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1. TEEE

(M RERNERUVHENE

RERIE (i T4, M. %)
FRAUFER SEom A
X & % % £ &
& £ & AEER AEER
. .

BN REE 2,792 297,164 2,883 103.3 308,433 103.8
BAFEERIK 91 3,265 88 97.7 3,181 97.4

M A RIR - 2 - - 1 87.2
Mk EERIZ - 8 - - 7 84.9

(B 1. EAFEERRIOVTE, FEXFARITZNOFEXILFABRICETAEERELEETILMRERZNOEREREE
@E‘I’Lf:%@f“a_o
2. BARESRIKRIOVTIE. EREHREOLETT,

NS (BAL: . B, %)
R4 F FL25%
SE3M0 - HA R AT HAR SE3M0 - HA R AT HAR
X 2 " % & = "% 2

BRIk RS g BRIk

& AR 195 | 23,440 | 23,440 - 190 97.1 22,742 97.0 | 22,742 -
BAFEE£RE - - - - - - - - - -

H R RE - - - - - - - - - -
HAFEERFRE - - - - _ _ _ _

GE) 1. 8T, HRHIERREBZNEMA-HIETY .
2. FEH-ERICKHMENOBEAFERROEHEEETILRRFICE TEFERETT .
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(2) FRERIRN

-REEHN (BfFHHM. %)
- FRR254EE
x % FRAUFER BIMEMEHINE [ mamar
BARE 471,620 505,579 107.2
BAEERE 18,230 18,243 100.1
& Hi 489,851 523,823 106.9
;%%a’?ﬁ%%% 67,558 66,807 98.9
“HTERAY (4 EHM. %)
R 4 FR2AFE FHRI25FE
FIM Y H R EHHAR FIM Y H R EHHAR BERST
BEARE 48,210 43,245 89.7
BAESHFER - - _
& Ha 48,210 43,245 89.7
?E%T%‘ﬁﬁ%%% 5,067 3,106 61.3
GH 1. EREFEREEZ. Eh-YDERHE OV CREREDORIL A E LU RBEEC. 1EH-UD

RIEFHBEL-EE T (—FLEZHNEL, RIERHMERIRPRETIRU=£%8) .

2. TEFRME- £ RIES IS OV TIX, ERRIER M (AR, FMHEAE) | £ RIER
T R ERFE A, NEAAE) | RIEEPILARIRIGH (EEEERLET HLDIEMR FERFE
BONEFEERLTHLOEED) FITRLT I OEREREHET LLTVET,
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2. BEEROEE(—HEEIE)

(1) BEDHEAL
(Bi:-BHEH, %)
. FRL25%F [
% FRAUFER oA S
£ % i E £ % i E

BES - O—)LO—> 79,686 26 67,722 2.1
EREHE - - - -
BHEEERGI XL REEE 12,898 04 - -
BEALIEEE 25,046 0.8 22,231 0.7
7 fn A fifi 5 2% - - - -
EHDIER - - - -
HiEEs 2,686,905 86.1 2,861,990 875
NiHE 2,054,969 65.8 2,131,439 65.2
B =t 23,125 0.7 35,777 1.1
SAEEE 580,828 18.6 663,043 203
NE 568,882 18.2 650,727 19.9
Bt 11,946 0.4 12,315 0.4
ZOMOIES 27,981 0.9 31,729 1.0
BEftE 233,652 75 236,281 7.2
FEE 6,158 0.2 4,350 0.1
BEBSEE 18,216 0.6 20,828 0.6
0Ot 58,598 1.9 57,752 1.8
SEEILS 266 A0.0 A4 A0.0
&5t 3,121,097 100.0 3,271,092 100.0
SENEREE 26,706 0.9 30,929 0.9
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(2) F fili 5 55 O B il 17 48 (52 B B B lRL 22 LS O R @RISR D55l D HEH B D)

(B4 J3haH)
ERRAEER FER25EEFEIME S EIRE
X % I £ 48 %
IRIE{EEE [ B fff ShER | SHER | REME | B @ SHER | SHEE
HEHEEENOES 184,194 | 204,141 19946 | 23002 | A3056| 179,206 199006 | 19,800 21,393 | A1,592
BRSNS ES 2,028,265 | 2,313,400 | 285,135 | 289,000 | A3,865| 2,117,576 | 2,347,817 | 230,240 | 235516 | A5275
St -BEES %A - - - - - - - - - -
ZOHh A HEE % 405054 | 471176 | 66,122 | 68450 | A2328| 489,781 555550 | 65,768 | 70,747 | A4,978
NHE 64,453 66,183 1,729 1,838 A108 67,714 69,069 1,355 1472  A116
Bt 17,725 23,120 5,395 5,396 A1 25,134 35772 | 10,637 | 10,661 A23
SAESE% 311,501 362,416 | 50914 | 53132 A2218| 380599 | 427804 | 47205| 52043| A4,837
N 308,199 | 358570 | 50,370 | 52588 | A2218| 377236| 423588 | 46351 | 51,189 | A4,837
et 3,301 3,846 544 544 - 3,362 4215 853 853 -
ZOHDIE% 11,373 19,356 7,982 7,982 - 16,333 22,903 6,570 6,570 -
HALEEE 0 100 100 100 - - - - - -
EEMTES - - - - - - - - - -
Z Dt - - - - - - - - - -
&t 2,617,514 | 2988718 | 371,203 | 380,453 | A9,249| 2,786,565 | 3,102,375 | 315810 | 327,656 | A11,846
NHE 2,053,240 | 2,340,909 | 287,668 | 288,730 | A1,062 | 2,130,084 | 2,360,653 | 230,569 | 232215 | A1,646
Bt 17,725 23,120 5,395 5,396 AT 25,134 35772 | 10637 | 10661 A23
SNEEE% 510228 | 578251 | 68022 | 76208 | A8186| 592781 659,178 | 66,396 | 76,573 | A10,176
NHE 506,926 | 574,405 | 67478 | 75664 | A8186| 589418 | 654,962 | 65543 | 75720|A10,176
Bt 3,301 3,846 544 544 - 3,362 4,215 853 853 -
ZOHDIE% 11,373 19,356 7,982 7,982 - 16,333 22,903 6,570 6,570 -
HALEE 24,946 27,081 2,134 2,134 - 22,231 23,867 1,636 1,636 -
EEMTES - - - - - - - - - -
ZDith - - - - - - - - - -
GE)BHREEMOERICIIEASHRBENEFALTOET,
CBiEEIRET A LABH THRELRDONSIBMIAFOREMEBIIUTOESYTT,
(BHr:-B5HH)
X% FR2AFER %sﬂzﬁgﬁ%ﬁrﬁx
HHRAENOES 10,929 10,929
ELBNEES 10,929 10,929
ZDih - -
ETEREXGES - -
Feit-BESEH - -
Z DA MEESH 16,730 16,930
e EIBENHKRX (EEFREHRAZERQ 5 5
FEEENEBKR (JFEFTEMRAZER) 8,100 8,100
JELIGHEESH - _
ZDith 8,625
it 27,659

(D BMEIEET S ENBO THELEOONSFMAFDOIE. NEREEICD

WTABZFMmL:

(FR25FEEEIMF AT HRR: ASOELA., TR2U4EER: A152485M)

(3) &N IEFEDIFE1FH
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3. MR ER R

(B mHH)

FR24FER FR25FE
# Al ENEERER FIME AR HIMR
(FEpi255%3831 BIRTE) (FEi25% 12831 BIRE)
¥ B * # &
(BEDIR)

BERUEES 21,310 33,855

1, 58,500 34,100

BHEENMEIZIMRTES 12,898 -

BASREE 25,046 22,231

HifisEL 2,839,864 3,042,318
GLEERE) (1,728,903) (1,800,821)
(5bHhAE) (42,020) (42,037)
(56%1E) (330,725) (335,097)
(5B#) (83,868) (113,465)
GBS EFES) (607,362) (695,665)

Eie 233,652 236,281
RIEHERE (T 152,398 159,754
— e 81,253 76,527

AREEERE 6,956 5,178

| EEEE 4,925 5,973

BiRikE 9,806 9,624

ZOMEE 48,159 45526

BRIERSEE 18,216 20,828

S HEIEES A66 A64

BEDEEE 3,279,271 3,455,854

(BEDER)

BRI ERS 2,976,483 3,190,906
TGS 16,829 17,758
EEERS 2,958,096 3,171,827
LAY AERE 1,557 1,320

BIRGRE 22,419 19,191

ZOMEE 89,967 70,102
RIEABRE 1,266 15
ZDDaE 88,700 70,087

BEEATE e 20,047 22,326

‘ZEERBHEFEIHE 1,239 1,201

HRlE EDEFS 19,382 24,226
MEESHERSE 19,382 24,226

BEOHAE 3,129,540 3,327,954

(8 EDER)

BARE 29,000 29,000

EXRERE 20,439 20,439
BARERES 20,439 20,439

FEEIRE 59,256 41263
FE AL 8,560 8,560
ZOMF|RE S 50,696 32,703

BHFRE S 50,696 32,703

BIEASSt 108,696 90,703

DA MM ELES 47,301 46,061

BRIEAYTIBZ A5,099 A8,865

TihEIMEEES A1,167 -

- EEREE S 41,035 37,195

WEEOSAE 149,731 127,899

BERUVMEEDHET 3,279,271 3,455,854
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4. MEPRBEHESE

(BB AEH)

Rk 244 FE 55309 - A R ET AR

F Rk 254F FE 55 309 - HA R AT AR

5 Al (FRi24548 1H D (FRi25648 1H D
ERE24512RA31BET) ERE25512RA31HET)
# B £ % ® %
I 509,969 577,330
RIEFFIA 444,458 485,135
OBREM) (404,618) (435,729)
B EERINEE 62,737 90,283
GHMERUVELEFIA) (54,017) (60,252)
(OB A MEEH5TENAE) (1,393) (1,681)
OB4FRIENE EEERLE) (5,559) (23,071)
ZDIhIEE IR 2,773 1,911
#EEHR 477,607 560,076
RIEEEFXHWE 229,181 266,262
OLRES) (26,548) (29,255)
OLES) (12,858) (13,661)
Ob#fE) (8,510) (8,895)
OLEHRRES) (74,570) (84,705)
GB5ZDMRRS) (920) (1,100)
EXERESEBRALE 172,481 214,663
XiMEEREARE 1,064 929
ERERESBRARE 171,412 213,730
PN EELETELNNEBRALE 4 3
BEERER 2,575 3,717
GLEXIFR) 4 &)
(OB A MEEHFTENE) (406) (82)
(5L H L% ETTE1E) (265) (35)
ObreRIkREESER) (1,314) (3.418)
EXxE 63,670 64,836
ZOMBEEER 9,698 10,597
BEMNE 32,361 17,253
L T 0 244
BEEEEFLD & 0 244
¥ oAl B ok 3,664 4,882
BEE&EEFLNIE 50 37
LB EREEIRARE 3,614 4,844
BB ERESRAS 111 364
o5 AP0 A 4 28,585 12,250
EANBRRMMERT 11,155 5,906
EANTRERELE A1,358 A1,829
EANBRERE 9,796 4,076
PO ER R A 2 18,788 8,174
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<ERXLGEHEH>

TR25FESE 3 MFHARETHARK

EELRA A
1.

E L HIE OB TR % ¥ 30 iiapr A

HiiFEs (EAERBEEDOSHLHMIIHFICELHLDEEL) OFHEIE. 5T E B MAMEESF DU TITRHZ (FEA Rl D H E IS FBET 1Y
&) . BHRE EMORFISOVTIEIBE FHARICISEINRME (BEER) . [RIRRICSTAIBEEEREASESFICHTIZENS
HERUVEE ELOREV I (BRARSHIRSEENEETZESREE 21 5) (CE I EREREFBERC OV TEIBETIEICEL
BIEMREE (EEEE) . TOMEMISHFOSERHMENHLEDIZDONTIE, 12 AKRBOMBMEEZFICE IEFEEZGEHNREBOEE L
BEHE) TN USNOFEMEEFIC OV TIEBEB AL RIMEICI>TEYES,

BE. ZOMBMIESFOFEEEICOVTIE, £BHEEEAKICKYLELTEYET,

TYINTA TG DF M %
TYNT4TEREIOFFHE L, FHlEICK>THYFET,

AREEEEDRBMENDHE

AREEEEORMEMNDAEE. BERE(F-ZL. T 10 £ 4 A 1 BURICZREL-EY HERF. BEMEROITOVTIEEER)
ERALTHYFET.

BE. AREEEEDSLIEMEEA 10 FALUE 20 GAREDLOIZDONTIEL. 3 FHTHEEMET>TEYET,

EREEEEDRMENDHE
VIR ITIZDONTIE, FIARREHM I E DGR RIS THYET .

NEEZOEERVAEBORBEE~DBRERLE
NEREE-RER. 4% 3 OF PR RBOABESICIYABELTEYEY .

FEEAQE -+

OB HEIEE

HEEILEL. BEENHCEEEERMEHN -SIHEEICAY, ROEBYF LELTEBYET  KE. REBAS., ZMEXNGRERE
DEENFEELTOSEBE (HEEK1END) ISH T HEERUVEEMICREREICHo TV SESBE (EEBEEILVS) (20T 518
HEITOWTIE, BHEEN IR RO BN AT RE RIAZE R CREEIC S HEIRFTRE RIASEZEIRL . TOREEZEHN BRI SIAEELL TR ELTEY
FY F . BRKBEBREOKRICEGVON, SEREEBIEICHMDATEEENREVERHONSEBE (HEBIEILVD) ITHTHE
HIZOWTIE, EEEN SR RO EUR AT RE RIAZER VRAEC S HEURATRE RIAZREIZIRL . TDEREDSS . AHEDOILRENEREH
[CHET LN EERDSEEZEANERS I LELLTHHELTEYET . LREUNDEEICOVTE BEO—EHRIE ITHEERESEM S
BHL-BEREREEEEICRL-RE —REASISRELTRHELTRYFET,

BEEE —HEEEOZLIMEEZRE. EEOBCETAEICEDTHENENEEBTTELERL. TOBEERRICE SV TLEEDSI
LBETOTHEYET,

(2) REH#RT5IHE

BEHEMASIAEE, RESDORBBMAICHEASO. REBBMTICHRIZHEE (TRBHBAICRISHELEDREICHIIEREIFER
1046 A 16 HEERHBEES) ITEDE, SF 3 MIHPSHAMKRICENTRELLRBOONDEEF LLTEYET .

Q) HERBWEFSILE

BERBEFSILE L. REFORBUFEDIILVIHEZA S0, KR, EERRUBTREICRIEBEFTSOLE 3 m3Hs
SRR EIGEEE MR E OS5I LA ELTEYET,

(4) WEEBERE

R RBERS L. RIFFEE 115 FOREICEOITFMEBYBEHMRS T A EICIYEHLBEEZH LLTEYET,

~NYURFTOFEE

ANYURHOFER TEMERICEIIRHFELE I (FH 20453 A 108 EESHEEZER) IR, ZOMEMIEFO>LNEESE
MEHDABEBIRIELFIEFEBHIRIDAYDELTHBAYD  BURTHF vy a-TO—DAYDELTREAYDZBALTSY
T NERBHRAEEMNESRITOVTEABORILLEEZT>THYET,

BEAVCOENEDHIEICIE, AYORBRENYDFROFMEBZ LB T IR LEIZL>TEYFET,
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TR25FESE 3 MFHARETHARK

. HEBOREFOE

HEBRRUHMAHEEROSITNEL, BIRARICEoTEYET . L. BEICRIERARINEEREDSSL ., BUEAICEDIBRTEEE
BMFITOVTIE, ZOMEEITE EL S FRTHEEIL . BEAERFLUNODLOITONTE, HEIEF YR YMICERRELTS
UEY,

. BREEREOBEIAE

ERERET. RIREEE 116 FOREICHICERETHY . RBEHBEIEIIOVTEROARIZIYFELTVET,
@ BEFFERBEOHREZNITOVTRNEREBERENED DA (T 8 FRXEEHETRE 48 5)
Q BEZIEREOMREGSHEVEZMITONTIE, FEMRF X
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<FEREER>
(MR EANBRRRR UK EAREEDEHEERR)

FR25FESE 3 MFHARETHARK

1. BHERELEREOERPREIUTOEEYTHYFET .

1. LHERES 1,557 BAHA

. HEIEFHRFAHREROER IS 605 BAHA
N FIRIZRSEINE 3 BAA
= ERERLEREEASE 364 BAHA
R EOHIZKSED 0 BHAMA
A~ SEImIFHAKHIRRRES 1,320 &AM

2. A—UNR—T4oR—2avT . FRTH 6 A 1 BFERARSHEIRELHHEZESREEISICEIVTRESRE
2RI HEMEELL TR REBLESMAAEREDSL ., B BRET LEE1X 33400 BAATHYET .

3. FETFMRAOBERUVARIEVICECHADERRUHAKICETSEE

(B4 #k)
SEHHARR
B
FITHEHRR
LEg 480,000
a5t 480,000

4. BEHEZINER

TR 25 F 6 A 27 HOERBRERSITEVLT, UTOEBYRBLTEYET,
EERAORLICETSEIER

(€4) EHEOHE 25,000 BB H
(@) 1#%#brYERLE 52,083 M
(CAVERN ¢ 1= | FR25F3A31 R
(=) #HHEER FR 25468278

5 HREIBADEHEOELLEE

(B JHMA)
BERE &R F#E BEER
FlRE FlRE &it

ELEEE) 29,000 20,439 59,256 108,696
L 3 MY SRR ECOEEE
EREDEY 25,000 25,000
P03 B it 1) 4 8,174 8,174
LE I MY PRt HRRETCOEEESE A17,992 A17,992
LE My HREMNERES 29,000 20,439 41,263 90,703

6. FHEITEHBMRBEIETTRTLTEYFET,




<FEREER>
(P 1A A R

FRE25FESE 3 M AR HIM

1.

2.

THEHF-YMF MR IEDOEEEL 17,029 FH 94 FZHTHYET,

EHEFRHEMARBEDETTRRLTEYFET,
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5. BEFRFOHAM (ERF L)

(BAr:-J5HHA)
ER24FEE FRR25FE
I H R HAM I M R HAM
EFERIE A 36,271 21,650
FrERLUNEE 1,393 5,448
SROETERE - -
St H BMA M SERE - -
HimFEFHTHIE 1,393 1,681
SRR U - -
EEER - 3,766
ZFD M rER)ILUNEE - -
FyrERILER 3,029 6,908
SHOETERE - -
S HBMAEMIESERE - -
HmEESRFEHE 406 82
FHimFEHETHEE 265 35
SRUREESRER 1314 3,418
AEEBEE 360 -
ZDEFyES2ILER 682 3,371
FrERILIER B A1,636 A1,459
FrERLBEREHEEAE AB 34,635 20,191
FRRFUREE 3 0
BRIRIA - -
EIRERERALE - -
BERER5ILERAZE
Z DR IN - -
EREFE 2,276 2,938
BREA - -
EIRERERARE 2,276 2,938
BEREEI5ILEEALE - -
Y BIMEES | M BN ERALE - -
BI&EX - -
ZDHERRE R - -
EREHA C A2,273 A2,937
BENE A+B+C 32,361 17,253

(F) FRUAFEEFINFHREATHAMICE 150 FrEXLERA2E LA N EREROETERFRICHEDLIABEDZERETH

YET, TROSEEFIMFHRAFHMICE 1520 FrEALERINELARK. N EEEROBETEREITFEHLIABLES

FEBETHYES,
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6. YR —T—I R

(B J5HH)
" FRUFER S AT MR
YR — =D %8 (A) 292,155 325,256
BEXEE 83,696 90,703
i EEEfHES 19,382 24,226
EIRERES 24,823 27,762
- 34 33
Z DA MRS O FFHEZELE X 90% (YA T RADHE100%) 59,510 59,191
THDEHIELR X 85% (XA FRANDIHFAE100%) A 1,576 A840
SHFIIALREREHFESHLLERBELE 142,619 158,890
BEMEARAEFES - -
HAEXRSE - _
HERIER A 33,000 A33,000
Z0 i 11,383 14,487
'Jx'?a)éé’r%EJ( RoR, f+(R+R +R J +R, (B) 78,018 84,233
RIRYRVIEL%E Ry 11,489 11,793
E=ENHRIRORIRIRIELEE R, 3,325 3,302
FEMEYRIHELEE R, 21,961 22,558
BEEERIRVELEE R, 48,725 53,937
RIERETYR VAR R, 4,086 4,421
BEEEYRIMELEE Ry 1,791 1,920
INAYY—R=DUE ﬁ x 100 748 9% 772.2%
GE) 1. LRIEREERBTHAESE. FOTERVERSFERBE S RBEOSDREICEIVTHEELTLET,
2. [EXRESF|F. EENBROMMEEOIREE 1ML, AN RE FELRE. - REEEESHSBELTIERL-£58%
SRELTLET,
3. RIERIEVRIVBZEOHEEICELTIE, ZEMAREFERALTLET,
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7. FRIENE DR

(MM EHABEEEERS DR
(B mAM)
. T 254
PAN 37
= 7 FRAUFER H3mE AR
B AZZERIE 155,277 181,855
BAZREESRIR 2,896 2,906
HAELRE - —
FRIEE & 158,174 184,761
2)REEHNE
BEAZEZERIR (B4, BAM)
. TRR254EFE
X % FRAFER FIME M HAMR
% # ® % # % & %
EERR (FHER) 3,807 7,847 3,550 7,474
TERIR(BEE) 197,129 1,102,860 199,079 1,124,711
& it 200,936 1,110,708 202,629 1,132,185
BEAZEEERE (B 4. BHH)
. TR 254
& 4 FHAFER H3m AR
% # & % # # & %
BALEESRIR 322 2,932 287 2,900
& Hi 322 2,932 287 2,900

8. AU R UFEHFOREK

ZETEVFERA,
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HI'I-I|

HE

FR2652813H
TNToiov L EGmRIRHR St

REHELERFADRE RV T TS5/ LEERE DK

() EFH25F12AKRITENT, BHORETSAFLERFEADRERVYS T IS LEBERED
EEIIH2, 267BALBO TVET . TRHLDITOVTIHUTDESYTY,

-USY I TS LBEDIEHFLARFDIIAR—Irv—FH16EMAELOTVET,
- FEEMIIEHBORITS HMBSHHIB05EMA. BAREZEMELARNHT, 162BAHYFET.

() KEHEF, EMREILTH—FAFSPHIZEBYRIFRORE ICEIZERENZLDTY,

. Y775/ LEEREDRKS

1. &R
QYT IS L A-ATHRR—S v—

(B EM)

SHIE

ESTEEE

HITTS5A L A-ATHRAR— T v —

EFIERIIE (CDO)

S bEShTLVENE—Y

RMBS

TYINT4T

aASYRAVRSAY

ZDi

2. AT RIRS

(B 48H)

REBERRS

REBER G
B

AAA ~ AAA-

AA+ ~ AA-

At ~ A=

BBB+ ~ BBB-

BB+ LT

ZDHD
HfEES:

YITTS5A L A-FAT I RR—T v — 1

1

13

At !

1

13

HATHZDT

BAFHZDWTIE, L—FT1—X | REVF—RTI 7= ARV T4 F DA O R REFFALTVET,
SHLETORMILENGEEDH . BAREFR U F—. BEABRAARAEFHADERAFEEALTOET .




I. YTTSALUNDEHEER~NDERE

1. {ERR
O% 5l B EH 4 (SPEs) —fi&

(B EM)

e {f

EHBH

ESE kA

55 B B XK (SPEs) — %

ABCP

[5% B3t A HERE T B SPEs

SIvV

[5% B3 A #ERE T B SPEs

Z0H !

[55 L3t H R T HSPEs

1 >588EAIEGMA~DLA CHY. LI A DEBEBAZLCLET .

O #HR{REE% (CDO)

(B4 EA)

il

SHIE

ESTEEEN

E#%8{R5I% (CDO)

ABS - CDO

=7

[35497754 4 A-ATHRR—T v —
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