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FIAIU b BEEEMUT 100.00% 39.0% — 38,399 23
VIJUVEIFIIAR—Y v— 0.00% 45.0% 2.7% 2,048,704 1,000
s vZ D) R 0.00% 45.0% 2.7% 2,048,704 1,000
A8 E&E%E — — — — —
TR TIR%E 16.64% 45.0% 254.9% 0 —
F2#ILb E2EBEMUT — — — — —
ERMERIEDIT T I AR—Y v — 0.06% 52.6% 43.6% 110,669 13,692
IS E&E% 0.06% 52.6% 43.7% 110,169 13,692
AR ER 0.19% 45.0% 29.0% 500 —
B BIEE — — — — —
FT2#ILb EEEEMUT — — — — —
PD/LGDAX #MAFIIAR—Iv— 0.11% 90.0% 270.4% 32,268 —
_ERIRRfT IERT 0.05% 90.0% 281.7% 28,937 —_
BIARLT E&E% 0.23% 90.0% 151.8% 2,997 —
INYZED) IR 3.73% 90.0% 356.5% 333 —
FIA4IUE BEEEMUT 100.00% 90.0% 1,125.0% 0 —

(81 : BAHM)

..................................... 2025838318

BFEXS PD LGD yzy-9z4 EAD

INEF9E IEF51E MEFIE FV-INSYR FT-I\5UR
BEENAITIIAR—I v— 2.52% 35.9% 36.7% 1,693,123 29,607

A IEEE 0.06% 39.9% 21.9% 754,176 13,921

AR ERES 0.47% 32.4% 45.7% 837,394 15,487
TAET BIEE 8.24% 32.5% 107.9% 68.314 175
FT2#ILb E3SES VN 100.00% 38.7% = 33,237 23
VIJUVRAEIFIIAR—Y v— 0.00% 45.0% 2.8% 1,947,541 454
B VD) E&E%E 0.00% 45.0% 28% 1,947541 454
s IEE5k = — = = =
TR BEIEE = = — = =
FI7#ILb BEEBEMUT = = = = =
EREREIEEIT I I AR—Y v— 0.05% 51.9% 44 4% 111,209 14,087
IR ERES 0.05% 51.9% 44 4% 111,209 14,087
s E&E%E = = = = =
TR FERT = = = = =
FT2#ILb ESEEMUT = = = = =
PD/LGDAX #HAEFEIIAR—Iv— 0.09% 90.0% 285.4% 34,158 =
A IEEE 0.05% 90.0% 284.9% 33,608 =
AR ERES 0.31% 90.0% 269.3% 286 —
INYZED) TR 4.19% 90.0% 366.5% 263 =
FI#ILb EEEEUT 100.00% 90.0% 1,125.0% 0 =

GE) 1. TEfER] (FSO~BHE. [HAR] [FC~FI8. [TER] [FEHXDIG20~I12018. [TI 7L~ [F21~LEELTHEDFT .

CINSA—GHEHEPU R - DA b, ERYRTHIBFEDIRZHIELTNET,

. EADEE TT#IV MDREUVBEICBESNDSERS THD. TIRAR—I v—h SEHEEBITREDERD ZERUICEITT,

77 - NSYRABEBRBDEADIE. CCF (S{EREHE) BRROMBEZERALTEDET,

- EOERIEEEOEERIE ZIR< BEXRAEFREZSATED T A,

. PD/LGDARZEEAT DHRAELIAR—I+—DURT - D14 MIEFIEIF. BFHEREEICT,250%ZRUIcBZMEUVERYRY - 7y MEZERICEHU
THEHFEY,

[ON ISR
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BA{K (8411 : @HM)
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BEBHEXSD PD LGD YRy -vx4b . EAD .
MEFIE MEFME MEFHIE #V-NSVR T -IN5UR
BEENAQFIIAR—TIv— 2.85% 36.1% 37.0% 1,663,699 24,995
vy ih) IEESE 0.06% 39.9% 21.8% 702,634 12,098
A&t 1ERE 0.48% 33.1% 46.5% 855,291 12,630
TR IR 7.61% 32.1% 97.8% 67.374 243
T4k ZEEEUT 100.00% 39.0% — 38,399 23
VIUVRAIFTIIRAR=—Y v— 0.00% 45.0% 2.7% 2,040,729 1,000
vz N IEE% 0.00% 45.0% 2.7% 2,040,728 1,000
AL D) IEE% - — — — —
IR ZIRE 16.64% 45.0% 254.9% 0 —
TI#IL BEESELUT - - — - —
ERMEENIT T I AR—I v— 0.06% 52.6% 43.6% 110,669 13,692
vy ih) 1EERE 0.06% 52.6% 43.7% 110,169 13,692
FR{LAR A EE% 0.19% 45.0% 29.0% 500 —
ISR ZIRE - — — — —
TI7#IL bk ZEERLUT - - — — —
PD/LGDAHX #HAFIIAR—Iv— 0.16% 90.0% 263.2% 36.394 —
gt IEESE 0.05% 90.0% 281.7% 28,937 —
A& 1EERE 0.42% 90.0% 183.7% 7,123 —
TR IR 3.73% 90.0% 356.5% 333 —
T4k ZEEEUT 100.00% 90.0% 1,125.0% 0 —
(841 : BAM)
..................................... 2025%3/31H
mBERD PD LGD YRT -Uz4 b

MEFHIME ~ NEFIE  MEESE  FY - INSUR FT - NSUR

BEENAQIFIIAR—Iv— 2.49% 36.0% 37.5% 1,725,104 29,868

vy i) ER% 0.06% 39.9% 21.9% 754,176 13,921
A& IEE%E 0.50% 32.8% 47.0% 869,375 15,748
T ZEE% 8.24% 32.5% 107.9% 68,314 175
T4k ZEEELUT 100.00% 38.7% — 33,237 23
VIUVAIFIIRAR—I v— 0.00% 45.0% 2.8% 1,929,606 454
gt IFE%E 0.00% 45.0% 2.8% 1,929,606 454
AL D) IEE% — — = = =
TN BERE — — — — —
TI#ILE BEESELUT — — — — —
EREELIT TV AR—I v— 0.05% 51.9% 44.4% 111,209 14,087
LAEA IEE% 0.05% 51.9% 44.4% 111,209 14,087
AV ) IEE% — — = = —
ISR ZIRE - — = = =
FTI#ILb ZEEELUT — - — — —
PD/LGDAX #HAFIIAR—Iv— 0.13% 90.0% 284.7% 35,458 —
vy ih) ER% 0.05% 90.0% 284.9% 33,608 —
g IEE%E 0.99% 90.0% 267.7% 1,586 =
IR ZEE% 4.19% 90.0% 366.5% 263 =
T4k ZEEEUT 100.00% 90.0% 1,125.0% 0 —

() 1. [LAHET] (FSO~BiE. SN [FC~FH8. [T FAEIRDG20~I1204&. [T74)L b FR21~LEELTHDEY,

L INSX=FHEHEN U RS - DxA M. ERY R THIFFEOMRZHELTVET .

. EADEIE. T 7 )L D REUBEICBRESNDSERS THD. TIAR—Iv—h SHHEEBITREDERD ZERUILETT .

747 - NSYZEERBDEAD(E. CCF (SEREHE) BRROBEZERLTHEDFET.

. DEREESEOEEMN S Z R EFBEFREZZSATBDEEA.

. PD/LGDARZBEAY 2MAELIAR—Iv—DURYT - U1 MIEFIE. HFHEKREIC1,250%ZRUICRZMELERVYRY - 7y MEZEICEHL
THHEY,
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(4) UTF=IVAIFTIZAR=I v —[CDVNTT—ILRD T EDI\S A —FHEHERVURY - DA b

S

(841 : BAM)

2024%3H31H

PD LGD EL default URJ-9z4b | EAD J=w bXYRREIHEE

MEFSE METSE MEFIE MEFSE 1V 15Y2 1785V HED#EHE

BERAREEDIF T I AR—I v — 1.1% 17.4% — 13.8% 1,978,817 822 — —
I 0.5% 17.2% — 12.6% 1,946,052 752 — —
i 23.4% 17.9% — 103.2% 26,364 24 — —
FI+IU b 100.0% 69.3% 75.8% 12.8% 6,400 45 — —
BRURIVEY IR T—=)VEIFII A= +— 1.2% 80.0% — 22.8% 8911 31,022 67,063 46.3%
FEREH 0.8% 80.0% — 21.0% 8511 30,959 66,971 46.2%
HER 23.1% 79.4% —  218.9% 297 62 91 68.1%
FI7+IU b 100.0% 91.0% 98.0% 50.1% 102 — — —
ZOt)F=)VEIFTIAR—I v— (BEMH) 5.4% 45.1% — 19.9% 213,565 326 1,029 10.1%
FEHET 0.3% 45.7% — 204% 202,560 269 1,029 10.1%
JE 12.7% 45.4% — 39.4% 276 6 — —
T 100.0% 33.7% 32.9% 9.5% 10,728 50 — —
Z0t)F—)VEIF I I AR—I v— GHEM) 1.6% 66.9% — 63.5% 61,143 11,165 14,672 76.1%
I 1.1% 66.8% — 62.1% 60,131 11,149 14,643 76.1%
i 25.6% 76.4% — 176.9% 860 15 29 53.3%
FI+IU b 100.0% 66.4% 67.2% 30.2% 151 — — —
(811 : BAM)
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PD LGD EL default UZ7-9z4b | EAD =y bXY RR5(|HER

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

BIERAEEQIF IO AR—I v — 1.0% 17.4% — 13.1% 2,057,818 730 = =
FEREH 0.5% 17.3% = 12.1% 2,027,806 667 = =
R 23.1% 17.6% = 101.5% 23,102 21 = =
FI7+IU b 100.0% 68.8% 72.7% 12.1% 6,909 42 = =
ERURIVEY IR F—=)VEIFTI A=Y v— 1.3% 81.1% = 22.8% 8,529 28,990 65,166 44.5%
FEHETH 0.8% 81.0% — 21.3% 8,190 28,942 65,091 44.5%
JE 22.9% 80.4% —  221.2% 222 47 74 63.4%
T 100.0% 88.9% 98.1% 22.7% 116 = = =
Z0M)F—)VEIFTIAR—I v— (BEMH) 5.6% 45.4% = 20.1% 207,974 338 173 10.6%
IR 0.3% 45.9% = 20.1% 196,669 265 173 10.6%
i 11.6% 45.5% = 35.4% 296 23 = =
FI+IU b 100.0% 36.1% 34.5% 19.5% 11,007 49 = =
ZOMUTF—)VAIFIIAR—Yv— GHEN) 1.5% 68.3% — 65.5% 66,825 10,330 14,200 72.7%
FEREH 1.1% 68.2% = 64.3% 65,810 10,314 14,168 72.8%
R 26.3% 74.3% —  169.1% 894 16 31 52.3%
FI7+IU b 100.0% 80.1% 72.2% 31.7% 120 = = =

GE) 1. [EL default] &(F. TTAIWMULIEIIRAR—I v—ICEU S BHFHERDIETT,

2. EAD&. FT#IU DFEELTE

3. 47 - N\SYREEREDEADIF. CCF (S5{ERE#HE) BRROMEZEALTHEDET,

SAICRESINDSEERBTHD. TIAR—Iv—H SEHEEBITREOERD ZIER U TY .
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LGD EL default UZJ-914b . EAD . Oy PAYV MRS IHEE
BDEZFi’;j{E MEFE MEFIAME MNEFE #v-)N5U2 17152 BEOHEE

BEATHEQIFIIAR—Iv— 1.0% 17.4% — 13.8% 1,977,312 822 — —
FRIETH 0.5% 17.2% — 12.6% 1,946,052 752 — —
T 23.4% 17.9% — 1032% 26,364 24 — —
FI7#IL b 100.0% 75.8% 75.8% 0.0% 4,895 45 - —
BRURIVEY IR F—AIFIIAR—I v— 1.1% 80.0% — 22.8% 8844 31,022 67,063 46.3%
FERESH 0.8% 80.0% — 21.0% 8511 30,959 66,971 46.2%
FIETH 23.1% 79.4% — 2189% 297 62 91 68.1%
FTI7#IL b 100.0%  100.0% 98.0% 25.8% 36 - - —
ZOMUT—)IVAIFIIAR—T v— (BEH) 5.4% 45.1% — 19.9% 213562 326 1,029 10.1%
FERE 0.3% 45.7% — 204% 202,560 269 1,029 10.1%
fEtH 12.7% 45.4% — 39.4% 276 6 — —
FTI#ILE 100.0% 33.7% 32.9% 9.5% 10,725 50 — -
ZOt) F—)VAIF IO AR—Y v— (HEM) 1.5% 66.9% — 635% 61,114 11,165 14,672 76.1%
FRIETH 1.1% 66.8% — 62.1% 60,131 11,149 14,643 76.1%
T 25.6% 76.4% — 176.9% 860 15 29 53.3%
FI#IL b 100.0% 74.1% 65.8% 36.2% 122 — — —
(841 - BAM)

_______________________________________________ 2025%3R318

LGD EL default URZ- 914k | EAD . JXy XY BR5(IHEE

bDE:Fi’:JfE NMEFIE MEFIAHE MEFHHE 4V 5Y2 17 N5YZ HEDHEFHE

BERTESERIFIIAR—Y v— 1.0% 17.4% — 13.1% 2,056,526 730 — —
FEREH 0.5% 17.3% — 12.1% 2,027,806 667 — =
FIETH 23.1% 17.6% — 1015% 23,102 21 = =
T4k 100.0% 72.7% 72.7% 0.0% 5617 42 = =
BRURIVEYIRY AT I AR—I v— 1.1% 81.1% = 22.8% 8,458 28,990 65,166 44.5%
FEREH 0.8% 81.0% = 21.3% 8,190 28,942 65,091 44.5%
fiEHH 22.9% 80.4% — 221.2% 222 47 74 63.4%
FTI#IL b 100.0% 99.9% 98.1% 23.3% 45 — — —
ZOt)T—)VAIFIIAR—Y +— (BEH) 5.6% 45.4% — 20.1% 207,971 338 173 10.6%
FRIETH 0.3% 45.9% — 20.1% 196,669 265 173 10.6%
T 11.6% 45.5% = 35.4% 296 23 = =
FI7#IL b 100.0% 36.1% 34.5% 19.5% 11,005 49 = =
ZOMUT—IVAIF I I AR—Iv— (EEMN) 1.5% 68.3% — 65.5% 66,798 10,330 14,200 72.7%
FERESH 1.1% 68.2% — 64.3% 65810 10,314 14,168 72.8%
FIETH 26.3% 74.3% — 169.1% 894 16 31 52.3%
T4k 100.0% 77.8% 71.6% 38.3% 93 — = =

(GE) 1. [EL default] &1&. FTFIMULEIIRAR—Iv—ICEU S BHFHERDIETT,
2. EAD&(F T 7))L MO REUVBEICBESNDISERS CTHD. TIRAR—Iv—h SEHEEBITREDERD ZERUICERTY .
3. 7 - NSURAEEEDEADIF. CCF (SEREHE) BERROHEZRALTEDET.
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(5) ABBNFEZBRAT DEEXD CEDERHICHIT DIFKREADEENE S BEDRIEELE DR (& : HAM)

e B &
2024F3H31H 2025%3H31H 20244£3H31H 202543H31H
EL S INEIb) 29,807 27.772 29,807 27,772
vJu @it — — — —
EREEEDIS — — — —
#ZE (PD/LGDAIN) — = — —
BIERAREELF 919 928 57 45
BRERURILEVIRID F—)ElF 76 92 — —
ZDfhU F—)LElF 1,117 1,193 1,092 1,169
&aat 31,920 29,987 30,957 28,987
GE) 1. SEERSBOBLADEREE. UTFEAS LIETT.
- S EBENE ERSEEINERUBEREICH T D REAS I LUSOBEFES
- B ERICRE U EREER VSR EESANSC L B8k
2. MHEZEE U R0 DEROHC & BFEHHBOEHBEISHTBDFEA.
<ERDH>
F(CEEEAQIFT IO AR—I v —([CHBF DEREANZEDRED K DIBREOEBBEIFFIEN LR UE U,
(B8) BB FEZERT DEERD CEDRIICOICDIBREEDHEHE L EEMEE DXL
pE (817 : HHMA)
oo 2024838310 2025%3H31H
IBREEDHETE BREEDEIEE BREADHEHE BREDEIEE
EL S INEIb) 20,229 29,807 18,110 27,772
vJUurEls 34 — 36 =
EREREEDIS 53 — 36 —
#ZE (PD/LGDAI) — — = —
BIEAARSERT 4,695 919 7.092 928
BRUMRILEYIRIY F—)UES 425 76 408 92
Z DY F—)LE(F 3,687 1,117 4,670 1,193
&ast 29,125 31,920 30,354 29,987
BA{K (8 - BAM)
... 2024%3H31H0 2025%3[31H
BREDHESTE BREEDEIEE EREADHEEHE BREDEREE
L IN=Ib) 20,297 29,807 18,182 27,772
vJUuvml 34 — 36 —
BRSO 53 — 36 —
#%ZE (PD/LGDAI) — — — =
BERAEELIT 4,293 57 6.431 45
BERURILEYIRIY F—)bEl 363 — 354 —
Z0fhU F—)LElF 3.674 1,092 4,645 1,169
ait 28,716 30,957 29,686 28,987
(ERAY R UHIFFEICET 51E]
ERY A JHIFFEDBAHEENEII AR—Y +—0DEE
JEgE (811 - BAM)
.. 2024%38318 20253[H31H
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EREREELR EAREERR T (5T EREREELR EREERR y RFUIF4T
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VIUVEIFIIAR—I +— — — 11,920 — — 10,002
SRMEREERII T O AR—Y v— — — — — — —
BIERARFELFIIAR—I +— — — — — — —
BRURILEY IR F—)VEIF T I A R—I v— — — — — — =
ZOftUF=)LEIF IO AR—Y v— — — — — — —
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(1) 5E£15BA-CVA

2024%F3RHH). 2025F3REBEREHDF .

(2) BREMFBA-CVA

(841 : BAM)

2024%3H31H

e BB
YR - 7y DI YR - Py NOHE
BHEROE (CVAURUIESEE  EREROH (CVAUZ Ui E
8% THL TISE) 8% T L THIE)
CVAURI DS EEG IFEHEDER 1,963 __— 1,963 __—
CVAURI DS EEGIEEREDESR 519 _ 519 _—
&at _— 8,776 _— 8,776
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_______________________________________________ 2020FBASIR
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8% T L TISIE) 8% T L THIE)
CVAURI DS BEG IFEHEDER 2,242 _— 2,242 —
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&at _— 9,646 e 9,646
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