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3. BREHERIICEALTE. %X, 772 R BE. GREEEESEHEOEDDBVWED]ICETELTEWET,
4. FIANBNUEITRR=T v —(2(F. AESMEHFEEBERALZIIZAR—Y v —D5E5EEDBEEEXDH [BEEEEIUT THRELDEHLELTHUET,
5. BHSOREHREIES . SHEOREEPRICEIVEHULTEUET,
6. CVAURTJIBRBITAR—TJv—RBIENTHU E A,



OEfRI5ISEHRES. HAPIERIEE

(811 - §F5F)
iEfS
—iREfE5 2% 10097 10696 - 10097 10696 | 12117 14937 - 12117 14937
ERISHEE ME 12357 11927 753 %11,604 11,927 | 16592 13,855 2747 %13,844 13855
SEIBEEEM T EED 213 206 %213 206 ! 214 215 %214 215
BEBIMEHES I SRIE - - - - - - - : - =
& &t 22455 22,624 753 %21,702 22,624 . 28,709 28,792 2,747  %25961 28,792
B
20205!5%':;%5? - i 2021 Egﬁ%ﬁjﬁ 5
—hER5 =% 8,874 9,521 - %8874 95521 | 10,981 13,858 - %10,981 13,858
I E R 10501 10,140 707 %9794 10,140 | 15043 12,335 2705 %12338 12335
SEIEEEE@ITEED 213 206 %213 206 ! 214 215 %214 215
HEBIMEES I SRIE - - - - - : - - - -
& &t 19375 19,661 707 %18,668 19,661 | 26,024 26,193 2,705 %23,319 26,193

(F) 1FBICRBMEAERETHIET

2R - 911 MNOKZIUSTEXRERAVRT - 7Y NOZBUSHBENMBASNZ T I AR—I v —RUTBHEI I AR—J v —(CHT 35 |EEE2SATHBIET,

OERIEHEI5 1SS (sl FREH)
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2020£FEEhRSHA ‘ 2021EETRSEA
Higgh%e HAhIEN0EE  HAhimAME HEREES Hieh%e HACIENNEE HAdiEAMEE HERGRS
bkl i
Bt 12,144 11,720 12,144 11,720 | 16,377 13,639 16,377 13,639
R AR-BE-ZR-EE | 11,996 11,204 11,996 11,204 ¢ 15,919 13,181 15,919 13,181
Z0fth 147 516 147 516 | 457 457 457 457
ESEt 213 206 213 206 214 215 214 215
& &t 12,357 11,927 12,357 11,927 | 16,592 13,855 16,592 13,855
ESERl| :
D E 3,363 2,946 3,363 2946 | 2994 3,415 2,994 3,415
R Mg 15 1M 15 11 1 4 11 4
pES 1 1 1 1 1 1 1 1
fhzE. FO%E. WFIEEEE 1 1 1 11 1 1 1 1
et 64 70 64 70 | 268 294 268 294
BR - HR - BMHE - kEE - - - - ] 1 1 1 1
IEREEE 4 4 4 4 4 6 4 6
B, BMEE 46 44 46 44 43 52 43 52
HFSZE, \EE 2,879 2,356 2,879 2,356 | 2262 2,882 2,262 2,882
SRl R 6 6 6 6 | 4 4 4 4
TEEE. YREEE 1,425 1,402 1,425 1,402 ! 1,397 1,468 1,397 1,468
BEH 2% 2,412 3,032 2,412 3,032 | 7784 3,923 7.784 3,923
bipsWACSASILYN - - - - - - - -
@A 1,922 1,842 1,922 1,842 ! 1,600 1,580 1,600 1,580
Z 0t 213 206 213 206 ! 214 215 214 215
& &t 12,357 11,927 12,357 11,927 | 16,592 13,855 16,592 13,855
EES
2020 ERSER | 2021FEETREA
e HiErks  HAChiENNEE HAchiEAMEE  HERGRS | HREeS  HAChiENNEE HAdhEAMEE  HERGRE
Emst 10,287 9,933 10,287 9,933 | 14,829 12,119 14,829 12,119
AR EE-SB-EE | 10,139 9,416 10,139 9,416 | 14,371 11,662 14,371 11,662
Z0ith 147 516 147 516 | 457 457 457 457
Eset 213 206 213 206 | 214 215 214 215
& &t 10,501 10,140 10,501 10,140 | 15,043 12,335 15,043 12,335
ES R 1
B 3,349 2,942 3,349 2,942 | 2989 3,410 2,989 3,410
B Mg 15 1M 15 11 1 4 1 4
P 1 1 1 1 1 1 1 1
fhEE. RO%E. T 1 1 1 1 1 1 1 1
et 63 69 63 69 | 266 293 266 293
BS - HR - BfHE - kEE - - - - 1 1 1 1
IEREEE 4 4 4 4 4 6 4 6
B, EER 45 44 45 44 43 51 43 51
HFSEE. I\EE 2,872 2,354 2,872 2,354 | 2,259 2,879 2,259 2,879
SR, (FIRZ 6 6 6 6 ! 4 4 4 4
TEIEE. YREEE 1,425 1,402 1,425 1,402 i 1,396 1,467 1,396 1,467
BEH—ER% 2,379 2,999 2,379 2,999 | 7,746 3,888 7.746 3,888
75 A - - - - L - : -
BA 120 93 120 93 | 100 107 100 107
Z0ith 213 206 213 206 214 215 214 215
& &t 10,501 10,140 10,501 10,140 © 15,043 12,335 15,043 12,335
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0%#B20% %% - . - - - - - :
20% A E50% i 6,710 0 . 7,889 0 2,409 0 2,415 0
50%LLE75%5%E - 1 - 2 - - - -
75%L1_E100% K - - o - o S
100% U E150% K% - 26,274 26,657 3,003 - 3,726
150% A E250% K - 0 0 - - -
250% LA E1250% K - 338 386 -
1250% - - - E - - - -

=5 6,710 26,720 7,889 27,095 2,409 3,004 2,415 3,726

CF) MBEBW]EE. ﬂ'ﬁ*%*%ﬁﬁﬁﬁb‘ﬁ%bt%ﬁ’&%ﬁﬁb')Z/j I RNEHEVEII AR+ —THWET.
BH. EEBAEEE LT, RSB HREBRE Y — R&). RXSHBEREMHHAKR JCR). A—F 1 —X - A1 URRI—X - H—ER - 127 (Moody's).
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= 2.5EFR 70% 3,397 1,464
25401 90% 25,486 25,795
a - 115% 3,432 2,419
G5 250% - 2,770
F7AIN 0% - -
&F 44,649 49,662
ORST 1 )T 1 DEVWEEXRAREED(TER (4 : B5M)
2095127 - 751477 5%#5&!’5% X7 911k 2020 EPRIER 2021 EE PR
2 55k 70% - -
& 25600 F 95% - .
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OREBEMFENERAINZR—M T+ VFICOVTOEIR
OEXEAAT. VI AT, SREEENTTIAR-T v —RUPD/LGDARZEAT HAELIAR—T v —
[CRBJBEHERMBINF A —9F

(847 - F5M)
e
2020 E R
fRaEE PD LGD I ORI EEdN EAD
EHERD T - o *2 NFUR AT NFTUR
HEF9E HEF9E HEF9E AEEy aEEg
EEIANBTIIAR—T v — 2.08% 41.10% 49.91% 3,187,234 315,914
A FE% 0.11 40.99 30.72 2,072,735 295,564
A&t ha-L3 1.07 41.42 75.24 816,336 17,399
A TEEE 9.11 40.84 149.18 260,888 2,947
F7 4~ EEEENT 100.00 43.12 0.00 37,273 2
T DEITTT AR—T v — 0.01 45.00 4.42 3,851,097 761,289
A h=T3 0.01 45.00 4.40 3,850,035 761,289
A&t E#% 1.76 41.57 93.26 1,062 -
TIAERT IR - - - - -
FI7AIE BEBELUT - - - - -
SRR T AR—T v — 0.10 33.03 27.37 390,970 249,460
_E{iTiEet E#k 0.10 33.02 27.35 390,737 249,460
oSt EH%E 0.24 45.00 33.78 100 -
TS EEEL 491 45.00 157.12 132 -
FI7AIE Z2EBELT - - - - -
PD/LGDAREBRY SHREL T 2K~ v — 0.13 90.00 112.38 173,392 -
IR E&% 0.07 90.00 107.98 168,433 -
oSt EH%E 0.94 90.00 223.17 4,395 -
TS EEEL 5.47 90.00 526.81 529 -
F7x )~ EEEELUT 100.00 90.00 1,125.00 33 -
EE
20214 ErhRgER
RSN PD LGD YR+ 51k EAD
ERERS = = = Y NSVR AT N5UZR
NEFE(E MEF9E MEFSE AEED AR

BEFIANATIIRAR—T v — 2.41% 39.71% 48.45% 3,020,840 393,800
IR EE% 0.10 38.87 27.51 1,874,494 375,658
oSt E#%E 1.01 41.34 73.89 808,817 15,655
TR TEEE 8.70 40.74 145.11 291,217 2,458
F7x )~ EEEELT 100.00 44.93 0.00 46,310 28
JTUSAFIIAR—S v — 0.00 45.00 274 5,461,865 1,763,149
A h=C3 0.00 45.00 273 5,460,613 1,763,149
gt Ex% 1.79 42.23 93.15 1,252 -
TIAET IR - - - - -
FITAIN B2EEELT - - - - -
SRS T R RA—T v — 0.08 32.97 20.19 463,111 233,912
A &% 0.08 32.97 20.19 463,111 233,912
==livE I IERE - - - - -
TRIAER ZFE5% - - - - -
FI7FIN BEBELT - - - - -
PD/LGDAR & BAT HHREL T AK—T+— 0.10 90.00 110.31 173,005 -
A E&% 0.06 90.00 107.06 167,594 2
gt % 0.48 90.00 185.07 4,928 -
TR TEEsS 6.48 90.00 443.49 458 .
F7x )~ EEEET 100.00 90.00 1,125.00 23 -
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3. DR - 11 NONEFHEFIECEAREREREIS2RTEDSNIE1.06DR T — )27 T 779 —%RUBFDERIRT - 7y NOBEZRICEHL TS

¥

4. EAD& (3. WERSHFEMBERSND I AR—I v —CDVWTT 7+ L MAREUBESICRESNSSEERE THY . TIAR—Yv—h 5HHE EBITHEEOER

DEPRUICERETHIFT,

5. 47 - NV XEEBEENEADE. CCF (SEREHE) BREOKEZERLTSWET.
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7

. PD/LGDARZBAY 2HRNEL I AR—Lv—DURT - D1 MIETIER. HFHEREAIC1250% 2R CILBZNELLERVRT - 7y MNEZEICHEHLT

HNET,

44



(847 : B55F)

TS
20204 EhRgHY
fREE PD LGD I ORI EEdN EAD
EREXS o - o IV NSVR FT - NS5UR
HEF9E HEF9E HEF9E AEEY aEEg
EEIANBTIIAR—T v — 2.08% 41.11% 50.08% 3,198,264 315,914
A FE% 0.11 40.99 30.72 2,072,835 295,564
A&t ha-L3 1.07 41.46 75.63 827,266 17,399
A TEEE 9.11 40.84 149.18 260,888 2,947
F7x )~ EEEENT 100.00 43.12 0.00 37,273 2
JTUSEITTT AR—T v — 0.01 45.00 4.42 3,847,475 761,289
A h=T3 0.01 45.00 4.40 3,846,413 761,289
oSt %% 1.76 41.57 93.26 1,062 -
A EEE - - - - -
F7x )~ EEEENT . - - - -
SRR T AR—T v — 0.10 32.98 27.34 388,465 249,460
_E{iiEet E#k 0.10 3298 27.31 388,233 249,460
oSt EH%E 0.24 45.00 33.78 100 -
TS EEEL 491 45.00 157.12 132 -
F74 )~ BEEENT - - - - -
PD/LGDAREBRY HHREL T AF—T v — 0.18 90.00 121.96 183,489 -
A h=C3 0.07 90.00 108.05 168,891 -
gt ¥k 1.09 90.00 271.74 14,035 -
TS TEE% 5.47 90.00 526.81 529 -
F74 )~ BEEEUT 100.00 90.00 1,125.00 33 -
=173
20214 EchRgER
s PD LGD YR+ 9z b EAD
EHEXD W - \. Y NSVR AT NFVR
MEFSIE MEFSE MEFIE ATt AL
EEFIANBTIYIRAR—T v — 2.41% 39.72% 48.61% 3,030,816 393,800
A h=C3 0.10 38.87 27.51 1,874,794 375,658
gt E#sk 1.01 41.38 74.23 818,493 15,655
TS TEE% 8.70 40.74 145.11 291,217 2,458
F74~ EEEELT 100.00 44.93 0.00 46,310 28
JTUSETITT AR—T v — 0.00 45.00 2.74 5,458,252 1,763,149
A h=C 0.00 45.00 273 5,457,000 1,763,149
gt E#%E 1.79 42.23 93.15 1,252 -
TR TEE% - - - - -
F7x L~ TEWRENT - - - - -
SRS T T AR—T v — 0.08 32.94 20.17 461,607 233,912
A % 0.08 32.94 20.17 461,607 233,912
gt E%E - - - - -
TS EEES - - - - -
FIA4I K EERENT - - - - -
PD/LGDAREBRT AHAET T AK—T v — 0.15 90.00 118.31 183,082 -
A Rk 0.06 90.00 107.13 168,052 -
A&t R 0.77 90.00 23561 14,547 -
A TEES 6.48 90.00 443.49 458 =
F7x )~ EEWEENT 100.00 90.00 1,125.00 23 -

GE) 1. BEEIANATIIAR- v —F. FRANRE[HTIIAR—T v —2SAHFTH . HESHEERVBABIEISATBY FA.
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NERRUCEBRTHWFT .

5. A7 - NZUREEBEOEADZ. CCF (S5EREHE) BREOHEZERALTEWVET.
6. D ERHEASEOLBEMNEZRELREFREZSATEWE A
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O EATEEDIT. BEEIVAILEY TR F—LATRUZOM F—LAITII AR-2 v — (%3 T—ILES 5!

NIA-9%F CR=re)
PE=F
20205 EHhREHA
— JLIX S N
TR EF:E,) & L(\EID ] ELd?faUl-g 27 :?I{-g T IV57§A37 TNTVR R h*?ilftﬂagiﬂé
MEFSE MNEFSE NEMSE NEFHE HEEE  SEEE TE
BEATRFSEDT I RAR—T v — 1.41% 33.04% - 21.49% | 1,658,689 - - -
FEERST 0.51 33.03 - 20.81 |1,642,162 - - -
SEST 29.89 34.55 - 201.78 2,087 - - -
F7FIb 100.00 34.81 29.02% 72.31 14,438 - - -
BEVRNE TR F=VATIT AR v — 0.35 86.96 - 9.82 12,609 91,217 | 184,936 | 49.35%
FFRETRSE 0.29 86.96 - 9.67 12,497 91,204 | 184,782 49.37
FEST 17.76 88.31 - 220.35 73 4 122 26.29
FI7FIb 100.00 75.43 75.43 0.00 38 7 32 51.21
ZOMt) F=EIFTIT AR=Tv— (B 3.47 23.53 - 19.89 70,520 907 1,819 | 48.03
FRIERST 1.26 23.48 - 19.14 68,901 906 1,817 | 48.03
SEST 31.94 23.43 - 60.71 36 - - -
F7xI K 100.00 26.00 21.84 52.01 1,583 0 1 48.03
ZOMt) F-VEFTII ZAR-Tv— (HEH) 2.08 56.19 - 38.58 22,309 55 172 31.22
FEEST 0.67 56.45 - 37.61 21,925 53 163 | 31.22
SEST 31.50 48.64 - 125.66 101 - - -
T7+IN 100.00 38.82 32.23 82.47 283 2 8| 31.22
PEL
2021 ERIER
— JLIX I S
TR MEF‘,I?EJ & 7 iE\G,Ei)f_, i ;é?fg{lé ;Zé‘ ?fgf-g A IV57§A27 AP s HE:ES?JUE
HIHE MEHHE MNEFHIE HMNEFIE AEEE AEES TE
BIERARFELQITITI AR— v — 1.34% 32.66% - 20.32% (1,671,194 - - -
FEAEST 0.48 32.65 - 19.75 |1,655,765 - - -
SEST 29.40 35.42 - 206.88 1,437 - - -
T7+IhK 100.00 33.70 28.20%  68.85 13,991 - - -
BRURNE TR F=VET T T AR—Y +— 0.32 86.11 - 9.14 11,729 91,322 | 185,524 49.35%
FRIESE 0.27 86.11 - 9.02 11,641 91,308 | 185,404 | 49.36
ESE 17.30 89.93 - 221.82 57 3 82| 23.80
FT7+I N 100.00 67.77 67.77 0.00 31 10 37 49.43
ZOM) T—VETITAR— v — (BEMH) 4.04 21.80 - 18.41 62,592 876 1,786 | 48.03
FEIEST 1.27 21.68 - 17.46 60,802 873 1,767 | 48.03
SEST 30.77 17.97 - 46.20 17 1 3 48.03
FT7FIb 100.00 25.99 21.89 51.29 1,772 1 15 48.03
ZOt) F-VETIT AR-Y+— (HEM) 1.92 49.48 - 33.66 20,959 39 119| 31.22
FEAEST 0.65 49.63 - 32.97 20,662 35 109 31.22
SEST 30.92 50.85 - 130.84 47 - - -
T7+IhK 100.00 36.62 30.79 72.83 248 3 10| 31.22

GE) 1. URT - 911 NONEFIERECEALRERE 152K TEDSNE1.06DRT— U2 T T 779 —RCBFDERIRT - 7y NDBEZRCEHL TS &

¥

2. EAD& (. AEBBITFENBRASND T I AR—I ¥ —ICDVTT 7 4 L MIRELLBEICEESNZ SEERRETHY .. T7AR—Yv—hSHHEEBITEEDEH

DEPBRUICERETHIEFS,

3. 7 - NV REEBENEADE. CCF (SEREHE) BREOKEZERLTSWET,

46



(841 : B55F)

Bk
20205 EREHA
T—LES EAD JIYMAYPRSIEE
PD LGD ELdefault JZ7:7zqb

ey T W e AV NIVR FTNTVR #HEmE
MEFSE MNEFSE NEMSE NEFHEE AEEE  AEES T5E
BERTEEQITII AR—T v — 1.39% 33.03% - 21.44% 1,658,210 - - -
FERETRSE 0.51 33.03 - 20.81 1,642,162 - - -
JERSE 29.89 34.55 - 201.78 2,087 - - -
F7xI K 100.00 33.83 28.42% 67.63 13,960 - - -

BRURIE TR F—= VT TT AR—Y 4 — 0.35 86.96 - 9.82 12,609 91,217 | 184,936 49.35%
FERETRSE 0.29 86.96 - 9.67 12,497 91,204 | 184,782 49.37
SEST 17.76 88.31 - 220.35 73 4 122 26.29
FI7FIb 100.00 75.43 75.43 0.00 38 7 32 51.21
ZOM) F=VETIT ARV v— (BFi) 3.47 23.53 - 19.89 70,520 907 1,819 48.03
FFRETRSE 1.26 23.48 - 19.14 68,901 906 1,817 48.03
FEST 31.94 23.43 - 60.71 36 - - -
F7xIh 100.00 26.00 21.84 52.01 1,583 0 1 48.03
ZOMt) F=IVEFIT ZAR—-Yv— (HE) 1.98 56.17 - 38.40 22,287 55 172 31.22
FERETRSE 0.67 56.45 - 37.61 21,925 53 163 31.22
JERSE 31.50 48.64 - 125.66 101 - - -
F7xI K 100.00 35.57 29.88 71.09 260 2 8 31.22
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BERARFEDITTI AR— v — 1.32% 32.66% - 20.28% 11,670,861 - - -
FERERSE 0.48 32.65 - 19.75 1,655,765 - - -
SEST 29.40 35.42 - 206.88 1,437 - - -
FI7FIK 100.00 32.99 27.78% 65.19 13,659 - - -

BRURNE TR F=VEIT7 AR—Y +— 0.32 86.11 - 9.14 11,729 91,322 | 185,524 49.35%
FERETRSE 0.27 86.11 - 9.02 11,641 91,308 | 185,404 49.36
SERSE 17.30 89.93 - 221.82 57 3 82 23.80
FT7+I N 100.00 67.77 67.77 0.00 31 10 37 49.43
ZOMt) F=VEFTIT AR=Tv— (B 4.04 21.80 - 18.41 62,592 876 1,786 48.03
FERETRSE 1.27 21.68 - 17.46 60,802 873 1,767 48.03
JERSE 30.77 17.97 - 46.20 17 1 3 48.03
FTI7FIWb 100.00 25.99 21.89 51.29 1,772 1 15 48.03
ZOMt) F—-VAITII AR—-Tv— (EEH) 1.87 49.45 - 33.59 20,950 39 119 31.22
FERERSE 0.65 49.63 - 32.97 20,662 B5 109 31.22
SEST 30.92 50.85 - 130.84 47 - - -
FI7FIK 100.00 34.23 28.82 67.63 239 3 10 31.22
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