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PD/LGDAX #MAEIIAR—Iv— 0.09% 90.0% 218.7% 56,108 =
A IEEE 0.06% 90.0% 217.1% 52,044 =
AR ERES 0.31% 90.0% 238.5% 4,048 =
INYZED) TR 12.20% 90.0% 550.1% 16 =
FI#ILb EEEEUT 100.00% 90.0% 1,192.5% 0 =
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2018FE3H31H

BEBHEXSD PD LGD YRy -vx4b . EAD .
MEFIE MEFME MEFHIE #V-NSVR T -IN5UR
BEENAQFIIAR—TIv— 3.83% 42.0% 50.1% 1,475,910 30,183
vy ih) IEESE 0.07% 44.3% 24.6% 577,441 19,625
A&t 1ERE 0.64% 40.4% 65.7% 803,492 10,503
TR EEE Vv 11.26% 39.3% 152.0% 48,423 54
T4k ZEEEUT 100.00% 44.2% 0.0% 46,652 —
VIUVRAIFIIRAR=—Y v— 0.01% 45.0% 42% 1,516,110 1,056
vz N IEE% 0.01% 45.0% 42% 1,516,110 1,056
AL D) IEE% - — — — —
IR ZIRE 18.14% 45.0% 230.5% 0 —
TI#IL BEESELUT - - — - —
ERMEENIT T I AR—I v— 0.09% 44.5% 35.0% 69,663 12,187
vy i) 1EERE 0.09% 44.5% 34.9% 68,762 12,144
FR{LAR A EE% 0.35% 42.9% 38.8% 901 43
ISR ZIRE - — — — —
TI7#IL bk ZEERLUT - - — — —
PD/LGDAHX #HAFIIAR—Iv— 0.28% 90.0% 202.7% 75,676 —
gt IEESE 0.06% 90.0% 189.3% 51,530 —
A& 1EERE 0.76% 90.0% 231.0% 24,123 —
TR IR 9.70% 90.0% 480.9% 23 —
T4k ZEEEUT 100.00% 90.0% 1,192.5% 0 —
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mBERD PD LGD YRT -Uz4 b

MEFHIME ~ NEFIE  MEESE  FY - INSUR FT - NSUR

BEENAQIFIIAR—Iv— 3.56% 42.0% 49.9% 1,500,286 28,533
vy i) ER% 0.07% 44.3% 25.1% 587.838 16,807
A& IEE%E 0.62% 40.4% 64.8% 815,593 11,474

T ZEE% 9.23% 40.4% 141.7% 52915 121
T4k ZEEELUT 100.00% 44.1% 0.0% 43,938 129
VIUVAIFIIRAR—I v— 0.01% 45.0% 4.3% 1,488,044 1,056
gt IFE%E 0.01% 45.0% 4.3% 1,488,044 1,056
AL D) IEE% — — = = =
s ZEIRE 17.49% 45.0% 228.1% 0 =
FTI#ILE BEESELUT — — — — —
EREELIT TV AR—I v— 0.06% 47.4% 31.7% 61,474 29,836
LA IEE% 0.06% 47.4% 31.6% 60,074 29,798
sV A} IFE%E 0.28% 43.8% 39.8% 1,400 38
INZED) ZIRE - — = = =
FTI#ILb ZEEELUT — - — — —
PD/LGDAX #HAFIIAR—Iv— 0.13% 90.0% 209.4% 70,074 —
LAAEft IEE% 0.06% 90.0% 217.1% 52,044 =
g IEE%E 0.31% 90.0% 186.8% 18,014 =
IR ZEE% 12.20% 90.0% 550.1% 16 =
T4k ZEEEUT 100.00% 90.0% 1,192.5% 0 —
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PD LGD EL default UZZ-9z4b | EAD J=w bXYRREIHEE

INEYE MNEFHE MEFSE MEFEE v -N5UR 718592 HEDOHEHE

BERAREEDIF T I AR—I v — 1.6% 19.6% — 20.4% 1,738,672 1,728 — —
IR 0.6% 19.4% — 184% 1,701,292 1,606 — —
HE 27.2% 21.3% — 131.8% 27,825 50 — —
FIAIU b 100.0% 46.4% 44.0% 42.4% 9,564 71 — —
BEEURIVEYIRUT—)VEIF I AR—T v— 2.2% 70.4% — 31.4% 12,925 27,640 72,050 38.4%
Elsna 1.3% 70.5% — 28.9% 12,307 27,595 71,953 38.4%
HETH 28.8% 70.1% — 217.3% 377 44 97 46.2%
FI7+IU b 100.0% 55.2% 77.8% 113.0% 241 — — —
ZOMUTF—)VEIFIIAR—Y v— (BEH) 4.1% 49.8% — 27.0% 195,994 218 — —
IEIE 0.4% 50.0% — 28.0% 188,344 205 — —
JE 12.2% 47.7% — 51.4% 442 2 — —
FI7+IU b 100.0% 45.8% 45.8% 0.0% 7,207 11 — —
Z0t)F—)VEIF I I AR—I v— GHEM) 2.5% 48.9% — 54.9% 38,010 10,848 15,931 68.1%
I 1.4% 48.8% — 54.6% 37,118 10,848 15,931 68.1%
HE 25.2% 65.8% — 144.0% 435 0 0 101.0%
FIAIU b 100.0% 46.4% 50.8% 9.1% 456 — — —
(811 : BAM)
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PD LGD EL default UZZ-914p | EAD =y bXY RR5(|HER

INEFEHEME MEHHE MEFHSE MEIME 1V )5YR 715U HED#E

B EATEE@IT IO AR—I v— 1.4% 19.0% = 19.0% 1,764,825 1,544 = =
Elsna 0.6% 18.9% = 17.2% 1,730,406 1,435 = =
R 26.5% 20.5% = 126.7% 26,905 46 = =
FI7+IU b 100.0% 47.2% 43.1% 54.1% 7513 62 = =
ERURIVEY IR F—=)VEIFTI A=Y v— 2.1% 78.5% = 34.3% 12,273 23,980 72,008 33.3%
ElSna 1.3% 78.5% = 31.8% 11,721 23,946 71916 33.3%
JE 27.2% 77.7% — 237.7% 368 34 92 37.1%
FI7+IU 100.0% 87.8% 83.3% 59.1% 184 = = =
Z0M)F—)VEIFTIAR—I v— (BEMH) 3.7% 48.2% = 254% 202,603 220 = =
IR 0.4% 48.5% = 26.2% 195,545 174 = =
HE 15.6% 47.5% = 61.8% 448 1 = =
FIAIU b 100.0% 39.3% 39.3% 0.0% 6,609 44 = =
ZOMUTF—)VAIFIIAR—Yv— GHEN) 2.2% 58.5% = 68.5% 45,226 10,393 15,209 68.3%
ElSna 1.4% 58.5% = 68.0% 44,385 10,393 15,209 68.3%
R 28.0% 65.6% = 156.8% 529 0 0 101.9%
FI7+IU b 100.0% 51.2% 50.8% 7.8% 311 = = =
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LGD  EL default Yz7-91d4b EAD J=w bXYNREIHEE

?JDEZFi’;ﬂE IEYIE MNMEFSE MEFEE 4V - N5UR 17 15UR HEOHEE

BERREERIF I AR—Y v— 1.4% 19.6% — 20.3% 1,735,237 1,728 — —
FEFE 0.6% 19.4% — 18.4% 1,701,288 1,606 — —
FiEst 27.2% 21.3% — 131.8% 27,825 50 — —
FI#)U bk 100.0% 47.2% 44.0% 42.4% 6,123 71 — —
BRURIVE VIR F—)LAFIY AR—T v — 1.7% 70.6% — 31.0% 12744 27640 72,050 38.4%
JEFEH 1.3% 70.5% — 289% 12307 27595 71953 38.4%
L 28.8% 70.1% —  217.3% 377 a4 97 46.2%
FI#IU K 100.0% 86.3% 77.8%  113.0% 59 — — —
ZOMUF—)VAFIIAR— v— (BLH) 4.0% 49.9% — 27.0% 195,845 218 — —
IEFES 0.4% 50.0% — 28.0% 188,344 205 — —
fiE 12.2% 47.7% — 51.4% 442 2 — —
FI#IU bk 100.0% 45.8% 45.8% 0.0% 7,058 11 — —
ZOMUT—)VAFIIAR—Y v— (&) 2.3% 48.9% — 55.0% 37921 10,848 15,931 68.1%
FEFE 1.4% 48.8% — 546% 37,118 10848 15931 68.1%
FiEst 25.2% 65.8% —  144.0% 435 0 0 101.0%
FI#I bk 100.0% 46.8% 46.5% 3.7% 367 — — —
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nuéqziﬂfﬁ MEFHE MEFIE MBFHE 4V (5YR 47 K5J2 HEO#HE

BEARSE[DII I AR— v— 1.3% 19.0% — 19.0% 1,762,267 1,544 — —
JEFEH 0.6% 18.9% — 17.2% 1,730,406 1,435 — —
L 26.5% 20.5% — 126.7% 26,905 46 — —
FI#IU K 100.0% 47.2% 43.1% 54.1% 4,955 62 — —
BRURIE VIR F—|UAF I AR—T v— 1.7% 78.5% — 342% 12,143 23980 72,008 33.3%
IEFES 1.3% 78.5% — 318% 11,721 23946 71916 33.3%
FiEH 27.2% 77.7% —  237.7% 368 34 92 37.1%
FI#I bk 100.0% 87.8% 83.3% 59.1% 53 — — —
ZOMUT—)VAFIIAR—Y v— (BH) 3.6% 48.2% — 254% 202,520 220 — —
FEFEH 0.4% 48.5% — 26.2% 195545 174 — —
FiEst 15.6% 47.5% — 61.8% 448 1 — —
FI#)U bk 100.0% 39.3% 39.3% 0.0% 6,525 44 — —
ZOMUF—IVAFIIAR—Y v— GEE) 2.1% 58.5% — 686% 45153 10,393 15209 68.3%
JEFEH 1.4% 58.5% — 68.0% 44385 10,393 15,209 68.3%
L 28.0% 65.6% —  156.8% 529 0 0 101.9%
FI#IU K 100.0% 52.8% 52.2% 7.5% 237 — — —

(GE) 1. [EL default] &1&. TIFIMULEIIRAR—Iv—ICEU S BHFHERDIETT,
2. URY - DA ME1.0BDRT—U VT - T7 U5 — (ERE152KDHEICKDREY) ZRUIERDERVRY - 7y MOBZEADTHRUTCEHLTHEDET,
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S01843A310 TR0T9E3HSTE B0T843H31H [2019&5E5TH
EE T INCIG] 45,949 38,044 36,867 35,567
VEDPIEE; — — — —
SREEEaT — - — —
#=%= (PD,LGDAER) - - - —
BIERAEEDS 3,385 3,145 340 250
BRRUMILEY IR S—)UElF 244 213 10 0
ZOfthY —J)LElF 1,660 1,830 1,535 1,699
a5t 51,239 43,233 38,754 37,517
GCF) 1. BSEERXRDEBOEREOEEHEIX. U TEE5tUIETT .
- SO EEENZE. ERSEEIMNENVBEBIREICNT 2—REE5 IHEDHRES
- BE1ERBICRE UERENENRUSHEIETASFIC L DIBX
2. MEZED XU DKIBDH(C L BFENEREINEFSHTHEDOFHA.
<BRHH>
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EEEOWEE  BrmOSEE | EEREOREE  BAROEEE
EE T INCI5S 34,227 45,949 27,133 38,044
vV JUomlr 113 — 54 —
SREEEaT 30 — 33 —
%% (PD, LGDHR) — - — —
BIEAAEEDS 8,094 3,385 7917 3,145
BRUMRNILEY IR F—)UmlT 458 244 640 213
ZOfthY —)LElF 4,704 1,660 4423 1,830
a5t 47,628 51,239 40,202 43,233
==tV (Cl=y1=)]
... eolsggR314 2019%3/831H
EEEOWEE  BARmOSEE | BEEEOREE  BABOEEE
EE S INEbS 27,530 36,867 25,054 35,567
vJuyonmly 113 — 54 —
RO 30 — 33 —
#%HZ& (PD/LGDAT) — — — —
B ERAEER (S 6,777 340 6,405 250
BAEUMILEV IR F—)UElF 306 10 499 0
ZOfthY F—)UElF 4561 1,535 4,294 1,699
=5 39,321 38,754 36,341 37517
(SR U R 7 HIREEICRI T HHIE)
{ERU R S EREENERE N T 5 A —Y +— D
pET (&1 : ®§AM)
. 2018EsA3IE . 2019%3A31H .
EeeRAEER WEAEER Dol V) SHSREEER EHAEER ?ﬁ‘ruﬁ 2
FEEIANBFIIAR—Iv+— 22,563 393,515 162,685 21,695 414912 158,776
VIJUVRAIFIIZAR—I v — — — 25,963 = = 28,000
RSN I IR R—Y v— 128,490 — — 87.359 — —
EEAABERD L5 AR—S v — — — — — — —
BRUMILEY IR ST—)VAIT I IRAR—I v— — — — = = =
Z0MUF—ILADT LA R—Y v— — — — - — —
=% (841 : BAM)
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. e BHET ALY BhET - SLY
mrEREeR mraEer ool 7YY grenAEeR wEAEER Soo 22
EEEIANBTIIAR—I v — 22,543 391,974 162,412 21,680 414,229 158,776
VIUIAFIIRAR—T v — — — 25963 — — 28,000
SREEEAT T AR—I v — 128,490 — — 87359 — —
EEAABERD L5 AR— v — — — — — — —
EEURILE Y TR > — VAT TS AR—T v — — — — — — —

ZOMUF—ILAIF I I AR—I v—

GE) 1. BREMEEBRE. REBER. &% LERN. SERHE - REETECTY.
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(1) REEDOELDICINSDEFREEDAR

B - B (841 : BAM)
_eoisEsAslE 2019%#3A31H
SEEIVAR—Yv— 5577 - NSYAWE| EHEIJAR—Iv— 5577 N\SUAEE|
FEEDSETEE 2,633 — 2,075 =
SHEEBEIIS LG |ICRDREEDE 2,633 — 2,075 —
SHEFEO0—VEE 2,633 — 2,075 =

S B5EMEEEHMEEE TR DREEDE — — -
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