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[. FR23FEE REOER

1. EERKR

B HHEEORIT

(4] (B HHM)
235 226
(ER2443A %) 224 FELE (ER234E3A )
ERENE X 1 84,273 6,374 77,899
BLHR 2 45263 271 44,992
L EIE S 3 9,481 AB893 10,374
HEMEIFE 4 7,247 A2427 9,674
Z OIS 5 22,280 9,423 12,857
wE 6 /38,706 2,144 40,850
SRETEBME X2 7 45566 8,517 37,049
T RAEENIELE 8 A18818 A10910 A7,908
BHSE 9 6,499 A1432 A5067
BREEE 4SHBAR 10 - 282 A282
—EHEEILSEMBAE X3 11 - 3,628 A3,628
R EMEES A EMBAR 12 - - -
ZOMOEIEFHES 13 A12,319 A13,388 1,069
HEGINERAZ X4 14 14,141 14,141
— B EEE LS HBAR 15 14,932 14,932
BREEE 4SHBAR 16 AT91 A791
R EIMEES S EMBAR 17 - -
{E MBI 25 18 3,826 3,826
TIN5V RRBIE IR R RAR 19 70 70
SRS 20 A92 178 A270
BEICL DR ERE 21 - - -
ZDHe 22 A3,753 A3581 A172
BEFIZ 23 40,940 12,244 28,696
HRER 24 41 A705 746
SHERGILERALRE X4 25 - -
S HMEIE AR 2 26 A958 958
SHAINTVAREUERYRIEI HERAZLE 27 A 886 886
552 DO RIEME 28 41 1,140 A1,099
B SRR L MAIS 29 40,981 11,539 29,442
EABL ERRRUEER 30 A315 A67 A248
EABEREE 31 5,671 1,998 3,673
DEE RS 32 A55 18 A73
4 R 33 46,282 13,488 32,794
[5EmEnm (=8+14+19+25+27) [ 34 ] 4606 | 2,416 | A7,022 |
[5EmERm (EMERRIH%E5T) (=18+26+34) | 35 | A780 | 5,283 | A6,063 |

X1 EEEA SR = (BEERNRE-EEFARERA) + (RBIGIFRE —RHBIGIEFEA) + BERG RS —FEM3IEA)
+ (ZDMEBRE - ZOMEBER)

X2 EREEEBMDT = BERANE-RE

X3 —IREHISI HEFMBALEICE, AINTVARGERIRIS A EMBABEEATEYEY,

X4 BESIAESHTORBESMEABEZLE-5E. RBEBBAEEEASISERARISHLELTEYES,

X5 FEp24F3A RO EAMFHhic, EHABIGIELTRYVBALEZFIBIERES OIS LE R (ZOMAMEES) TEELTFLNRADLEGT-
LOICHRHERFT LB WP ERERVIHERR) EEELTHEYET SISV, RSESHEEHMETICI ZOMERFIZ (5) IITFT ELTLVBXEA
2801 B A A%, [ZDMOEETEESE (13) 1ICA2592BAARUI X ERFRIELE(20) IICA208BHAMAZ, ThTNEDTHELTEYET  4HB. B
Eﬁ;ﬁfl:éﬁ%ﬁﬁﬁﬁEﬁﬁléﬁfﬁﬁ%i?‘:*%%\ T Z DAt ZEFEFI2E (5) 1(E+3,900B A M. [ Z DD BEIETAEE (13) JIX A3 0B LA, ENTLAETNEE
LET,

CE) £HE. BAARBENVETTRTRLTEYEY,

(EfE R (Bifsr: $t)
23£EFE 224
(24538 K) 22fFFELL (FRZ23F3R )
EE TR 12 A2 14
BoaiBAst 0 - 0




B HETL|RIT

[E4K] (B \mAHM)
PRES: 3 27K
CER244E3 A H) 224F L CERL234E3 A H)
BRI 1 78,944 5,725 73,219
(REMEEEHEEGCHER) 2 61,771 A620 62,391
BEEFE 3 44,745 525 44,220
BHBWEIERE 4 9,126 A965 10,091
HERG IR 5 6,460 A2,658 9,118
T D EFSFIEE 6 18,610 8,820 9,790
OGLEBEESHERD 7 17,172 6,344 10,828
5% EREFHEF A 8 47,023 A15,852 62,875
REEEEHEEGCHER) 9 41,133 A18,942 60,075
BEEFE 10 33,909 677 33,232
BIIEIERE 11 8,223 A1,194 9,417
FEEIGIFIEE 12 A2763 A21,917 19,154
T DA 13 7,654 6,583 1,071
OLEEFESFER) 14 5,889 3,089 2,800
BE 15 A 36,451 1,386 A37,837
A& 16 A17,200 299 A17,499
W& 17 A17573 1,073 A 18,646
e 18 A1,677 14 A1,691
EBME (—REREILAEFEBRARD 19 42,492 7,110 35,382
|[%<I§H§%1§##EH(5&JJ;’EE) 20 25,320 767 24,553
— R EFEI NS FMREAE X1 21 - 4,007 A4,007
EFE 22 42,492 11,117 31,375
|[%<I§H§%1§##EH(5&JJ;’EE) 23 25,320 4,774 20,546
EREFEESE 24 A3,017 341 A3,358
TREENESE 25 A17,831 A17,095 A736
BHEEL 26 A\6,891 A4,100 A2,791
RS LEMBALE 27 - 949 949
HEBIMEES BRI EMRAR 28 - - -
ZTOMOEEFTIESE 29 A10,939 A12,045 1,106
HEBILERAHE X2 30 13,803 13,803
—REEEI LEMRAR 31 14,789 14,789
RS LEMBAL 32 A985 A985
HEBIMEES BRI EMRAR 33 - -
{EHEER LI 34 3,681 3,681
FINFTVARBIERYRIEI BER AL 35 71 71
HAEHRERE 36 A42 230 A272
TOMERFEESE 37 A2,700 A351 A2,349
EE L 38 39,475 11,458 28,017
LSk 39 A42 AB72 630
SHLERGILERALE X2 40 - -
SHEAEERIE 41 A828 828
5517V IVAREHERIRIE I HER AL 42 A884 884
SHLETEEELSEE 43 A42 128 A170
55 Z DD YFRIE 44 - 911 A911
CEEIER R TE 45 39,433 10,786 28,647
EABL ERBIRUVEER 46 A89 A44 A45
SEAB SRS 47 5,797 2,574 3,223
& BRI £E 48 45,140 13,315 31,825
[5/EmBE#A (=21+25+30+35+40+42) [49] 3,956 | A98 | A3,858 |
[GEmER R (ENEERIAZEL) (=34+41+49) [50] A274 | 2,756 | A3,030 |

X1 —REESISEFMRALBICE. IV HERYRAIS AEMBEABEESATEYEY,
X2 HESIAEAHTORBENMRAEEZ LA-/5G. RABEEEEES AERABIHELTEYET.
X3 FR24F3AHDEAMEHD |2, BHABIG L CTRYBALTEERES OIS E R (ZOMAMES) TERQTAILA RADET
=3 OICRAHERE LR B (MO BERUFHEER) ZEELTHYET . CAITHLD. AFESEEHMETICIZOMERHFE (6) 125t ELTUWEKEA
2801HA A, O5TERFEAHFAL (7) IS L) Z, [T OMOBIETTANES (29) 112A25028 B A RUTHAEERIBA (36) IICA208E S HZE.
INENEHTHELTEYET  AH, URERICESEMMHREAABAIHE . [ZOMEBFIE(6) 13+390085M (55, [EEEFEAEE
(1) 113+4,099B 7 M) . T Z DA DIEHETTEIRF (20) 1T A I00EHH. EHNENETNEBLFT .

() £ BAARBEVYETTRIRLTEYET,



B HHEEORIT

2. ¥z [BHEK]
(£]F)
235 % 224E
(E244E38H) 2FER (E 2343 A H)
(MELERME (A) 1.60% A0.10% 1.70%
BHEEFE (B) 1.91% A0.06% 1.97%
£ {557 A 0.94% A0.04% 0.98%
(2)ELRERMEETKEE) (C) 1.52% A0.19% 1.71%
BELELZREEORE) (D) 1.76% A0.15% 1.91%
|%E$1§#%*IJEI (E) 0.63% A0.16% 0.79%
SR EERIE 0.17% 0.01% 0.16%
(B)ELAE (A)—(C) 0.08% 0.09% A0.01%
(4)JEESFEE (B)—(D) 0.14% 0.09% 0.05%
(5)JEEE®FEE (B)—(E) 1.28% 0.10% 1.18%
GE) TREKRRIZBOVTEOONIFTEAEICKYVEHLTEYETS,
(EINZEFEERM)
235 % 224E
(ER244E38H) 2 ER (ER234E3/H)
(MELERME (A) 1.41% A0.05% 1.46%
BHEEFE (B) 1.78% A0.05% 1.83%
£ {5 5 7 A 0.68% 0.03% 0.65%
(2)ELRERMEETKEE) (C) 1.50% A0.18% 1.68%
BELELZREEORE) (D) 1.70% A0.15% 1.85%
|%E$1§#%*IJEI (E) 0.63% A0.16% 0.79%
SR EERIE 0.15% 0.00% 0.15%
(B)ELFHE (A)—(C) A0.09% 0.12% A0.21%
(4)JEESFE (B)—(D) 0.07% 0.08% A0.01%
(5)JEEE®FEZE (B)—(E) 1.14% 0.10% 1.04%
GE) TREKRRIZBVTEDONEEFZRICKVERLTEYET,
3. ZEMss [HE]) (8t BHBM)
234 fE 226 fE
(ER2453 B #) 25 FEH (ER235E3 A #)
MR
(— RS54SR AR) 42,492 7,110 35,382
|H%£§—Aé’n‘:t)(:FFq> 28,366 4,535 23,831

¥ P20)E3ICRRE D (RRFEDERICE DTGB EMABRIHE . £HHE (—REFSI BEFBRAT (X3922 M. BE— ALY

%26,458 FHEHYET .
4. ROE [Ei{f)
235 PYY-3:3
(SER2453 8 1) 2fEEH (ER2353 A )
EBRHME(—RERSIASFRAR)A—X 9.91% 1.00% 8.91%
LERMR AN —R 10.57% 2.62% 7.95%

(MM S - BARXRAERE)

ROE=

{(HIEMEE - NERTHFRERIB X BITHEE +EIRMEE - PRRTHFRERIB x HITELD ) +2

X P20 EBICEEHD (RRAED)ERICE ST MEMABAISE . FHME (—REESIDEFBAT) N—RROEF9.95%EBFYFET,

5. HfifFHRIRERS [HiK] (it EHM)
23£EE 226
(SER2453 ) 25 FEH (ER235E3 )
EEFESEXGHER) 17,172 6,344 10,828
btk 18,578 1,241 17,337
{BE2E - A411 411
SeNiE A1,364 606 A1,970
{Eig18 - - -
[CEz) A41 4,908 4,949
HAFERECHER) A42 230 A272
SeENEE 391 224 167
bpbalki] - 125 A125
&N A433 A120 A313

X P20 ESICEEED (RRAEDERICESEAH ML MABAHE . BEFHEFENZABEHAELYET,



6. BEER-BRAEDOKR

BRARH HEELIRIT

[EK]
(£]E) (B H5AM. %)
235 225E
(Em245E3R ) 22%EFELL (FEm23E3AH)
EYES FEY TR S FEY TR S FEY
EaEREE 4,199,774 1.60% A 197,684 A0.10% 4,397,458 1.70%
25 78 If & 37,853 0.18% 3,136] A0.08% 34,717 0.26%
5% O — L m] - v 74,192 0.11% A 15717 0.00% 89,909 0.11%
5t EH EE M5 X RIS 73,617 0.10% 17,148 A0.01% 56,469 0.11%
55 B fif Hi B 1,321,629 0.94% A 8,688 A0.04% 1,330,317 0.98%
5t # H o 2,647,568 1.92% A 183,439 A0.06% 2,831,007 1.98%
EEFERE 3,878,309 0.58% A 91350 AO0.18% 3,969,659 0.76%
25 78 & 2,735,347 0.63% A 124552 A0.14% 2,859,899 0.77%
5t & picA i bi:l & 205,059 0.13% 63,228 A0.02% 141,831 0.15%
5t & % 254,704 1.01% A 98,456] A0.17% 353,160 1.18%
53 — JL < $* - 113,661 0.15% 7,044 A0.01% 106,617 0.16%
5t 5 L 5 # E 4,458 0.27% 4,458 0.27% - -
5L EHERB N2 AERSE 343,880 0.19% 197,349 A0.08% 146,531 0.27%
5t & FA & 220,420 0.18% A 54962 0.01% 275,382 0.17%
55 # & 5,232 1.78% A 85,960 0.13% 91,192 1.65%
(BN EFFEBF) (B EH5AH. %)
235 25
(EmR245E3R ) 2% FL (EmR23E3AH)
EYES FEY TR S FEY TR S F[EY
EaEREE 3,890,813 1.41% A 333,404 A0.05% 4224217 1.46%
25 78 If & 155 0.03% A 8] A0.06% 163 0.09%
5% O — L m] - v 74,180 0.11% A 15,729 0.00% 89,909 0.11%
5t EH EE N5 X RES 73,617 0.10% 17,148 A0.01% 56,469 0.11%
55 B fif Hi B 939,806 0.68% A 28,849 0.03% 968,655 0.65%
5t # H o 2,263,115 1.81% A 58,371 A0.06% 2,321,486 1.87%
EEFERE 3,631,388 0.57% A 158,418 A0.18% 3,789,806 0.75%
25 78 & 2,719,453 0.64% A 117146 A0.14% 2,836,599 0.78%
5t & P i bi:l & 205,059 0.13% 63,228 A0.02% 141,831 0.15%
5t & % 254,704 1.01% A 98,456] A0.17% 353,160 1.18%
53 — JL < $* - 102,042 0.12% 5,878 0.00% 96,164 0.12%
56 ) % o) T - - - - - -
5L EHERB NS R AERSE 132,456 0.11% 132,021 0.02% 435 0.09%
5t & FA E 216,898 0.17% A 58,484 0.00% 275,382 0.17%
55 # & 5,232 1.78% A 85,960 0.13% 91,192 1.65%
[E#E)
(£]5) (BA:-/BAM. %)
235 265 E
(EF244E3AH#)) 24 EL (EF234E3AH)
EHES F[EY EHES F[EY EHES F[EY
B2 ERYE 4,184,732 1.62% A 199425 A0.10% 4,384,157 1.72%
5% TR I+ & 47,302 0.18% 2,764 A0.08% 44 538 0.26%
56 1- VA -VRUEAFE 74,192 0.11% A 15717 0.00% 89,909 0.11%
5 BEH E MR NG XILRIAE 73,617 0.10% 17,148 A0.01% 56,469 0.11%
56 & fifh 5E % 1,282,433 0.98% A 2204 A0.04% 1,284,637 1.02%
56 B H oo 2,636,267 1.94% A 190,172 A0.06% 2,826,439 2.00%
BEEFEME 3,870,613 0.58% A 89532 A0.19% 3,960,145 0.77%
5% TR & 2,727,180 0.64% A 123,200] A0.13% 2,850,380 0.77%
5t & & 4 bi:| & 205,059 0.13% 63,228 A0.02% 141,831 0.15%
55 & B 254,704 1.01% A 98,456 A0.17% 353,160 1.18%
56 1- VWV +2-RUFTEF® 113,661 0.15% 7,044 A0.01% 106,617 0.16%
55 5 3 5 # 7 4,458 0.27% 4,458 0.27% - -
5t EH EE N ZTAERS 343,880 0.19% 197,349 A0.08% 146,531 0.27%
55 & FA & 220,887 0.18% A 54,495 0.01% 275,382 0.17%
5% #t & 5,232 1.78% A 85,960 0.13% 91,192 1.65%




KRR HHEELRIT

7. BiEE2F 0 R I

D AL DFHEREE
78 B A WS Bk Rl B2 184AE)
AREE B 0RE IR A
Z oA S
BEOBHZLD B A R E I 2 A AR EARICEYILE)
EpTT—
BRSO LB TER
FRUBLRUBERH B Rl
@ sHliAL
€5 (Bt EB)
FH24EIAE FAR23FIAK
AL AL
ma A TEE | @R i FH A
ARRE B HES - - - - - - -
FRUARKRUBERMH A - - - - - - -
Z Ot TS 6,025 1647 10,143 4,118 4377 11,940 7,562
B A37 126 120 157  A163 59 223
" % 5,704 126 6,349 645 5,577 7,578 2,000
Z ot 358 1,395 3,673 3315| A1,037 4,301 5,338
At 6,025 1647 10,143 4,118 4377 11,940 7,562
B A37 126 120 157  A163 59 223
" % 5,704 126 6,349 645 5,577 7,578 2,000
Z ot 358 1,395 3,673 3315| A1,037 4,301 5,338

GE) LRICIE, BENBR EOTEMEESIHRITMEREZRHL THYET . [EASKRBEEITOERZHIEO—IIC DOV THIFMEEIMEL
THEYETH. FRUFEIAKRIZEITHHEEFEA43T A GLEFME72EH M. FHHEE5268 A M) B LUPFERM23FEIAKRIZH 1T5 5T
BRA215T5AA (GL i R64T A M. FFf82,2225F M) 2OV TIX LEIZEHTEYFEE A,

FZDMEMEES I DVTIE, BHEFHEL THYFET DT, LROK LI, BERBRMEELIMGMEEEEDEREEH LLTBYET,

EHFFEBORMICONTE. [ERMEEOHHEOEEICET HEH LORBEV N(EERFHREZTBEREBRAIC|MEH 255 FH205F
10A28B) 2% EL. AEMICHEESN RIS E>THEYET,

(E#E] (B HHM)
FRE24F3A R TrR234F3A K
FHlR &% FRf R 4%

PEIARE FRAfiaE RS Bl FRifi
mHRA BMES 0 A0 0 - 0 0 -
Z Ot A MEES 6,019 1,658 10,167 4,148 4,361 11,948 1,586

S A37 126 120 157 A163 59 223
B % 5,701 139 6,355 653 5,562 1,587 2,024
Z Dt 355 1,392 3,692 3,336 A1,037 4,301 5,338
&t 6,019 1,657 10,168 4,148 4,362 11,948 1,586
S A37 126 120 157 A163 59 223
B % 5,701 139 6,355 653 5,562 1,587 2,024
Z Dt 355 1,392 3,692 3,336 A1,037 4,301 5,338

GE) LRICIE, EHE

X RR EOIAMEES ) ITRIMIRRERHBL THEYVET . [EASRBEE D OEREZBED—ARIT OV THIHTEET

BLTHYFETH. FR24FEIARICE T HFHBIERA4IE A GLIHEET2E H M. FHMi18526 B H M) S LUV TFH23FEIAXRIZE TS
STiE I A2,157TE AA (GLFHEiR64T A M. FTfi1822228 5 M) IZDOVWTIELREBICEH THEYEE AL

FZDMAMEESFUDONTIE, BlFFMEL THEYET DT, LREOR L ERFEEERNBRMEBLMGMEEDOEZEESF ELTEYES,
EHFFEBORMICONTE. [ERMEEOHHEOEEICET HEH LORBEV I(ERERFHREZTBEREBRAIC|MEH 255 FH205F

10A28B) 2% EL. AEMICHEESN RIS E>THEYET,




8. R4 (TRYE

BRARH HEELIRIT

@ BEHRHERES
[&K] (B - E5AM)
245E3A kK 23fF3A kK
234F3ARE
BRI AHETS (A) A 39,387 957 A 40,344
ELEE (B) 27,223 2,876 24,347
REEIRBEAGHETS (C)=(A)+(B) A 12,164 3,833 A 15,997
R RELTHREEDRNIELE (D) - - -
RADBBEHELOER (E) 1,439 A 1,798 3,237
RDBBEYEES (F) - 188 A 188
B RRET LEEMER (G)=(C)HD)HE)+(F) A 10,725 2,223 A 12,948
ALEEER (H) - - -
RERTEIHE (G)—~(H) A 10,725 2,223 A 12,948
[E#E] (B - E5AM)
245F3A kK 23%F3A kK
234F3ARE
REEIGAHETS (A) A 39,455 921 A 40,376
ELEE (B) 27,223 2,876 24,347
REEIRBAGHER (C)=(A+(B) A 12,232 3,796 A 16,028
RN HRELTHREEDRNIELE (D) - - -
RADBBEHELOER (E) 1,439 A 1,798 3,237
RDBBEYEES (F) - 188 A 188
B AR AR (G)=(C)+(D)+E)+F) A 10,793 2,186 A 12,979
AILEEER (H) - - -
RE G5 HE (G)-(H) A 10,793 2,186 A 12,979
Q BEHRTER
[BK] (B - B5AM)
235 224
(FRL245E3 A KD 225 L (FRL235E3 A H)
BEMSHER 2,479 639 1,840
HBER 1,282 A 10 1,292
MEERA 755 8 747
HRERIRE A 852 A 91 A 761
HEHELOZEREDERLIESR 1,291 541 750
BEHBBEHEOERNIELE A 188 - A 188
Z0Hh 190 190 -
[E#E] (B - BHAM)
23 2R
(FRL245E3 A KD 225 L (FRL23£E3 A
BEMSAER 2,487 639 1,848




9. HEEA LR (EREH)

BRARH HEELIRIT

€10 (4 mHM)
245E3A K 2343AK 235F9A K
233AKM 23FF9AKL
(1) BEAALE 17.86% 0.93% A021% 16.93% 18.07%
Tier I & 19.37% 0.94% 0.00% 18.43% 19.37%
(2)Tier I 587,308 31,160 9,186 556,148 578,122
(3)TierI (B A%E) 18,943 91 298 18,852 18,645
(1) — R B3| 4% 18,943 91 298 18,852 18,645
() R EABETRS - - - - -
1)+ (@) 18,943 91 298 18,852 18,645
(4) BRI E 64,863 783 7,352 64,080 57,511
O O e T 19,029 A53 AT 19,082 19,100
(5)HREX (2)+(3)-(4) 541,389 30,469 2,133 510,920 539,256
(6)URHT vk 3,030,951 14,490 47,732 3,016,461 2,983,219
(&4K] (g mHM)
245E3R kK 23£F3A kK 23F9 R kK
234F3ARE 2349 AR
() BEAALE 17.96% 0.96% £A0.28% 17.00% 18.24%
Tier I & 19.32% 1.00% A0.02% 18.32% 19.34%
(2)Tier I 586,168 29,960 7,354 556,208 578,814
(3)TierI (B A%E) 18,956 A10 254 18,966 18,702
(1) —REEEfEIE| 4% 18,956 A10 254 18,966 18,702
() BEEERBETES - - - - -
)+ (@) 18,956 A10 254 18,966 18,702
(4) ERIE R 60,134 1,101 8,482 59,033 51,652
O A e 19,029 A53 AT 19,082 19,100
(B ETER (2)+(3)-(4) 544,990 28,849 A875 516,141 545,865
(6)URHT vk 3,033,068 A1,520 40,695 3,034,588 2,992,373




I EHEFOWN

1. JROEBEEDIKR

O B EREHNEER

BRARH HEELIRIT

[BK] (BR-JHEM)
24£E3A K 23FE3A K 23FF9A K
233/ KL 2359/ KL
y e AEIE 6,384 A3,543 A984 9,927 7,368
f}‘ TR EE 64,991 A16,625 12,871 81,616 52,120
;%; 3n AU EIEHEE 311 311 311 - -
& |BHEHEMEE 37,360 2,171 4,986 35,189 32,374
¥
&5t 109,048 A17,685 17,185 126,733 91,863
BHEES (RE) 2,684,180 A54430 A31,271 2,738,610 2,715,451
WfE e AEIE 0.2% AO0.1% A0.0% 0.4% 0.3%
i TR ENE 2.4% A0.6% 0.5% 3.0% 1.9%
g 3n AU EIEHEE 0.0% 0.0% 0.0% - -
;'E'E BHEHENERE 1.4% 0.1% 0.2% 1.3% 1.2%
&5t 4.1% A0.6% 0.7% 4.6% 3.4%
O o EEENERE
[E#E] (BR-JHEM)
24£E3A K 23FE3A K 23FF9A K
233/ KL 2359/ KL
y e AEIE 6,384 A3,543 A984 9,927 7,368
f; TR EE 65,820 A19,081 12,146 84,901 53,674
;%; 3n AU EIEHEE 311 311 311 - -
& |EHEHENEE 37,360 2,171 4,986 35,189 32,374
¥
&5t 109,877 A20,141 16,460 130,018 93,417
BHEES (RE) 2,672,155 A57414 A29,409 2,729,569 2,701,564
e AEIE 0.2% AO0.1% A0.0% 0.4% 0.3%
i TR ENE 2.5% A0.6% 0.5% 3.1% 2.0%
g 3n AU EIEHEE 0.0% 0.0% 0.0% - -
;'E'; BHEHENERE 1.4% 0.1% 0.2% 1.3% 1.2%
&5t 4.1% A0.7% 0.7% 4.8% 3.5%




2. EESIHEFOKR

O B EREHNEER

BRARH HEELIRIT

(&1K] (Hf:®HAHM)
244E3A %k 23fF3A kK 2359 A K
23F3AXRE 23F9IAXRL
EGHEIEERS 76,760 A22,012 16,637 98,772 93,397
—RREAEEILE 55,086 A14,789 A8,018 69,875 63,104
EREE5 HE 21,674 A7,223 A8,619 28,897 30,293
HE I MEMES | LEE - - - - -
O 8o EEEMNEREE
(E#%] (B EAM)
2453A 3K 23££3A 3K 2389 A 3K
23F3IARME 23F9ARL
EGEIEES 77,003 A23,225 A17,135 100,228 94,138
—REEE LS 54,958 A14,941 A8,121 69,899 63,079
EREEE I LE 22,044 8,284 A9,014 30,328 31,058
HERBIMEES I LHEE - - - - -




BRARH HEELIRIT

3. TP EERRATRE

O B EREHNEER

[EfK] (BA-EHA)
24538 K 2353/ K 235F9 A K
23F3AXRE 235F9AXKL
WERERIERS 7,479 4,459 110 11,938 7,369
ChLIZHET B1EIE
fEbRfEE 63,972 16,384 11,248 80,356 52,724
EEHEEE 37,672 2,483 5,298 35,189 32,374
|t (A 109,124 18,360 16,657 127,484 92,467
4. TRABEERTREORENKR
O Mo EEEHNEEER
[EfK] (BA-EHA)
24538 K 2353/ K 235F9 A K
23F3AXRE 235F9AXKL
2% (B) 93,134 18,848 11,580 111,982 81,554
EGHEIEREAO) 36,307 940 89 35,367 36,218
BRREEE D) 56,827 19,788 11,491 76,615 45,336
CE)EREI A2 EERBAIRTEEICHLTHLELTLSENERE I ZEL—REREIZED G,
REE (B)/(A)
24430 % 233/ K 235F9A K
23F3IARE 23F9ARKE
Mo ERENR 85.3% A2.5% A2.9% 87.8% 88.2%
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5. RREHELS IS -RERR

O BHEFENRER
(K]

KRR HHEELRIT

(B4 B

- SMELELD
BEELD x
AEEE fikdid 3N R LR REEH Rex YRGB
EBHERS EIE:
BHERS HHe 204
BikEsE
WEE AR R RIS Reke s e
o 75 100.0% 100.0% 64
ChbIcET HEE
EEMREE ° g
75
R RS
RS % MR 296 S EIE
640 88.1% 95.4% 650
EEE:]
215
EIR A%
29
BR-RI% 'y
EEmElE £
ErEL 377 53.1% 65.3% ERIEE
EIR 524 374
131
(E%EE)
E#k (26,191)
BERRR R BR-REE 568 || |mamminmi| | BammiTaE| | VRO ERMEE
31458 363 ETEoE Rex
1,091 69.4% 85.3% 1,090
EiR A% 160
w5EE 3| 4585t FERHNHDILE = 3|65~ (EE—BR- RIS
27282 768 Re® = (1BER-RIS+314%) ~ ESE
CEEBEABRIEORIBRBNICKTS5IHE - 528%
OB EEEEOBIEE AT A3 LE © 69%

CEERBECRIERICH T H518% .

CEEARBEEIEEALTRRLTEYET,

0.6%
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HARHE HEELIRIT

6. EMBLEERTRIEDA TNV RILRE [HK]
D FBIRERE RRES LD U T OREES

(i BF)
20/93K 21/3K 21/9K 22/3K 22/9K 23/3%K 23/9K 24/3K
BE | Bm& | mE | B&E | A& | mE | B&E |C9E| maE
o/ |[BEEE 474 396 373 251 88 88 74| A27 47
LRI |fREE 381 298 235 224 176 172 33 2 35
5t 855 694 608 475 264 259 107 A25 82
oy |[EEEE - 41 87 80 4 1 - - -
sy |ERimE - 515 81 60 84 40 17 A2 14
5t - 555 169 141 87 41 17 A2 14
2w [BEEE - - 0 12 1 17 - - -
sy |ERimE - - 146 56 52 21 18| A8 0
5t - - 147 68 63 38 18| A8 0
2/ |[BEEE - - - 75 70 14 - 0 0
sy |ERimE - - - 539 457 416 225|  A76 149
5t - - - 615 528 430 225| A76 149
22/98A %ézi - - - - 2 0 - - -
sy |ERimE - - - - 45 44 44| A3 9
5t - - - - 47 45 44| A3 9
23/3#A %ézi - - - - - 0 - - -
sy |ERmE - - - - - 110 101 423 78
5t - - - - - 111 101 423 78
o |[BEEE - - - - - - - 17 17
sy |ERimE - - - - - - 90| A39 51
5t - - - - - - 90| A23 67
/g  |[EEEE - - - - - - - 12 12
sy |EREE - - - - - - - 304 304
it - - - - - - - 315 315

GE1) EAXBEEBAALTERLTEYET,
GX2) ER24EIARESICIE. A TNTURILIZDEANAEEBELZEL-LO4EANESENTHYET,
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HARHE HEELIRIT

@ FEIREE BB AEE) LT OA TN RIEDEE
(B 48 H)

20/9HA LART 21/344 21/984 22/344 22/984 23/344 23/98A

FEEH FEEH FEH FEH FEH FEH FES
O OE OB o & - - - - - - -
B g 2 o = - - - - - - -
% # ® B it - - A34 AT9 A36 A1 A9
B % 1& # 0 A2 16 1 - 20 A15
Z ) fth A25 AT - A8 0 A32 2
& & A25 A2 A18 AT6 A35 A23 A23

GE1) BAXRBEMEAALTRRLTEYES,

(F2) NERERME) . FHEEEEFRWE. FERE FICRHEEDE T, BEED
BERNE|  BEUMEFR(SHEL. RERL. E. SHEE) LD

BEHEUIE T, RMBEFICLHEERE

FZonft ) c ERADFICLIER. BEHEOEXRRES

(G¥3) SEHLEE, —BIEREMNIH ELELOTYL, 0%, AN -FANEBRICRHREVIIET,
BEME. BRENEESNIGEICE. MEREN ZHEC L. TERRNE ), TFRE
MBI\ FEFTEOMIICLEBZEBEF LLTBYFET.
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7. REANEHRKRESE [HE]

O S ERENRER

OF =¥}tk (BR:BHAHM)
245F3AR 23FIAR 23F9AR

El A & o
(BR<HFHNEREBERSEE) 2,683,915 2,736,631 2,715,154
3 & ES 272,886 243,550 292,619
7 # K B ES 3,380 3,869 5,075
¥ BB E-BDRERRE 3,112 3,658 3,318
< B4 ES 43,591 37,554 38,029
BR-HAR-BHHE - KEE 6,244 9,031 6,899
& #H B & ES 45,058 66,390 44,863
i# TR 3 B OE % 152,507 174,845 165,093
#?]ooxE  E VAR 132,840 144,567 130,586
& m ¥ B’ROB® X 414,663 388,916 423,833
x B E ES 891,416 893,620 884,490
" & =1 ' ES 61,291 86,482 74,800
z o # vy — E R % 172,129 156,568 170,805
i 5 S #* & 64,042 67,597 66,314
z (] fth 420,750 459,977 408,424
BOARUEINERERRSIEES 265 1,979 297
24 FF % - - -
& i 1 & - - -
z (] fth 265 1,979 297
& Hi 2,684,180 2,738,610 2,715,451

@ %R RV EEFIE (B JHM)

243K 2BEIAXK 23FIAK

E3] 2] 5 7
(B A E R £ B3 EE) 108,783 126,114 91,566
B & ES 12,936 3,601 1,428
B2 ® K E ES - - -
X -BRABE-BANRRE - - -
& B ES 462 685 225
BR-AR-BHt#E - KEZE - - -
& ®] bt & ES 36 246 -
B W % EE N I S 658 3,365 438
®?]oox ¥ nNoFE K 1177 749 978
® M ¥ [ S 31,252 36,574 33,982
F o) E ES 18,707 14,055 14,876
0 o B & ES 938 - -
0 8 ¥ - E R % 2,377 16,393 2,416
i A 2 #* & - - -
< (0] fth 40,236 50,443 37,220
BARUEHIEBRERRSIBES 265 619 297
4 FF % - - -
& il L & - - -
< (0] fth 265 619 297
& it 109,048 126,733 91,863

14

HASH HEEL|RT




HASH HEEL|RT

@ HBREO—URE (s EHM)
24538 %K 235E3AFEK 235E9AFEK
234E3A R 23FF9F K
BREO_RA 7.353 A 1,449 A 636 8,802 7,989
EEO—C BB 6,941 A 1,318 A 546 8,259 7,487
oo RE 411 A 131 A 91 542 502
@ NG EER SRS (- EHM)
24538 %K 235E3AFEK 235FE9A K
234E3A K 23FF9F K
RN EEAOR LR 1739787 | A 12044 12274 | 1,752,731 | 1.727513
BN EEAC RSN E 64.8% 0.8% 12% 64.1% 63.6%
8. E%. HE. BHED0ERE
(&4k) (- EHM)
24538 %K 235E3AFEK 235FE9A K
234E3A K 23FF9F K
® % ) 203144 | AM1597 |  A44438 | 264741 | 267582
() 254704 | A 08,456 A8289 | 353,160 | 262,993
w2 KR 2727600 | _A60319 | A55493 | 2787919 | 2,783,003
() 5735347 | A124552 8,708 | 2.859.899 | 2,726,639
w2 KR 2,937,390 A5469 | A24513 | 2942859 | 2961903
(&tCD) GE) 5940406 | A61.324 A1.693 | 73,001,730 | 2,942,099
® o = KR 2684180 | A54430 | A31271 | 2738610 | 2,715,451
() 5647568 | AT83.439 | A21.265 | 2,831,007 | 2,668,833
9. FEHRFITI—TLDOEEMFIRR (8 FHHM)
MEIAT WEIAX | BEOAF
2EIAKI | 20EOAXE
cmo gy (5£8) 25 A1% - 3% 2%
YRIRIN—T (BERE) 4709 A7 601 A573 7310 4982

GE1) R ETELUFEHE-BHERHMLOSERSEEHLIZLOTT,

(F2) TEHRTTN—TLE TEHE (LTBRERTLEEIGU L) BLUZOFR-BERHTY,

(X3) BEWMSINEHER., TB/REV L —TIIRTHEEE. TIEE. KX-HES, TUNTAIWMBIETT,
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. FR23FE SRITREOH—EREE
1. FREELE (SMBELLELE)

HRX2t HEETLRIT

200738 K 2007F98 K 200838 K 2008F9H K 2009438 K 2009F9H K
BAR—X 0.96% 1.05% 0.99% 2.47% 4.33% 3.53%
EEAN—R 1.04% 1.12% 0.98% 2.42% 4.82% 4.04%
2010E3 8K 2010FF9 8 K 20114E3/ K 20114F9 8 K 2012E3/ K
BAR—X 5.52% 4.92% 4.59% 3.34% 3.99%
EEAN—R 5.68% 5.17% 4.73% 3.41% 4.05%

2. REHKIZOLT [HK])

(1) RBEXRRK (B 48M)

WEERHA—X | BEHfR—X =M%
201153 K 380 378 A 2
201159 K 379 377 A 2
20124E3/ K 386 385 A0
CE)EAXRFSEOEEALTERRLTEYET . UTORRICTOVWTHREBHTHYET .
(2)EL AL DFEH

ZLUTTNVEHA,

(3) EiBMIE(ZDINT (B f8H)

A ERRES

5%, B IEEE

201149 A 3 A1
201243 H 84 A0 A4

3. FNEERITEHICONNT [HF])

BEHES (B4 {EM)

E1) BIEIEL (B8R [genscanats
201153/ K 17,527 A 1.7% 64.1%
20115F9A K 17,275 A 1.4% 63.6%
2012453/ K 17,398 0.7% 64.8%

4. EARITIREET, RERORSIZOVLT [BE]

a. REEFEORTHE

(B4 EA)

201049 A F1EHH 107
20114E3 AR 236
20114F9 A F1RE14 160
20124E3R A 244
b. {RIZDRTEE (B {8M)
201049 A 1 EHH 53
20114E3 A #A 110
201149 A 1 EHH 112
201243 A #A 305

5. BEXEE [H{K]

(B {EM)

20124F3A K=

ATEAR b GBIR )

=2, 5T BEERICHEISEEADEHE

130

A 16.9%
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KRR HHEELRIT

V. REHREEEOHEARNLFISONT

1. BEREEEDBIRFTREE O R R VR ROEB GO REYVHRM

FR20E3 AL YGITRD4FTHAE O ZERLFRORBAEORBEYHRMESERIELTEYET . G5, FR2443
AXRBERETIRBLORIES . ESMBAETOTSLREFBENT REELEORE. X, RKEY T TS5/ LMEFIC
e FEL-EMTISOREICI >TELLBMREF DR ROTANGTNELGEDIEREHNLCERICIYRELZLOTHY

EXR
COTREREEEDEILATREL O SEZE LOBEV I (BARAR R I HEEEZEESMEF66S)

2. BEDXGEHER

(B 4B F)

4. REBREEE-AROELGRERE

(B 4B F)

#® i B & & B 534
BRI AEBEEAREERSE 419
BHAEMSSEREEAREEBSA 39
F M OE H B B OB B # 352
T oM F M FFMHEEES -
BB £ o & B X B £ 305
X9 () ftt 192

I H 1,307
& i i3 5l E] # A T73

% iE B & a & 33
T 0 fts Ml OE % M OE B S 22

" oZE B £ B E o # %8 501

() ERFEHOBREREEE - BEOBICEEMNLVO ., BEAR—RERHLTEYES,
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H22/3% H23/34] H24/344
£ % M (— R KR35 ®/ A ) 335 354 425
(5 EF) B E R L L HE 262 315 360
T 62 286 394
(5 EF) B E R L L HE 25 175 210
2R TR (BB KBS E RN 80 56 132
EEEELEERE S 347 472 355
3. FROFEBAMBRTRYEE
(84 BFD)
HRIES
EHEYOMBLLENZ O &
EBME (—BRRIEBR A 1,430
Bzl @ % M m A g 1,238
"R EEEEEEEE 1,415




MRSt HEELRTT
V. S EBEEIOIRR—ry—FDRT

1. CDO. CMBS. RMBSEETHRAR—Tv—

L1474 )L—TF D CDO(Collateralized Debt Obligation) . CMBS (Commercial Mortgage Backed Securities) .
RMBS (Residential Mortgage Backed Securities) BEED TH A R—y—IZLL T D@EYTT,

(BGL:{EM)

ER23F12ARES FR24FEIARES

CcDO 2 2
EES 2 2
CMBS 125 124
EEN 106 103

TOT 19 20
RMBS 24 21
| B& 24 21

2. LINLYD D74 F R
LIEFTIL—THRREAELTWALNLYS  D7A TV RIRBITHRR—Sr—IF U T O ESYTY,

BE.UTOREIL. BIRI7/ TV ADEHIZHELTNESA—DEE BEDENRERD ) I774
FTUFEEEL)ERFLTEYFET L, REBRKERLADLOERVTEYEY,

(BB

FR23F 12 AKX ik 24 £3A K
A— ks 2,324 2,183
aASYRAURSAY 64 101
(RETH)
=11 2,388 2,284
Hhigh Al D FE = A ER
(BfL:f8M)
R 23 F 12 AKX R 24 £3RA XK
ek 715 720
FR M 2 413 378
7T 24 18
BA 1,150 1,075
KEM 85 93
a&t 2,388 2,284

CEEEHEHF. BRAEMARGEFOERALTRTLTEYET,
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