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HALS 6,286,003 3,885,229 1,573,498 426,471 400,804 23,781
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SERR29E9 AR

PD LGD EL default Y27 9z4h EAD ASyRAVR
INE¥ INE¥G INE¥S INEE  jy. 5viEEEE 47 )5V8EEE NG IHEE
IEESE 0.38%  32.79% 38.75% 14,536,764 2,625,179 2,094,697  75.00%
EIRL (BEEELEERL) 17.92%  33.65% 176.50% 357,546 133,484 105,859  75.00%
BEBSELUT 100.00%  39.78%  38.95%  10.91% 47,838 9,130 562  75.00%
=511 1.19%  32.84% 42.48% 14,942,149 2,767,793 2,201,119  75.00%
GF) FR28FEIARL D BEEMEEO—IICBEBAREHRALTHD., XTIV AR—Iv—E2EATHEDET,
(847 : HAM)
FR28FIA KR
PD LGD EL default YZZ-vzAk EAD AZTyRAVE
InE¥S InE¥S InE¥S MNEE  y. pt5v788ER 47 5vx8EER  oNo|HER
E8% 0.37% 33.58% 38.80% 14,110,282 2,808,061 2,186,770 75.00%
ZERE (EEEEZRL) 15.76% 32.84% 167.43% 274,751 52,031 9,198 75.00%
BEBSELT 100.00% 37.57% 36.23% 17.79% 61,003 16,658 247 75.00%
a&t 1.11% 33.58% 41.13% 14,446,036 2,876,751 2,196,216 75.00%
() PH2BEIAR & D BEEMEEO—BICEEAREAMLTHD, YZTIAK—Yr—EBATRDET,
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IEFE  MEFEH TNEF9 EFS 4y ]
EB% 0.00% 44.11% 0.80% 17,544,732 138,870 21,674  75.00%
EERSE (BEEERZHRC) 34.12%  45.00% 282.39% 11,283 746 - -
BEBEMUT = = = = = = = =
=53 0.03%  44.11% 0.99% 17,556,016 139,617 21,674  75.00%
(847 : EAM)
FR28FIA K
PD LGD EL_default YZZ:9z4h EAD mEST YN cor
MEFS  MEFS  NMEFH MEWS 5y osamE 1) ooaEER RSIHE
EE% 0.01% 43.60% 0.96% 13,888,750 90,428 20,180 75.00%
ZERE (EEEBEZRL) 34.12% 45.00% 282.39% 10,121 1,272 — —
BEBSELT — - - - - - - -
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(3) RHEZERITTI AR—Y v —

(Bfz - B5AM)

SERR29E9 AR

LGD EL_default YZ%:9z4 b EAD AZYRAZK aee
MEFS  MEFE  WEHS 4y 5uasER 47 G5viEEER RO IHER
IEESE 0.13%  41.12% 25.46% 1,030,099 671,667 74,729  75.00%
ExRL (EBEEZRR) = = = = = - -
EEEUT = = = = = = = =
=511 0.13%  41.12% 25.46% 1,030,099 671,667 74,729  75.00%
(87 : BAM)
TR28FEIAR
PD LGD EL default YZZ:9z4h EAD SyRXUk o
MEFHE  MNEWE WNEWI NEWI gyouoviEeEE 47G5yisEsE  RoIHER
EEE 0.12% 41.78% 28.23% 1,277,193 605,245 108,219 75.00%
&55‘6 (BEBEZR) - — - - - - -
EEEUT - — - - - - - -
ﬁ?r 0.12% 41.78% 28.23% 1,277,193 605,245 108,219 75.00%
(4) PD/LGDARZEAHWIKHAEL Y AR—Yv—
(847 : HAHMA)

FER295EIB R

PDINE Y YR - 9o NINEFY 2=
IEEE 0.22% 145.04% 932,959
ZrEdk (EEEEERL) 14.05% 656.84% 5,393
BEEELT 100.00% 1,192.50% 8
=5 0.30% 147.99% 938,361
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(847 - HAM)
FER285E9H KR

PDINE S YRY - 7o MIEFH bz 1=
IEET 0.21% 141.76% 1,036,512
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(5) BEAARBEAFIIAR—Iv— BEURNILEY VB TFT—LEIFITIAR—I vy —ROZOM Y T—ILEIFTI AR—I v —

(847 HAHM)
FER295EIB R
PD LGD EL_default YZ7:-7z4h EAD S SN ccE
INE¥ INE¥ INEFG MEF 1V \GYABEEE  47-N3VAEEEE  RSIHER
JERESH 0.24%  26.84% 12.33% 8,637,640 25,824 1,239  100.00%
BERREER T ERE 21.27%  27.46% 163.44% 75,601 71 - -
;“'57 Lirt)b b 100.00%  28.92%  21.34% 100.47% 36,022 19 - -
e 2] LS, HESE 0.46%  74.32% 15.58% 20,439 56,109 620,234 9.05%
’Etﬁ i ?E%’E/ 7B EFE  35.14%  69.64% 189.20% 169 84 628  13.45%
7 774N 100.00%  75.34%  73.77%  20.74% 172 288 3,536 8.16%
ZDMYF—ILA JEFESH 0.77%  61.97% 45.88% 160,214 54,141 168,757  28.47%
CuE) WEHE  32.89%  37.26% 97.15% 620 599 88  23.90%
’ ;g%)w 100.00%  45.19%  34.63% 139.87% 3,452 376 1,143  22.51%
1 =_ HESH 0.94%  33.67% 30.21% 384,631 2,639 1,734  100.00%
(;@%J,@r;f LS EHE  37.24%  31.50% 84.45% 2,669 1 1 100.00%
774N 100.00%  36.74%  34.56% _ 28.93% 9,450 184 46 100.00%
=i 0.99% 28.34% 15.50% 9,331,085 140,341 797,411 13.52%
(847 BAHM)
FHE28EIR K
PD LGD EL_default YA%7:7z4b EAD EEST SO CCF
INE¥g INE¥ INE¥ MEHS 1V \GYABEEE  47-NGVAEEEE RSIHER
FEIEH 0.24% 25.40% 11.71% 7,844,893 31,136 1,451 100.00%
BERAEER il;%*% 22.20% 26.01% 156.01% 89,736 141 15 100.00%
774l 100.00% 28.01% 22.00% 79.51% 37,749 24 — —
ERURILE Y SR FEIETH 0.50% 74.76% 16.62% 20,551 46,158 489,100 9.44%
JE -yt R 33.93% 69.48% 193.88% 235 143 858 16.69%
7 ;gim 100.00% 76.72% 73.45% 43.33% 254 197 2,232 8.83%
1 =_ HESE 0.74% 60.90% 47 .65% 149,523 40,518 181,609 30.76%
?ggﬁ;f LS EimE 32.96% 36.80% 94.55% 919 566 160 33.89%
4 ;E%M 100.00% 42.54% 33.54%  119.31% 3,068 412 1,032 33.76%
=_ T 0.99% 33.26% 30.39% 358,466 2,636 1,448  100.00%
(;@%J%EJ)T VS TR 35.80% 30.45% 79.95% 3,247 21 21 100.00%
774N 100.00% 34.19% 31.69% 33.17% 10,985 198 38 100.00%
=5 1.14% 27.02% 15.32% 8,519,631 142,156 677,969 15.60%
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RERET FEZBRAYT 5K— b 7 A Y A QIR TADHEEHE & RiFMEDITEL
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T B 284F E FR AR AL AR HEEHE FR294F EE IR IR L R (E
EEFIANBPIIRAR—Yv— 92,363 21,132
VIYYEIFTIYAR—Y v — 1,965 A 633
ERMEEERIT TV AR—Y v — 992 A 25
UF—=)LAFITIAR—Vv— 26,243 3,319
GE) 1. FRsEERIR R R HER E R EIA ROMFIARAETH D X7,
2. FROFEEFEHBABEEEITFEROFIARLDERIEROEITELTEND T,
(847 - HAM)
k27 E R BB R EEHEEHE FR28E E R HEHA B R RBEEEE
EEFIANBPIIRAR—Yv— 104,393 11,548
VIYVEITIYI AR—I v — 2,514 2,582
SREBEZRIT T AR—Y v — 1,279 27
Dr—ILEIFITIIAR=v— 25,794 11,193
GB) 1. PR FEREIMAKEEEER PRI FIRROMFRAKETH D E T,
2. FR2SFEEFEEIBRBEEEEITFERBFIARLDERIFEROEETELTEDEFT,
(847 HAM)
TRk 265 E R B HR 1B KRB HESTHE FEr27FE R IE R EEEE
BEEFIANBIPIIVRAR—Iv— 173,155 A 7,031
VIJUYEFTIIZAR—Y v — 362 1,031
SRMEEZERIT T AR—Y v — 921 3
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TR 25F E R B HR B R EEHERTE FER26F E R EHR B R EREEE
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VIYYVEIFTIYIAR—Y v — 303 A 21
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