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H19/9 H20/3

a b chb-a d e fe-d
+ « )
H18/9 H19/9 H19/9 H19/3 H20/3
" 1,246 1,367 120 10% 2,753 2,930 177 6%
478 551 72 15% 982 1,130 148 15%
2 768 815 47 6% 750 1,770 1,800 30 2%
-95 -178 -83 -229 -300 -71
[ ] [136] [169] [33] [24%] [100] [297] [200] [-97] [-33%]
[ ] [72] [83] [10] [86] [-1 [-86]
672 637 -35 -5% 650 1,541 1,500 -41 -3%
181 30 -151 181 - -181
[ ] [158] [-] [-158] [158] [-]1 [-158]
106 206 99 433 490 57
701 405 -295 -42% 400 1,184 900 -284 -24%
H18/9 H19/9 H19/9 H19/3 H20/3
684 640 -44 -6% 650 1,599 1,550 -49 -3%
669 355 -314 -47% 350 1127 850 -277 -25%
- - 5 7 2

*1 *2
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H19/9 19/9 20/3

5,024 9,900
613 ) 4,910
168
400
. 165
2,700
H19/3 1,286
506 ) 1t e 530

18 20bps 18 7bps
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a b ch-a d e fe-d
+
H18/9 H19/9 H19/3  H20/3
615 654 39 6% 1,328 1,410 82 6%
197 250 53  27% 430 505 75 17%
161 168 7 4% 387 400 13 3%
* 124 134 10 8% 261 285 24 9%
/8 14 -4 -5% 145 145 0 0%
631 /713 82 13% 1,425 1,520 95 7%
4 320 340 20 6% 658 715 57 9%
183 196 13 % 370 400 30 8%
47 45 -2 -4Y% 96 95 -1 1%
62 96 34 55% 253 235 -18  -T7%
19 32 13 68% 48 13 27 56%
1,246 1,367 120 10% 2,753 2,930 177 6%

H18/9  H19/3
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a b cb-a d e ( )

fe-d
H18/9 H19/9 H19/3 H20/3
96 119 23 210 255 45
58 78 20 130 140 10
155 197 42 340 395 55
25 32 7 53 65 12
18 21 3 36 45 9
43 53 10 90 110 20
197 250 53 430 505 75

H17/9

H18/9

5,024

H19/9

300

250
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150

100

50

H17/9
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13,633
11,683

H19/9
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. w H19/9 165

a b ch-a d e ( )
f.e-d 168
H18/9  H19/9 H19/3  H20/3
[ |
126 131 4 310 320 10
35 36 1 76 80 4
161 168 6 387 400 13

200 50,000
168
161

150 130 40,000
30,000

100
20,000

50
10,000
0 0

H17/9 H18/9 H19/9 H17/3 H18/3 H19/3 H19/9
[ ]
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a b d e ( ) a b c:b-a d e ( )
cb-a fe-d fe-d
H18/9 H19/9 H19/3 H20/3 H18/9 H19/9 H19/3 H20/3
149 156 6 307 330 23 135 131 4255 250 -5
25 21 -3 46 45 1 57 57 0 110 105 5
124, 134 10 261 285 24 78 74 4 145 145 0

2
H18/9 132 H19/3 27
1

7
|

90,000 - 86,259 86,151 H19/9 H19/9

G G
25.4% 24.4%
2

H17/3 H18/3 H19/3 H19/9
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H19/9

%

100
75 50.2%
57.4%
73.2% 75.4% 77.8%
50
o5 49.8%
42 6%
26.8%
0
3
A B C D
1
O 21
2
3 +
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a b C dc-a
18 18 19 20%
112%]  146%|  1.49% 0.37%
| 109%|  138%|  154% 0.45%| | | 18
0236 036w  048% 0.24%
| 018%|  020%|  0.39% 0.20%| | | 6%
o9ow| 108w  115% 0.24%
1.4%
a b C dc-a 1.0%
H18/ H18/  |H19/
1.22% 153%|  157% 0.34%| | | oy
| 1.26% 1.50% 1.67% 0.40%
023%|  036%|  0.48% 024% | | ey
| 018%|  029%|  0.39% 0.20%
1.07% 120%]  1.28% 0.204] | | °
*1 + + + o
*2 + + 0.2% @) ®) o
*3
0.0%
*4 + + 17 17 18 18 19
*5 + +
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(
( )
H17/9 H18/9 H19/9
- 3 - o1 19/3 H20/3
17 15 14 a 5,600 5,400 6,400
1 5 79 b 1 328 94 300
16 0 0 c 307 123 300
21 15 9 b/a *1 5.8% 3.4% 4.6%
( 58 87 123 c/a 5.4% 4.5% 4.6%
26 31 -29
*1
84 118 94
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5,000

2,500

0

7,023

H19/9
7.0%

891

615

H15/3 H16/3 H17/3 H18/3 H19/3

+

I ——

H19/9

8%

6%

4%

2%

0%
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ch-a e ()
a fe-d
H18/ H19/ H19/3  H20/3
104 123 19 175
-34 -23 11 -41 } 200
66 69 3 163
136 169 33 298 200 -98
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H19/9 Tierl 65% H19/9 Tierl 8%

( ) | 7,857 o [ —A— /Tierl
*
227% —— 1/ Tier1? 4,000 100%
7,500
200%
3,000 75%
5176 9296 ;504
5,000 4,695 4,642
2,000 50%
100%
2,500 "
50% 1,000 250
0 0% 0 0%
H1S/3 H16/3 H17/3 H18/3 H19/3 H19/9 H15/3 H16/3 H17/3 H18/3 H19/3 H19/9
* H15/3 BS 2 H19/3 Tierl
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ABS) CDO)
MBS
- 3000 r
1,130 20 2500 r
CDO) (100) ( 10)
(348) (1 2000 r
(249) (9
(123) ( 6) 1500 r
(310) (6)
1130 20 1000
500 r
19 9 0
H18/9 H19/3 H19/9
1,033
(909)
(64) 5
(60)
1.033
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b c:b-a

a
H19/3 H19/9
Tier1 7,645 8,126 481 4,100
Tier2 2.960 2.868 91 4,000 3,671
85,841 84,171 -1,670 3,432
12.13%  12.93% 0.80% £ 000
Tier1 8.90% 9.65% 0.75% ! 2,540
oo
! 1,654
(%),
10.34 12.35 12.13 12.93
12 10.14 ' 1,000
750 8.50 8.90 9.65
8
4 * 0
m Tierl H17/3 H18/3 H19/3 H19/9 H20/3
0
H15/3 H16/3 H17/3 H18/3 H19/3 H19/9 *
* H19/3
*1
% *1
<H18 7 320 > 8 1
1,500.0 H11/3 0.90 H21/8/1 B *2 45
21325 H11/3 1.25 H21/8/1 2 30
<H19 7 370 400
3.632.5
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a b c:b-a
18 9 19 9
1 1 5 10 1 5 10 1 5 10
10 5 10 10
1280| 10,727 8,556 681 940 17,025 6,530 1,457 -340 6,297| -2,025 775
1,002 8,049 8,182 671 841| 14,716 6,261 1,176 -160 6,666| -1921 504
1 15 16 2 10 1 1 -4 -14
276 2,662 357 10 95 2,297 267 280 -180 -364 -89 270
1,208 711 388 4521 366 1,002 714 6,723 -841 291 326 2,202
2488| 11438 8,944 5,202 1,306] 18,028 7,244 8,180/ -1181 6,589 -1699 2977
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H18/9 | H1o/9 H18/9 | H1o/9
372 3s9]  -12 ( 197 250 53
402 sro] -3 161 168 6
144 0] -4 77 74 -3
25 32 6\ >< 124 134 10
35 36 1 39 32 -6
147 155 7 \_ 41 20l 20
44 2| 1w 641 681 39
4 3 -0
29 1| 18
384 420 36
172 218 46 | 144} o] s
154 197 42
18 21 3
126 131 4
77 74 -3
1 0 1
JTSB _25 21 3
10 14 3
JTSB -16 -14 2
36 17 -19 j
| 6 7 0
| | 641 81| 3|

() Chuo Mitsui Trust Group



() Chuo Mitsui Trust Group

38



