a~ser| 073 073 3,457 0 0 039
0.75L1 E2.505%% BB — — BBB- — 1.84 1.84 8,374 65 2 1.20
2.50L E10.005% BB — — BBB+ A 5.76 5.36 703 12 0 3.01
10.00L0_E100.005K5% | CcCC+ Caal — B+ — 16.62| 16.62 840 51 11 10.20
0.00LLE0. 155 — — — — — —
0.15LLF0.255% — — — — — —
#5141, | 0251 L0505 — — — — — —
£ 78I |0.5080 EO.755K 0.73 0.73 171,453 7 7 0.44
7= (0750250558 184] 183 15976 341 200 112
2.50L4 £ 10.00K5 346 5.16 19,039 834 58 3.26
10.00L4E100.00%;1% 19.82| 20.22 1,874 205 7| 1338
0.00L4E0.155K5 0.1 0.10 24,939 5 0 0.02
0.151 E0.2558 0.18 0.18 18,722 4 0 0.02
) 0.25L1 E0.505K% 0.35 0.38 14,801 31 0 0.14
Egg 0.50L110.755%% 051|051 16,110 18 0| 006
0.75B1 E2.50F 0.84 0.87 19,111 31 0 0.21
2.50L1£10.005%5% — — — — — —
10.00L4 E100.005%;% 1211 1233 1,964 80 0 427
0.00LLF0.155%% — — — — — —
0.15L1£0.255%% — — — — — —
0.25L1 E0.505K 0.37 0.31 12,999 22 1 0.26
S22 losoniro75Hm 071] 071 13097 26 0 023
0755 F2.50%7 126] 174 16977) 347 37| 141
2.5010 k£ 10.005 2.77 2.67 45,116 193 31 1.88
10.00L4k100.005 1044 11.68 2,186] 189 16| 667
() 1. REE, PEESEEEE LTV 2858, 2EEEHSICERLTSDET,
A— b7+ U IS LTV BRI VT, 618 [EERSCE OBMHEFR] 2S8R 2S 0,
2. BEBMENER. R0y T2 254 7Y THREEALTL AR, CRIOCTHRLTBY .
3. PD/LGDARZEAT HHREI Y AH— Y v — i3, BEEALA—OREEHTHELERLTLS 20, BEEACEBYLTHRLTBNET,
4. WA (HEEASEY - U F—LET) REELTOALED, ARCERLTED THA,
5. PDRSMNE. 77 4L FES (PDI00%K45) %K=, CR6EFA—OPDRA#RELTHD T,
6. Fitch®SHEBIERHZ, 1) 2 7B A LTH D A,
7. WEYARLE Y FEIY F— L, BEATHE. Z0MY 5 —Lid, SEEECEHLTBY £,
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