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2b | NEDHRBAFEUNDRHEEBFIEIT = = = = = = = =
2c | WAAHAGEREERT — — — — — — — —
2d_| BAEDOKAEFEERT = = = = = = = =
2e | HA=RHEIF = = = = = = = =
| 0% | 20% | 380% | 50% | 100% | 150% | Zzo# | &t
3 | EpRERITEIS [ — — — — — — — —
| 20% | 30% | 40% | 50% | 75% | 100% | 150% | Zzofh | &t
N i e I CIE =
4 | RURBAIE - ’ 2 tol - - - 0 188
55, E-EETERI EERURRAHAL = = = = = = = = =
| 10% | 15% | 20% | 25% | 35% | 50% | 100% | Zzoft | &t
5 [AN=R Ry Raz | — ] — ] — = — ] — ] — ] — ] —
| 20% | 50% | 75% | 80% | 85% | 100% | 130% | 150% | Zzoft | At
6 EAEDT HEENEEOIIZST,.) = — — | 4926 | 6,098 — — — | 11,024
o5, FEEMEECS — — — — — — — — — =
| 100% | 150% | 250% | 400% | zom | &st
7a | SREER D TOMERMEISS = = — = = =
™ | B = = = = = =
| 45% | 75% | 100% | Z At | =E1)
8 | PERp\PEZFIROBEAET | — ] 1,009 | — ] — ] 1,009
| 20% | 25% | 30% | 40% | 50% | 70% | 75% | Zzoth | &t
TEEEEAT 55, BCRRATIESAD = = = = = = = = =
% 20% [31.25%| 375% | B50% | 62.5% Zot | &t
55, FSENE BT CRREL AHLTE0 — — — — — — — — —
| 30% | 35% | 45% | 60% | 75% | 105% | 150% | Zzofh | &t
TEESENT 55, EERIDEDT = = = = = = = = =
9b 30% |43.75%[56.26%| 75% |93.75% Zott | &t
55, BN S BT CRREARHTE0 — — — — — — — — —
| 70% | 90% | 110% | 150% | zo#s | &t
THEBSGT 55, TERTDERS = = = = = =
9c 70% 112.5% Z Dt a5t
55, F4ENE_BIMNT CAREA RS TE0 — — — — — —
| 60% Z0fts | &t
TEEBEGT 55, ZOMRHDESS = = =
9d 60% Z0ft &
55, BSENE BT CARELAHLTE0 — — —
| 100% | 150% | ZDfth | =E15
9e [ A BEEEAT 55. ADCEIT | — — | — | -
| 50% | 100% | 150% | Z DAt | Gat
IER%E (BCBEFATEESGQITT
02 | 2 o S0 mmd.) 658 62 797 = 1,519
100 | ECBERTBESEIT IO XR— _ _ _ _ _
v —| R BDIER
| 0% | 10% | 20% | ZDfth | &5t
1la | IRS 0 — — — 0
11b | BUIREFF = = = = =

ERREHH=EIC KD RELHY

BHSHHERE R RREEC S SR




@CR5b : ZH#EWFE-U R Y

-7 FEABIOEAIVRY - L7 ZAK—-Y v —ECCF

[E#EN—X] (s : HHA)
- e N BRURYD - TOX
d2 NSV RAI—=bD| AT - INSGVAT— D - ]
BE U5 - HTA TORKR—Tv—0f | TOAK—Iv—og | COTPMETSE (M0 D8 Cor
2024%E3HH 2024%E3HH 2024%E3HH 2024%E3HH

1 | 40%=Fm 11 = 11
2 | 40%-70% 843 = 843
3 | 75% 1,009 = 1,009
80% = = =

4 | 85% 4,926 = 1,926
5 | 90%-100% 6,161 = 6,161
6 | 105%-130% = = =
7 | 150% 798 = 798
8 | 250% = = —
9 | 400% = = =
10 | 1.250% = = =
11 | &5t 13,749 — 13.749

Q—M97—T3—U

#

i
17




@CR6 : ASIRAFEEZE-R—r 7+ UFREF 7 +ILE (PD)

EABOERY R « T AR— v —

[E#B~N— X (7 BRM. %. FH. £
R ATAC] e e | V27
8o ham CHTED G TR . ms | Uz |22 b _—
hoooz|2 77 mgcer | mme | wePD |mEEos| THLGD YT \nswm| L [mrsiue
EE PD% IoZM— ;;7\;_ EAD R (7 ;G)gg M Rwa
o —0DEE S ) density)
20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234
388 | 38% | oPm | 3898 | 38% | opm | 38 | 38% | opm | 3 | 38m | oAm
VTSI L AR —T v—
1 0.00LL k0. 155K 2,317,933 56,578 006 | 2412554 0.00 24 44.99 17 44,453 1.84 33
2 | 0.15E0.255K — — — — — — — — — — —
3 | 0.25B_E0.50F — — — — — — — — — — —
4 | 0.50LLEO. 75K — — — — — — — — — — —
5 | 0.75L k250K — — — — — — — — — — —
6 | 2.50L1E10.00FK — — — — — — — — — — —
7 10.00L_E100.00FK — — — — — — — — — — —
8 100.00 (Z7#)L ) — — — — — — — — — — —
9 | /&t 2,317,933 56,578 006 | 2412554 0.00 24 4499 17 44453 1.84 33 4431
SREEEAT IO AR— Y v—
1 0.00LLEO0. 155K 95,724 678 — 95,724 0.04 0.0 47.37 24 24,778 2588 21
2 | 0.15L1EO0.25K 150 326 — 150 0.23 0.0 45.00 1.0 49 33.02 0
3 | 0.25L EO.50F — — — — — — — — — — —
4 | 0.50LE0. 75K — — — — — — — — — — —
5 | 0.75B E2.50F 5,306 — — 5,306 175 0.0 45.00 40 8,601 162.09 41
6 | 2.50L1E10.00FK7 — — — — — — — — — — —
7 10.00L4_E100.005F — — — — — — — — — — —
8 100.00 (ZF7#)L 1) — — — — — — — — — — —
9 INEE 101,181 1,005 — 101,181 0.13 0.0 47.25 25 33,430 33.03 63 190
FEAAAIT LI AR—Tv—
1 0.00LL E0. 15K 682,726 83,225 67.35 738478 0.06 0.2 46.53 30 198,422 26.86 207
2 0.15L1 k0.255K% 1228718 58,623 6742 | 1255612 0.21 1.3 4271 36 665,321 5298 1,155
3 | 0.25L E0.50F — — — — — — — — — — —
4 | 0.50LEO. 75K 334,700 9,651 70.07 339,978 0.57 0.3 4228 37 282,056 82.96 825
5 0.75L1 k2 50K 246,031 24,179 74.69 261,334 175 0.6 42.06 35 302,351 115.69 1,929
6 2.50L E10.00%m 83,955 12,795 60.48 90,100 3.72 0.2 43.10 31 124,620 138.31 1,445
7 10.0024_E100.00%F 8329 69 2753 8451 1541 0.0 44.11 29 18,973 22450 574
8 100.00 (Z7#J)L ) 18,890 1012 69.03 28,262 100.00 0.0 44.14 22 — — 12,478
9 INEt 2,603,852 189,558 6798 | 2722217 1.56 29 43.66 34| 1,591,746 5847 18,615 20,506
SRR\ RIS T A — Y —
1 0.00LL k0. 155K 4,922 15 100.00 4,152 0.07 0.0 4450 19 839 20.20 1
2 0.15L0 E0.255F 434,624 11,128 72.38 404,457 0.21 24 41.73 32 167,705 41.46 364
3 | 0.25L_E0.50F — — — — — — — — — — —
4 0.50L1 k0. 75K 231,428 2,501 76.11 217,807 0.57 09 4161 37 153,801 7061 520
5 0.75L k2 .50F 152,390 1,767 75.66 145,699 175 09 41.23 4.0 142,010 97.46 1,054
6 | 2.50L1E10.00FK 168,403 1816 87.74 148,651 372 12 41.09 36 163,061 109.69 2273
7 10.00L_E100.00FK 57,773 372 92.02 49,749 1541 0.3 41.78 33 87,507 175.89 3,205
8 100.00 (Z7#J)L ) 77,125 372 81.88 68,094 100.00 04 41.38 24 — — 28,184
9 |/t 1,126,668 17,974 7540 | 1,038,612 827 6.3 4153 34 714,926 68.83 35,603 18,654
BRI
1 0.00LLEO0. 155K — — — — — — — — — — —
2 | 0.15L1EO0.25K — — — — — — — — — — —
3 | 0.25L EO.50F — — — — — — — — — — —
4 | 0.50LEQ0. 75K — — — — — — — — — — —
5 | 0.75B E2.50F — — — — — — — — — — —
6 | 2.50L1E10.00FK7 — — — — — — — — — — —
7 10.00L4_E100.005F — — — — — — — — — — —
8 100.00 (ZF7#)L 1) — — — — — — — — — — —
o | et - - - - - - - - - - - -




(BAL - BAM. %. T F)

AT e , gm |27
AL TS Sy CCE - ChMt e | Uy - 22200 S
b J0R|2,, (7| HECCE | @M% | FHIPD |EEEOH| FHLED | e Fouh MEFIME|  EL @SR
EE PDR% TORR— _ EAD (RWA
I —0DER ‘1»77\711 D density)
v —DER
2023%F | 20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234 | 20234%F | 20234F | 20234F | 20234F
3EH 388 3EH 3HH 3EH 3EH 3EH 3EH 3EH 3EH 3HH 3EH
MAEL Y AR—Yv— (PD/LGDARNDBAIND TI AR— +—(CBRD.)
1 | 0.00UEO.155KE 360,128 — — 360,128 0.04 0.1 90.00 5.0 490,462 136.19 0
2 | 0.15 k0.25FK® 13,146 — — 13,146 0.18 0.0 90.00 5.0 17,689 134.55 20
3 | 0.2l E0.50K — — — — — — — — — — —
4 | 0.50L E£O.75%7E 97 — — 97 0.57 0.0 90.00 5.0 197 201.09 0
5 | 0.75 t2.50FK 824 — — 824 1.75 0.0 90.00 5.0 2514 304.99 13
6 | 2.50L1E10.00FKE 253 — — 253 372 0.0 90.00 50 940 370.33 8
7 10.001 £ 100.00F 50 — — 50 1541 0.0 90.00 5.0 291 583.02 6
8 100.00 (7= 1) 0 — — 0 100.00 0.0 90.00 5.0 0 1,125.00 0
9 | /NGt 374,501 — — 374,501 0.05 02 90.00 5.0 512,096 136.74 49
BABE (EEENEOT - TT4)0 MU RTHELES)
1 | O.00LLEO. 1557 21,866 — — 21,830 0.03 0.0 5297 31 4879 22.35 4
2 | 0.15B EO.25FKE 9427 — — 9,347 021 0.0 45.00 31 4827 51.64 9
3 | 0.25L E0.50K8 — — — — — — — — — — —
4 | 0.50B EO.75FKE 4861 37 75.00 4874 057 0.0 45.00 28 3,663 75.14 12
5 | 0.75L E2.50FKE 9,124 520 75.00 9453 1.75 0.0 45.00 30 11,001 116.36 74
6 | 2.50LE10.00FKE 2,968 60 75.00 2,985 372 0.0 45.00 39 4,568 153.01 49
7 | 10.00LL E£100.00FK — — — — — — — — — — —
8 [100.00 (Z7#)Lk) 590 — — 590 100.00 0.0 4500 12 — — 265
9 | /Et 48,840 617 75.00 49,083 1.88 0.0 4854 31 28939 58.96 416 306
BAEE (BFREAFHT - HHFLU X IEEES)
1 | 0.00B EO. 15K — — — 164 0.03 0.0 — — 2,014 122248 3
2 | 0.15L £O.25% — — — 55 0.16 0.0 — — 665 1,207.58 1
3 | 0.25L E0.50K — — — — — — — — — — —
4 | 0.60LIEOD. 76K — — — — — — — — — — —
5 | 0.75L E2.50FK7 — — — — — — — — — — —
6 | 2.50LLE10.00FK — — — — — — — — — — —
7 | 10.00 E100.00FK7 — — — — — — — — — — —
8 | 100.00 (F7#ILK) — — — — — — — — — — —
9 | /NGt — — — 219 0.06 0.0 — — 2,679 121875 5 —
BAGE (EEEANFOT - FBEAT 770 U IEAEES)
1 | 0.00l1 L0155k — — — 5401 0.03 0.0 45.00 42 1,639 30.34 0
2 | 0.15 E0.25FK® — — — — — — — — — — —
3 | 0.2l E0.50K — — — — — — — — — — —
4 | 0.50L EO.76K7E — — — — — — — — — — —
5 | 0.7l k2 50K — — — — — — — — — — —
6 | 2.50L1E10.00FKE — — — — — — — — — — —
7 | 10.00L1 E£100.00FKE — — — — — — — — — — —
8 | 100.00 (Z7#)LK) — — — — — — — — — — -
9 | /NGt — — — 5401 0.03 0.0 4500 42 1,639 30.34 0 —
BAEE (UF—)Lad)
1 | O.00LLEO. 155 — — — — — — — — — —
2 | 0.16LE0.265KE — — — — — — — — — —
3 | 0.25L E0.50K78 — — — — — — — — — —
4 | 0.50B EO.75FKE 160 — — 160 0.74 0.1 52.26 85 53.57 0
5 | 0.75L k2 50K — — — — — — — — — —
6 | 2.50L1E10.00FK — — — — — — — — — —
7 10.00B1 +100.00H 15 — — 15 3782 0.0 51.09 46 289.73 3
8 [100.00 (Z7#)Lk) 4 — — 4 100.00 0.0 52.82 7 16491 1
9 | /Et 180 — — 180 6.41 0.1 52.17 139 7715 5 0




(BfL: BAM. % T &)

CCF - CRM

~ s | .
S sEnod CCF - CAM . A D
r~ﬁuxxy_i¥ THICCF | EA% | THPD |EHE0H| THLGD %E* oo [MEFHE  EL @3N
5 PDX% TORR— EAD (RWA
Syoay . E?Z?ﬁ'— DE density)
T v—0DE
20234 | 20234 | 20234 | 2023%F | 20234F | 20234F | 20234 | 20234 | 20234 | 20234 | 2023%F | 20234F
38% | 38# | 3A% | 3B | 384 | 3A# | 38H | 385 | 38m | sA#H | 384 | 3AH
BEURILES SR F—)UEIF T ZR—Y —
1 0.00LL k0. 155K 1,682 114,508 34.93 40,281 0.04 289.5 94.04 1,164 2.89 17
2 0.15 k0.255FE 1671 13,281 21.21 4,488 0.22 30.7 96.22 499 11.13 9
3 | 0.25L_E0.50F — — — — — — — — — —
4 0.50L1 k0. 755K 1,164 2,164 12.65 1,374 0.60 6.5 95.38 339 24.67 7
5 | 0.75B E2 .50 8928 15,143 11.31 10411 1.19 279 95.60 4,351 41.79 119
6 | 2.50L E£10.00FK7H 10,742 10,848 195 10,854 3.36 211 95.39 9,586 88.31 348
7 10.0024_E100.005F 80 115 4.36 85 5341 0.3 96.18 196 229.84 43
8 100.00 (Z7#)L ) 594 196 16.36 624 100.00 18 94.66 542 86.73 548
9 |/t 24,865 156,258 28.83 68,121 175 378.1 94.67 16,680 2448 1,093 573
BERRBEDT LI AR— v—
1 0.001 k0. 15578 249,004 — — 247,863 0.12 114 53.22 37,180 15.00 166
2 0.151 k0.255FE 125,055 — — 124,044 0.22 10.8 5159 28,146 22.69 144
3 | 0.25L1E0.50K 375,069 — — 373,686 0.38 20.0 51.51 122,873 32.88 730
4 | 0.50L 0. 75K 138,573 — — 137,862 0.74 10.8 4743 67,025 4861 485
5 | 0.75L E2.50F — — — — — — — — — —
6 | 2.50L E10.00K7E — — — — — — — — — —
7 10.0021 £ 100.00F7s 2578 — — 2,578 37.82 0.1 49.45 7,229 28043 482
8 100.00 (Z7#)L ) 3,049 — — 3,145 100.00 0.2 5115 4123 131.06 1,279
9 |/t 893,330 — — 889,181 0.80 535 51.36 266,579 29.98 3,288 2,387
ZOf T —)UEIF T AR—Y+— (EHER)
1 0.00l1 E0. 1558 4676 3,043 46.19 7,107 0.04 4.2 24.25 340 478 1
2 0.15L1 k0.255K7 1,322 — — 2454 0.21 09 64.43 684 2787 3
3 | 0.25L E0.50F 24,764 3,931 18.90 26,226 0.36 83 1887 2,965 11.30 18
4 | 0.50LLEO. 75K 52,295 — — 53,842 0.54 5.1 30.56 12,523 2325 91
5 | 0.75L1 k250K 74,275 7 100.00 73,679 1.19 235 3845 30,703 41.67 337
6 | 2.50L1E10.00FK 18,530 257 1.58 13,357 3.38 3.2 11.66 2,183 16.34 50
7 10.0024_E100.005F 223 2 2.09 232 7041 0.0 19.36 79 34.32 31
8 100.00 (F7#)LK) 1,298 42 30.52 1,006 100.00 0.3 56.51 518 51.56 527
9 | NGt 177,388 7,284 29.84 177,906 1.63 459 31.03 49,999 28.10 1,061 692
ZOfUF—)LEIF T AR—Yv— (EHEHa)
1 | 0.00B k0. 15%7E — — — — — — — — — —
2 | 0.15LE0.25Km — — — — — — — — — —
3 | 0.25L EO0.50F 37,696 853 67.04 35442 0.37 31 3373 7216 20.36 44
4 | 0.50L1EO. 75K — — — — — — — — — —
5 | 0.75B E2 .50 31,025 941 2741 30,315 151 3.2 30.76 10,947 36.10 139
6 | 2.50L E£10.00FKH 23584 375 39.97 23,337 351 18 30.68 10,070 4314 244
7 10.0024_E100.005F 18 — — 18 73.86 0.0 19.18 6 34.72 2
8 100.00 (Z7#)L ) 1,123 35 40.27 1,956 100.00 0.1 39.86 776 39.67 717
9 |/t 93448 2,207 45.09 91,071 371 84 32.09 29,016 31.86 1,149 1,301
il (BToOR= 71U F) 7,762,191 431,483 4430 | 7,930,232 1.82 498.3 46.94 3,292,325 4151 61,385 49,045




(BAL - BAM. %. T F)

1 15| - YR -
YA 15 sy CCE - CAM e | Uy - 22200 S
b-J0R|2, (7| FHACCF | @R | FHPD ({RESEOH| FHLED | e | 510 MEHIME|  EL  |[EfEs IS
EE PDR% TORR— EAD (RWA
U v —DER \1»77\71{? L density)
v —DER
2024%F | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244
3H# 3B# IEL 3H# IEL ] 3H# SEH 3H# 3H# 3B# 388 CIEL ]
VIUVEIFIIRAR—Y v—
1 | 0.00BLEO.15K 2,662,645 86,558 1001 | 2,787,607 0.00 23 44.99 2.7 57,296 2.05 44
2 | 0.15 E0.265K — — — - — - — — - — -
3 | 0.25L1 E0.50KiE — — — — — — — — — — —
4 | 0.50L0E0.75KiE — — — — — — — — — — —
5 | 0.75LU E2 50K — — — — — — — — — — —
6 | 2.50LE10.00K — — — - — — — — — — —
7 | 10.00E100.00FK7 — — — — — — — — — — —
8 | 100.00 (Z7#)UI) - - — - — - - — - — -
9 | /NGt 2,662,645 86,558 1001 | 2,787,607 0.00 2.3 44.99 2.7 57,296 205 44 3,557
ERMBIEHII T AR—Y v—
1 | 0.00L EO.15FK 76,658 3681 26.29 77,626 0.05 0.0 47.39 2.7 25,388 32.70 21
2 | 0.15L1 E0.25KiE 145 2278 10.00 373 018 0.0 45.00 10 126 3381 0
3 | 0.25F0.50KiE — — — — — — — — — — —
4 | 0.50LUEO. 75K — — — — — — — — — — —
5 | 0.75L1 E2.50KiE 617 140 40.00 673 1.69 0.0 45.00 32 804 11951 5
6 | 250 E10.00F7 B 500 10.00 55] 3.65 0.0 2253 1.0 34 6141 0
7 | 10.00L4E£100.00K7 — — — — — — — — — — —
8 [ 100.00 (Z7#ILK) — — — — — — — — — — —
9 |Gt 77426 6,599 19.73 78,728 0.07 0.0 47.34 2.7 26,353 3347 27 108
SEEANDTITIAR—T v—
1 | 0.00BEO. 155Kk 688,476 70,645 37.83 714,731 0.06 02 42.24 29 185,767 2599 198
2 | 0.15LEO.265KE 1,391,433 77,160 4540 | 1414151 021 15 31.50 3.6 539,929 38.18 957
3 | 0.25LU E0.50KiE — — — — — — — — — — —
4 | 0.50LUEO.75KiE 416,296 8443 64.42 401,375 0.55 04 3163 3.7 243,760 60.73 706
5 | 0.75L k2 50K 287,082 12,510 39.35 290,310 1.69 0.6 3191 39 261,798 90.17 1,569
6 | 2.50LUE10.00K7 77,022 19,802 55.17 86,274 3.65 0.2 35.57 30 96,426 111.76 1,122
7 | 10.00L4 E100.00KE 15,786 260 59.13 15177 15.20 0.0 35.68 24 26,828 176.76 823
8 | 100.00 (Z7#)Uk) 26,949 182 31.15 36,136 100.00 0.0 38.03 23 — — 13743
9 | /NGt 2,903,047 189,005 4405 | 2,958,156 1.76 33 34.37 35| 1354511 45.78 19,121 23,190
RERNEEEF T AR—T v —
1 | 0.00BAEO.155KiH 3307 18 100.00 2,601 0.07 0.0 39.33 17 430 16.54 0
2 | 0.15LU EO.25KiE 465,672 9,157 66.67 430,993 021 32 3347 3.1 137,689 31.94 308
3 | 0.25L1 E0.50KiE — — — — — — — — — — —
4 | 0.50LUEO. 75K 234,859 2,489 71.70 222,538 0.55 09 31.66 3.6 116,122 52.18 391
5 | 0.75LU 250K 144,420 677 44.02 137,044 1.69 0.8 3222 4.0 103,101 7523 748
6 | 2.50L1E10.00Ki 185,004 1,703 7997 162,117 3.65 13 32.80 36 141,037 86.99 1,945
7 | 10.00L1E100.00F7 59,504 246 96.67 50,410 15.20 04 32.75 &3 69,724 13831 2,510
8 | 100.00 (Z7#ILK) 71,060 459 8452 61,637 100.00 04 34.29 2.3 — — 21,141
9 | /NEt 1,163,829 14753 69.11 | 1067341 746 73 32.85 34 568,106 53.22 27,046 18,007
BEEEE
1 | 0.00B\EO. 155K — — — - — - — — - — —
2 | 0.15L1 E0.25KiE — — — — — — — — — — —
3 | 0.25L1 E0.50K78 — — — — — — — — — — —
4 | 0.50LUEO. 75K — — — - — - — — - — —
5 | 0.75L E2.50KiE — — — — — — — — — — —
6 | 2.50LE10.00KE — — — — — — — — — — —
7 | 10.00L4E£100.00K — — — - — - — — - — —
8 | 100.00 (ZT7#)Uk) — — — — — — — — — — —
9 /NGt = = = = = = = = = = = =




(B BAM. %. FH#. F)

e A _ I Bty
S ETED E . g | Uz [2ZIL0 _—
k- J0X - TFHCCF | @Atk | FHPD |[EBEDOH| FHLGD e Ty INEFSE EL S5 1%
5 PDX% TORR— EAD (RWA
Syoay . E?Z?ﬁ'— DE density)
T v—0DE
20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244 | 20244
3HH 38 3AH 3AH 3AH 32 3AH 3HH 3AH 3AH 3AH 358
HRELIAR—Yv— (PD/LCDARDEHEINDTY AR— +v—(CBRD.)
1 | 0.00B+0.155%% 395,122 — —| 395122 005 0.1 90.00 50| 552288 139.77 —
2 | 0.15L E0.25K 19,600 — — 19,600 0.18 00 90.00 50 26,410 134.74 —
3 | 0.25L1 F0.50K = = = = = = = = = = =
4 | 050 E0.755KE 786 — — 786 055 00 90.00 50 1,666 212,02 —
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25F E 94,732 13,229 70% 103,819 1,067 — — 104,886 73420 419
B (Good) 2. 5FKH 1,520 3170 70% 3423 479 — — 3,903 2,732 15
258 39,519 3616 90% 41,992 389 — — 42,382 38,143 339
] (Satisfactory) 17,175 1,405 115% 4516 13,736 — — 18252 20,990 511
L) (Weak) 9,388 — 250% 4,994 4437 — — 9431 23579 754
T 7#)U b (Default) 1,074 — — — 1,074 — — 1,074 — 537
&ast 164,609 28,653 — 165,373 21,184 — — 186,557 162,180 2,577
MIT 1« U« DEVEERASEDIEMNDT (HVCRE)
IV NSUFT 5y SO [EAURS |
metoRsy | meww [T PORAYTROR) DT (EAD) |7V PO
2023%F 2023%F 2023%F 2023% 20234F
3HH 388 388 358 3HH
& (Strong) 2 BEFR — — 70% — — —
2.5F E 245 — 95% 245 233 0
R (Good) 2 BEF — — 95% — — —
2.5F E — — 120% — — —
A (Satisfactory) — — 140% — — —
L) (Weak) — — 250% — — —
T7#)U b (Default) — — — — — —
a5t 245 — — 245 233 0
BRELIAR—Iv— N—T v b RXR—=XHAFH)
N—T v b R=XBFAMBATNDHAEL I AR— v —
IV NSUFT NSy S [EmUzS -
B AY—hDEB| AV — hDEE gi\?ﬂ\ (EAD) Fw hOEE
2023%F 2023%F 2023%F 2023%F
3BH# 385 385 358
BHFE- %N 123,375 — 300% 123,375 370,126
S F5-IE LEH 6,340 1,020 400% 7,105 28423
WESEFILFA — — — — —
a5t 129,715 1,020 — 130,481 398,550

B/I\—tYrDURYT - DA bHEASNAOMAEZEI I AR—I v—

BB REREETUES
—IBEUEDEDDETDICEDE
N=EY b DURT - D14 ~HYER

SNBBHAFEL I AR—T v—

— 100%




@CR10 : RERBMAFEHEERAEE (XOvT1>7 - V54T UTEHR)
(gt : @HM. %)

BEEMEE ROvT (VT - 9547 U7PAR)
ST 4 UT 4« DBLEXATHEDTEMNDT (HVCRE) St

TV NSUAT - NTY TOZR—Y+—D& (EAD) BRAURY | o
95 LD FerEARY 23— DEB| AV — hDFE| URY - PF OF CF IPRE a5t Ty hDgE| 7
2024% | 20204& | PIh [T2024%& | 2024% | 2004& | 2024% | 2004%& | 2024%& | 2024%
3Hf# 3HH# 3Hf# 3HH# 3HH# 3HM# 3HH# 3HH# 3Hf#

#& (Strong) 2 5EFKE 1743 29517 50% 6,291 7,261 — — 13552 6.776 —
25+ 106,017 26716 70% 88284 28617 — — 116901 81831 467
B (Good) 2 5EFE 450 1321 70% 528 450 — — 979 685 3
2 5L 51487 4188 90% 51,804 1527 — — 53422 48080 427
B (Satisfactory) 9846 1405 115% 1.330 9104 — — 10434 11,999 292
851\ (Weak) 11414 — 250% 9,367 2,084 — — 11452 28630 916
F7#)Uk (Default) 1,091 — — — 1,091 — — 1,091 — 545
aEt 182,052 63149 — 157,697 50,137 — — 207,834 178003 2653

MST 1 UT 4 DEVEERAREEDIIEMNT (HVCRE)
2 ST NS DA s [BAURD |
s8] DS s | AY— NOE|RY— hO# Irji?r |~ €rn) TRV hOHE
2024% | 20244 2024% | 2024% | 2024%
38 38 358 3HH 3HH

& (Strong) 2 BEXEG — — 70% — — —
25E L F 245 — 95% 245 233 0
B (Good) 2.5FFKim = = 95% = = =
25EN F 162 837 120% 497 597 1
B (Satisfactory) 300 — 140% 300 1.120 22
gL (Weak) — = 250% — — —
777Uk (Default) — — — — — —
a5t 1,208 837 = 1543 1,951 25




OCCR1 : FERDAHI 2 —N—FT4ERAVRY - TV AK—-Yv—8

[EfEN—X] (8fi : HHM)

wpee [Teo—om|ERIZIHE| )z,

RC PFE REPE | — EERAEOI| 0

= g(d@ﬂéz_‘ﬂé B t— T —| 7 T ~DEE
20234 [ 20244 | 20234 | 20244 | 20234 | 20244 | 20234 | 20244 | 20234 | 20244 | 20234 | 20244
3B | 3BH | OBH | GBH| 388 | 38| 384 | 3BHI| 3BH | 3B#| 38% | 3B#
1 | SA-CCR —| 10,302 —1 20,369 1.4 1.4 —| 42,348 —1| 18,133
AUV bh - TORR=Iv—HL 29,901 —| 42,947 — 72.849 —| 32,995 —

2 | /I OAR=Iv—7K — - — — — — — -

BRYATHIFFEICS EEF

3 J— _— —_ J—
iy

4 1%5@U7x?‘ﬁﬂﬁ¥5ﬁ(i3’ﬁl7%)@%ﬂ"] 145.684| 38.610| 8.075| 4.735

5 | TORR—Yv—EBIEEET )L — = — =

6 &=t 41,071 22,869

@CCR2: CVAU X 7% 3 BARRE

[EHEN—X] (5t mHM)
ERYU R THIEFE URZ - Ptw kDB
= BRBO (CVAUZ ota4zE"
R THOAR—I v — 8)¢—t > FTER U T2
20234381 20234381
1 [ 2O BEARORRELDR— N T UADES
2 (i) CVARU2—- 7w ~ - URZDE (GREER®)
3 (i) CVAZRLR - \Ua— - 7w k- URODE (GEEERA%)
4 | EENU 2 AT RONRE LD R— NT 4 UL DA 72,749 62,900
5 | CVAUZR Z484BDMR E BB H— T+ UADES 72,749 62,900
@CVA1 : [RERI%BA-CVA
[E#EN—Z] (1 mHA)
BACVAIC&D
BE REROH CVAU 2 742428
20244%35H 20244381
CVAUZ 20> 5B I EDESR 7,805
2 | CVAUZZ 05 5EEIEBEDESR 2,758
3 | &t 2,974

@CVA2 : £ %BA-CVA
Bk, CVAY A 7 HBEO T2 RBA-CVAZHWTEB D A,

@CVA3 : SA-CVADCVAY X7 tHEEE LB I#EFH DL
Littid, CVAY ZA 7 MM BEOHEIICSA-CVAZHWTEB Y T8 A,



@®CVA4:CVAURY « T RAFR— v —DCVAU R 7 BLEDLEEE
WtiE, CVAY 2 7 MO IICSA-CVAZIHWTE Y T8 A

@CCR3: #BRRVURY - Iz A ’DA I A—IN—F 4 ERAVRY - TV AR—T v —
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@®CCR4 : BN FE-R— 7 4 UFFRCPDRABID AT > 2 —N=F(ERVRY - TV AKR—-T v —

[ERE~N— X (¥fr : BAM. % TH F)
EAD _ R -
@rUzzE | wurD | TOEFP | wmiep | wumesm|BEOSY | D2LLD
IBE PDX%y TANRENZEE) (RWA density)
2023%F 20235 20235 2023% 20235 20235 2023%
3B 3B 3HH# 3B 3B 3HH 3B
VIUVEIFTIOAR—T7—
1 | 0.00L+0. 165k — — — — — — —
2 | 0.16L10.255FK% — — — — — — —
3 | 0.25L1F0.50%HE — — — — — — —
4 | 0.50LLEO. 755K — — — — — — —
5 | 0.75L1 L2 50K — — — — — — —
6 | 25011 E10.005%K% — — — — — — —
7 | 10.00L1E100.00%% — — — — — — —
8 | 100.00 (FT#/LK) — — — — — — —
9 | /Et — — — — — — —
SRIBEBIED( T T AR—Y v —
1 | 0.00B EO. 155K 102,306 0.05 0.0 29.53 2.4 23,850 23.31
2 | 0.15L1 E0.25FK 41,508 0.18 0.0 1.17 0.0 293 0.70
3 | 0.25L1F0.50FK% — — — — — — —
4 | 0.50L1EO. 75K — — — — — — —
5 | 0.75l k2 50K — — — — — — —
6 | 2.50L110.00FK% — — — — — — —
7 | 10.00L1E100.005%% — — — — — — —
8 [100.00 (ZT#/LN) — — — — — — —
9 | I\EF 143,814 0.09 0.0 21.34 1.7 24,143 16.78
BELIANGIFTIIAR—I v—
1 | 0.00B EO. 155K 262 0.03 0.0 45.00 1.0 29 11.12
2 | 0.15L1 E0.25FK 5,421 0.22 0.0 44.69 3.0 2,752 50.77
3 | 0.25L1F0.50FK% — — — — — — —
4 | 0.50L1EO. 75K 2,881 0.57 0.0 42.90 4.1 2,555 88.68
5 | 0.75 E2.50F 661 1.75 0.0 41.49 3.4 744 112.47
6 | 2501 E10.00FKE 879 3.72 0.0 44.26 1.5 1,077 122.41
7 | 10.00L1F100.005%% — — — — — — —
8 | 100.00 (ZT=/)LN) — — — — — — —
9 | IN\EF 10,106 0.72 0.0 43.94 3.1 7,158 70.82
hERA/\EEME(F T I AR— v —
1 | 0.00 EO. 155K 50,085 0.07 0.0 0.79 0.0 85 0.17
2 | 0.15 £0.25FK 4,016 0.23 0.0 44 .49 3.0 1,847 46.00
3 | 0.25L1 E0.50FK% — — — — — — —
4 | 0.50L1EO. 75K 964 0.57 0.0 41.38 4.2 754 78.20
5 | 0.75L E2.50FK 339 1.75 0.0 45.00 3.4 338 99.45
6 | 2.50L E10.00FK 231 3.72 0.0 45.00 4.6 352 152.20
7 | 10.00L1100.005%% — — — — — — —
8 | 100.00 (ZT#ILK) — — — — — — —
9 | \EH 55,638 0.05 0.0 5.11 0.3 3,378 6.07
ZOfUF—ILEIF IO AR—Y v —
1 | 0.00L1 0. 155%% — — — — — —
2 | 0.15L1E0.255K% — — — — — —
3 | 0.255 E0.50FK 210 0.37 0.0 47.05 59 28.40
4 | 0.50LIEO. 755K — — — — — —
5 | 0.75 E2.50FK 31 1.21 0.0 46.94 16 51.67
6 | 2.50LLE10.00FKE 3 3.29 0.0 25.63 1 35.92
7 | 10.00L0E100.00%% — — — — — —
8 | 100.00 (FT#/LN) — — — — — —
9 | \EF 245 0.52 0.0 46.75 77 31.45
Git (BETOR—~T7xUS) 209,804 0.11 0.1 18.15 34,757 16.56




(B BAM. %. FH#. F)

EAD _ URZ -
dmuzsn | wero | TOMEES | wmien |wumemn|FEL2Y | DD
=5 PDX% HZNRENZE) (RWA density)
20244 20244 20244 20244 20244 20244 20244
oA | smm | apm | opm | cAm | sAm | sAM
VIUVAI LY A=Y v —
1 | O.00EO. 15K — - — — — — —
2 | 0.15LL E£0.25Ki —_ —_ —_ —_ —_ —_ —_
3 | 0.25LL £0.50Ki —_ —_ —_ —_ —_ —_ —_
4 | 0.50LLE0. 75K — - - —_ —_ —_ —_
5 | 0.75L 2 50K - — — - — — —_
6 | 2.50LL E10.00K7 — — — — — — —_
7 | 10.00L4E100.00KiE — - — — - — -
8 [ 100.00 (F7#)LH) —_ —_ —_ —_ —_ —_ —_
9 [t - — = = — = =
SBRESE Lo AR 7—
I [0.00BLEC.1 5558 29.874 0.06 0.0] _ 45.00 12] 4484 1501
2 [0.1551 E0.25%A 850 0.17 0.0 45.00 0.0 216]  25.41
3 | 0.25LL FO.50K — - — — - — —
4 | 0.50LLEO0. 75K —_ —_ —_ —_ —_ —_ —_
5 | 0755125058 161 1.69 0.0]  45.00 0.0 451 97.17
6 | 2.50L E10.00Km — - - —_ —_ —_ —_
7 | 10.004E100.00KE - — — - — — -
8 | 100.00 (F7=z)LhH) —_ —_ —_ —_ —_ —_ —_
9 [t 31.189 0.09 0.0] _ 45.00 12| 5152  16.51
FEENAT LD AR r—
I [0.00BLEC. 1655 26,136 0.05 0.0 44.99 0.4]  2.860]  10.94
2 [0.1551 E0.25%A 4,822 0.21 0.0 39.71 20|  1.320]  27.56
3 | 0.25LL FO.50Ki — - — — - — —
1 | OBOLLED./55%A 3.135 0.55 0.0 40.00 2.0]  1538]  49.08
5 | 0755125058 79 1.69 0.0 40.00 1.2 63]  80.27
6 | 250LLE 100058 2.861 3.65 0.0 40.00 0] 2.991] 104.53
7 | 10.005LF100.0055% 158 15.20 0.0 40.00 1.1 290|  183.13
8 | 100.00 (F7=7)LhH) —_ —_ —_ —_ —_ —_ —_
9 [t 37.194 0.45 0.0 43.47 0.8]  9.074]  24.39
e SR LD A= v —
1 | 0.00EO. 15K — — — — — — -
2 [0.1551 E0.25%8 L1171 0.19 0.0] _ 39.83 4.0 277] __ 23.71
3 | 0.25LL £O.50Ki — — — — — — —
1 [0B50LLED. 7558 1.010 0.55 0.0 40.00 1.7 450] 4457
5 | 0.7551 25058 802 1.69 0.0 40.00 L5 528]  65.81
6 | 250L1E 100058 270 3.65 0.0 40.00 3.6 254]  94.43
7 | 10.004E100.00KE —_ —_ —_ —_ —_ —_ —
8 | 100.00 (F7#)LhK) —_ —_ —_ —_ —_ —_ —_
9 [pet 3.254 0.96 0.0]  39.94 2.6]  1511]  46.44
ZOMUF BT LDAK—Y 7—
1 | 0.00EO. 15K — - — — — -
2 | 0.15LL £O.25Ki — - — — — -
3 [ 02551 FO5058 82 0.35 0.0 _ 43.88 21  25.78
4 | 0.50LLEO.75Ki — - - — - -
5 |0./551 E2.5058 I 117 0.0 47.02 0] 5105
6 | 250L1E 100058 0 2.80 0.0 30.00 0] 41.43
7 | 10.00L4E100.00K — - — — — —
8 | 100.00 (F7#/)L ) —_ —_ —_ —_ —_ —_
9 [per 83 0.38 0.0 43.85 21| 26.24
&5 ECOR—T707) 71,722 0.32 0.1 43.97 15.760]  21.97




@CCR5 : #{RDOAER

[EfEN—X] (8fi : HHM)
TRERRE | CRERATNSER URERDEE | THEASNSIEF
2 AIBRONIEE Z= NIBRONIEME 2AIBERD = BE0D
gi=Es DRIEE RIS Bayslli=3ii RIS NIF{HfE INIE{E
RYIEENYS) INTLEL RYIYERY) INTLZELY
20234 | 20244 | 20234 | 20244 | 20234 | 20244 | 20234 | 20244 | 20234 | 20244 | 20234 | 20244
358 388 | 3AH 358 | 3BM# 388 | 3E# 384 | 384 358 | 3AM# 388
1 | BHe: (ERES) — — — | 10,603 — — — | 31133 — — | 50,085 —
2 | BE GHEBE) — = — = — — — — | 77.501 | 419,396 — —
3 |EBRVIUVE — — — = — = — — | 48,904 — — —
4 | Zofy TU R — - — — — — — = — — | 79.681 | 467,431
5 | BUNBIREEIE — = — = — = — = — — — —
6 |3t - - - - - =
7 | ¥ — = — = — = — = — — — —
8 | ZDHER — = — = — = — — — — — —
9 | /5t — — — | 10603 — — — | 31,133 |126.405 [419.396 | 129,767 |467.431
@®CCR6: 7LYy b TUNT A TREIDIY ZAKR— v —
[EfEN—X] (e : HHM)
= BALTOTOY 3 b4 0