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3,654.7 19,885.8 3,611.2 3,944.7 18,061.6 3,876.4
799.9 741.3
25 3 25 9
1,766.6 5,332.1 1,564.0 1,820.4 5,253.2 1,378.5
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3,654.7 19,885.8 3,611.2 3,944.7 18,061.6 3,876.4
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25 3 25 9
1 256.2 19,203.9 223.8 460.4 17,424.2 318.6
1 3 261.0 70.7 1,313.9 260.4 151.9 1,643.8
3 5 99.5 106.5 23.0 121.3 122.8 16.1
5 3,037.3 418.2 32.3 3,102.7 331.7 30.4
0.7 86.5 1,918.2 0.0 31.1 1,867.5
3,654.7 19,885.8 3,611.2 3,944.7 18,061.6 3,876.4
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25 3 25 9

0 40.5 31.9
10 - 0.0
20 35.2 39.4
35 0.0 0.0
50 119.1 16.3
100 363.1 313.3
150 3.0 1.1
350 8.5 12.8
625 - -
937.5 - -
1,250 - -

569.4 414.9

(4) NN FEPEH SN T AR=U XY =D, AuyT 427« 7747 UTIZHID Y THRIFF
EEMEHEL O~ —7 v b« X=2 GO S FEPEH SN HMAFEL 7 AR =T ¥ =IO T, &b
HCEAHR G R 129 RF 3HKOHE S HWONTHE 143 REAHITED DLV A7 « U= A FAJEH
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25 3 25 9
50 0.6 0.1
70 25.1 55.2
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115 - -
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140 - -
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(5) AT FIENEH SN DR — 74+ U AIZHONT

1) PIEBREAT FEASEA SN2 T2 AR— Dy — ORI (=7 AK— 1 —H5l)

25 3
EAD EAD EAD EAD EAD EAD
PD LGD ELdefault ) ( )
2.13% 15.37% - 19.32% 278.2 9,331.1 0.4 75.00%
AAA  AA- 0.03% 42.98% - 10.78% 32.5 1,009.5 - -
A+ BBB- 0.24% 15.47% - 11.95% 180.5 4,367.7 - -
BB+ CCC 4.71% 8.05% - 29.92% 65.1 3,949.3 0.4 75.00%
CC D 100.00% 45.00% 45.00% 0.00% 0.2 4.6 - -
0.25% 14.90% - 9.41% 1,453.4 12,286.9 - -
AAA  AA- 0.03% 7.35% - 1.66% 1425 5,267.4 - -
A+ BBB- 0.10% 20.56% - 13.30% 1,278.4 6,405.1 - -
BB+ CCC 2.85% 10.58% - 28.51% 32.1 607.5 - -
CC D 100.00% 39.62% 39.62% 0.00% 0.3 7.0 - -
0.64% 22.61% - 3.11% 177.0 2,140.8 - -
AAA  AA- 0.02% 23.72% - 1.23% 177.0 1,681.9 - -
A+ BBB- 0.14% 16.16% - 7.90% 0.0 412.7 - -
BB+ CCC 8.15% 32.99% - 47.18% - 35.1 - -
CC D 100.00% 45.00% 45.00% 0.00% - 11.1 - -
0.99% 15.77% - 12.55% 1,908.6 23,758.8 0.4 75.00%
AAA  AA- 0.03% 15.48% - 2.70% 352.0 7,958.7 - -
A+ BBB- 0.15% 18.58% - 12.64% 1,458.9 11,1855 - -
BB+ CCC 4.48% 8.58% - 29.85% 97.2 4,591.9 0.4 75.00%
CC D 100.00% 43.31% 43.31% 0.00% 0.5 22.7 - -
25 9
EAD EAD EAD EAD EAD EAD
PD LGD ELdefault ) ( )
1.85% 16.11% - 20.27% 246.0 8,323.7 1.1 75.00%
AAA  AA- 0.03% 43.27% - 8.13% 43.3 1,128.6 - -
A+ BBB- 0.25% 15.37% - 11.55% 118.6 3,338.1 = =
BB+ CCC 3.68% 8.64% - 31.56% 84.0 3,852.7 1.1 75.00%
CC D 100.00% 45.00% 45.00% 0.00% 0.2 4.4 - -
0.26% 17.45% - 10.19% 1,339.9 11,624.9 - -
AAA  AA- 0.03% 10.35% - 2.15% 205.9 5,050.4 - -
A+ BBB- 0.12% 22.86% = 13.27% 1,099.0 5,954.8 = =
BB+ CCC 2.71% 16.12% - 41.97% 35.0 614.2 - -
CC D 100.00% 31.38% 31.38% 0.00% 0.0 5.6 - -
0.61% 31.98% = 3.01% 719.6 2,225.9 - -
AAA  AA- 0.01% 35.48% - 1.31% 719.6 1,689.2 - -
A+ BBB- 0.11% 14.99% - 7.59% 0.0 480.8 - -
BB+ CCC 15.03% 23.59% - 45.13% - 45.6 - -
CC D 100.00% 45.00% 45.00% 0.00% - 10.2 - -
0.86% 18.73% = 12.85% 2,305.6 22,174.5 1.1 75.00%
AAA  AA- 0.03% 21.56% - 2.71% 968.7 7,868.1 - -
A+ BBB- 0.16% 20.16% - 12.48% 1,217.6 9,773.7 - -
BB+ CCC 3.66% 9.83% = 33.15% 119.1 4,512.4 1.1 75.00%
CC D 100.00% 41.26% 41.26% 0.00% 0.2 20.2 - -

2) PEATFENEHN SN T 7 ZR—T % —OURI (HolsR)
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25
EAD

EAD EAD EAD EAD EAD
PD LGD ELdefault ) ( )
0.44% 43.36% - 24.93% 568.0 1,879.4 0.2 75.00%
AAA  AA- 0.02% 44.87% - 6.03% 166.5 711.3 - -
A+ BBB- 0.15% 42.72% - 32.39%% 387.0 1,111.6 - -
BB+ CCC 5.54% 37.72% - 108.15% 14.4 52.1 0.2 75.00%
CC D 100.00% 45.00% 45.00% 0.00% 0.2 4.5 - -
2.16% 37.89% - 38.70% 714.9 3,820.0 0.2 75.00%
AAA  AA- 0.03% 43.45% - 9.57% 120.8 943.3 - -
A+ BBB- 0.14% 40.79% - 29.63% 537.9 1,913.6 - -
BB+ CCC 7.57% 24.79% - 92.61% 55.9 944.9 0.2 75.00%
CC D 100.00% 42.88% 42.88% 0.00% 0.3 18.2 - -
0.76% 5.81% - 3.18% 484.7 16,836.1 - -
AAA  AA- 0.03% 6.28% - 0.93% 45.8 6,164.6 - -
A+ BBB- 0.16% 6.96% - 3.49% 422.8 7,191.3 - -
BB+ CCC 3.36% 2.47% - 6.49% 16.1 3,480.1 - -
CC D 100.00% 45.00% 45.00% 0.00% - 0.0 - -
1.05% 19.24% - 22.48% 141.1 1,223.3 - -
AAA  AA- 0.03% 25.22% - 7.63% 18.9 139.5 - -
A+ BBB- 0.10% 16.66% - 11.12% 111.3 969.0 - -
BB+ CCC 10.50% 33.95% - 138.85% 10.9 114.8 - -
cCC D - - - - - - - -
0.99% 15.77% - 12.55% 1,908.6 23,758.8 0.4 75.00%
AAA  AA- 0.03% 15.48% - 2.70% 352.0 7,958.7 - -
A+ BBB- 0.15% 18.58% - 12.64% 1,458.9 11,185.5 - -
BB+ CCC 4.48% 8.58% - 29.85% 97.2 4,591.9 0.4 75.00%
cC D 100.00% 43.31% 43.31% 0.00% 0.5 22.7 - -
25
EAD EAD EAD EAD EAD EAD
PD LGD ELdefault ) ( )
0.37% 40.48% = 16.42% 983.0 1,851.7 0.2 75.00%
AAA  AA- 0.01% 42.98% - 3.48% 691.2 816.8 - -
A+ BBB- 0.14% 37.63% - 26.76% 280.2 968.3 - -
BB+ CCC 5.93% 37.18% = 106.61% 11.4 62.5 0.2 75.00%
CC D 100.00% 45.00% 45.00% 0.00% 0.2 4.1 - -
1.80% 39.36% - 35.08% 752.2 4,809.1 0.3 75.00%
AAA  AA- 0.03% 44.95% - 7.60% 218.9 1,453.6 - -
A+ BBB- 0.15% 38.92% - 24.47% 454.4 2,406.9 - -
BB+ CCC 7.80% 31.33% - 111.12% 78.9 932.4 0.3 75.00%
CC D 100.00% 40.27% 40.27% 0.00% 0.0 16.1 - -
0.58% 6.78% - 3.29% 431.7 14,418.5 - -
AAA  AA- 0.03% 8.59% - 0.96% 50.5 5,465.2 - -
A+ BBB- 0.16% T7.77% - 4.09% 356.4 5,539.1 = =
BB+ CCC 2.18% 2.20% - 5.67% 24.7 3,414.2 - -
CC D - - - - - - - -
1.04% 19.55% - 19.57% 138.7 1,095.2 0.6 75.00%
AAA  AA- 0.03% 22.40% - 5.20% 8.0 132.5 - -
A+ BBB- 0.16% 17.66% - 9.78% 126.6 859.4 - -
BB+ CCC 10.44% 33.16% - 128.31% 4.0 103.3 0.6 75.00%
CC D - - - - - - - -
0.86% 18.73% - 12.85% 2,305.6 22,174.5 1.1 75.00%
AAA  AA- 0.03% 21.56% - 2.71% 968.7 7,868.1 - -
A+ BBB- 0.16% 20.16% = 12.48% 1,217.6 9,773.7 - -
BB+ CCC 3.66% 9.83% - 33.15% 119.1 4,512.4 1.1 75.00%
CC D 100.00% 41.26% 41.26% 0.00% 0.2 20.2 - -
1 PD LGD EAD
2 EAD
3
4 CcC C D
5
6
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3) PD/LGD FRAZWMH T HMNEL 7 AR =V v —IZBITHEBERMA T L O PD OHFHE, VA2 -
= A MOIEFELE R OFEEICOWTEIZYH Y FHA,

4) JEREAARERERT T AR—y— WU R E L IR F— LA 7 AR — Y — K OE DO
VT — VAT 7 AR—T % — ROWTINOHEIE

i) 7 /VHALTO PD OHEFHE, LD OHEFHE (77 4/ F LIcm 7 AR =T % —IX4% D ELpepn, &3
To,) OIMEFHE, VAT « UxA NOMEFEME, Fo - NT o ZAEREHHE O EAD OHEFHE,
F7 e NT U AEFEHH O EAD OHEFHME, = I > b A Y FORGHEEK VYRS BRI T 5 #
B OHEFHIE O N E )il

i) WY L K& 7= ETOT—)VEN TOT I AR— % —DoHTt

LBIN—T1ZBNWT, VAZ « Ty hR=RZBITHVT—IVEEOEHY 27 « 78> FOKEIT
Hochy, HHEZY T— « =V EERE T, FEEANET T AR—T ¥ — T HRNE E
CLTHOHE > TNBZENG, Z4DHY EEA,

(6) WEENT FIEAZBEM T 2FEEANNT T AR—Vy— VYT Y VAT AR—T v —, SREEEEm

7 AR—=T % —, PD/LGD FRAEHT M EL 7 AR—T % —, BEMAARBERNTZ 7 AR —Ty
— ) R EL I F R = AR —RUEOM ) TR T AR = L0,
ERTHIC I RO TR, Y FEHREAE L M L 0 FHEME & OXFHIE NS ER 8T, KOESICh- 548
KEROHEFHIE & FEREAE O X b

B N—7TlE, TGO H 5G| 721X ZNCEMT NG R ET R 20T > TR Y | 4l
BPEDONEMEOHEL L OZFOEENY X7 OENEE L /> TWET, NEKRMATFEZEHA L TWD
T AR—=T v —IE, TINT 4 TERSNANRD AT o H—_X—=T 4 MITOEEBRETHY, ZnbD
HBREIRLIERIIAEMED RE L GEHEELRE) . XUIIART > a UEE GERER) 2@ U CEBIND T
—Z2AHEZEAFELET, UEBRIL, BHY A ZICERT 80 L iU A7 IZRKT 255 08 BAE L,

MEZERTLZENRRETHLZ LD, EHY A7 ICEKRT 2B REFHEOEFTHIIT->TEBY XA,

FEYTN—FITBNWT, WEEA FEOBEAMRE D7 AR—T ¥ —IZOWTIE, #BEERIIC
720 ERRIRE LT 7 40 MEED D I PD HERHE T \uiﬁﬁﬁwiﬁmkwﬁwfimé%
SFRY7R K BEIC I > TR £47,
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WEBEAT FEIZB W TEM Y A7 Bl FENE Shicm 7 AR =Y v —

25 3

16,675.5 - - -
9,194.3 - - -
1,153.0 - - -
6,328.2 - - -

14,296.2 = = =
7,941.8 = = =
851.9 - - -
5,502.5 = = =

(1) IRAERE SIS M O IR G AR S | O BG A F O U 2 7 DR

25 3
(A) 1,116.4 743.1 1,859.5
186.2 159.8 346.0
599.6 41.7 641.3
83.7 172.9 256.6
1.2 2.4 3.6
245.7 366.3 612.0
B) 121.3 0.0 121.3
( ©) - - 925.4
(D)=(A)+(B)-(C) - - 1,055.4
(E) - - 306.3
- - 306.3
(D)-(E) - - 749.1
25 9
(A) 1,896.7 1,482.9 3,379.6
156.7 151.2 308.0
636.9 46.2 683.1
839.9 933.5 1,773.4
0.0 1.0 1.0
2.0 100.0 102.0
261.1 251.0 512.2
B) 3.3 0.0 3.3
( ©) = = 2,012.1
(D)=(A)+(B)-(C) = = 1,370.8
(E) - = 339.6
= - 339.6
(D)-(E) 0.0 0.0 1,031.2
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(2 HRMHUYKERTHONRERDZ 7Ly b« TUNRT A TORETLAKRELZ I LYy b« T VT ¢ 7 OFESE
B, o, TaTr s ya DA MEORNZ XSy LT-44

25 3 25 9
24,657.9 24,173.3 24,854.4 25,024.1
12,722.3 13,309.4 11,305.2 11,805.8
2,586.2 3,380.4 1,802.5 2,210.1
51.2 33.5 598.3 300.2
40,017.7 40,896.6 38,560.4 39,340.2

FERAL = AR =T —IZoWVWTiE, ECHhb—T 4 VP EKIMBRDLT I AR—=Vry—L LTHDHE - T

B ET,

(1) BRAET LR AR =V vy — (AR Y 27 OFHURRITFRS) ORKL O JFE PE ORI O PR

25 3 25 9
( 100% 100%
) )
RMBS 143.8 3.6 105.1 192.9 5.0 118.0
CMBS 135.1 7.3 36.9 144.0 0.0 44 .4
CDO/CLO 20.6 0.6 8.9 33.3 0.0 11.6
Consumer 41.5 - 0.8 38.4 - 0.7
Commercial 4.4 - 1.2 7.2 - 0.6
26.0 - 5.4 38.1 0.0 7.7
371.3 11.4 158.3 453.8 5.0 183.0
2 BRAT DR AR =T — (BFENY X7 OFHGIERLS) OB O I A7 « 7oA FOX
53 2L O KA OFTEA CEARDOR
25 3 25 9
( ( ( (
) ) ) )
1.6 80.4 - 0.5 - 99.1 - 0.6 -
1.6 4 67.9 0.1 1.4 0.0 92.3 0.0 1.8 0.0
4 8 23.0 1.0 1.2 0.1 40.0 - 2.1 -
8 20 8.5 - 0.7 - 16.8 - 2.3 -
20 100 33.1 - 12.5 - 22.7 - 10.9 -
100% 158.3 10.3 158.3 10.3 183.0 5.0 183.0 5.0
371.3 11.4 174.5 10.4 453.8 5.0 200.7 5.0
1.
©)
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25 3 25 9
1,096.1 1,031.1
957.5 705.4

25 3 25 9
11.2 2.2
-1.0 -0.6
1.2 0.4
12.3 5.6
23.6 7.6

(1) HIRD VaR OfEIF ONZBAIZRHARIZ IS 1T D VaR Ofcmd, R OERIKOE

24 4 1 25 3 31 25 4 1 25 9 30
25 3 25 9
VaR 10day) 20.6 30.3 14.2 15.2 16.5 23.9 11.8 11.9
VaR (10day) D RijHZ
EHUKYE © A IREI %
AW . 10H
P A O A% 22 Bh O AH B A B
(2) HIHRDA b LR VaR OENF N BIRGIFICIBIT D A b L & Vak O, R IR
24 4 1 25 3 31 25 4 1 25 9 30
25 3 25 9
VaR 37.2 72.8 21.6 29.1 34.8 51.9 17.2 17.8

Z kLA VaR ORjHE

{EREUKYE © R AR E99%
RAME - 10H
P it [ O Al RS ZE B O FHBE 2 5 i

(3) HWIROBIMEY Y 27 KOV Y A 7 124642 % prE H & AR ORI N BIRBIIC B 1 2 T H &R D K

TR OSSO %

24 4 1 25 3 31 25 4 1 25 9 30
25 3 25 9
95.1 125.7 7.7 108.4 110.6 139.8 89.6 108.6
18.9 27.0 14.3 23.9 20.2 28.1 16.8 17.3
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@) N7 T AT 42T ORER K OFELE O EREEDY VaR OE)> B KIEIZ T 5 Tl L 7235812 W T o

PRk 25 44 1 B BPR 26 429 A 30 HE TOMIRICIHWT, Ny 77 A ME#IE 1 RS £ L7,
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(1) HERFEERIRER L

25 3 25 9
250.9 250.9 264.4 264.4
178.9 178.9 192.1 192.1
151.6 151.6 124.4 124.4
581.4 581.4 580.9 580.9

(2) MWsERITE HIZE A SN T2 OMARES: DO R4 D 45%FH 24 %H

25 3 25 9

45 - -
Q) MRET I/ AR—V ¥y —DR— 75 U F Xy L D%

25 3 25 9
PD/LGD - -
330.5 316.5
250.9 264.4
581.4 580.9

A, SR IR R TRER S AL, 2o, R AR E TR S R WO RTEHR £ 00 BH M OV R R R
e OV HRAR AR TRl S M 22 VRIS OB W TS H D FH A

10. =T 4 Y TEBUANDOTEINOAEL LM ) X7 ICBEA LTSN —TPRNEEREER L72&R a v
72 2 R SUTREF ML ORI BT %5 TR

BIN—=T1F, Moe—TFT 4 o VEF T8 LTEY . @f) 271305 Y 27 OV TE
HLTWES, £, Y7 0—T13F, HEHEARF 2 ELLEFLIILTELT. MLr—T 4 7 EBU
SADOEFI D GAE T D 8H Y 27 OELE, FRFMIE IS 2 23O TIREM Th 5 L 78k L TV ET,
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