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SR AEFIE 0.27% A0.02% 0.29%
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RS FEY RS FEY RS FEY
BE&ERYE 3,607,947 1.72%] A 353,016 0.13% 3,960,963 1.59%
5t & I+ ol 41,566 0.42% 410 0.26% 41,156 0.16%
563 — J @ @ — v 7,351 A0.03% A 12954 AO0.16% 20,306 0.13%
56t EH SR ME XIWRMS 7,074 0.01% A 17,040 A0.02% 24115 0.03%
56 F 1 SE % 966,963 2.19%] A 105,638 0.43% 1,072,602 1.76%
56 H i ® 2,512,545 1.59%] A 215473 0.06% 2,728,019 1.53%
BT 3,768,856 0.50%] A 229111 0.15% 3,997,967 0.35%
5t & ol 2,755,777 0.24% A 21691 A0.05% 2,777,468 0.29%
5t #E B % Y& ol 150,866 0.02% A 173,890 A0.08% 324,756 0.10%
56 & % 199,100 0.25% A 48,050 0.01% 247,151 0.24%
563 — JL X R — 86,286 0.69% A 80,374 0.41% 166,660 0.28%
55 7 7] % 2] iE - - - - - -
56 EHEREMEIZABRS 249,901 0.57% A 26,487 0.32% 276,389 0.25%
56 & 5! & 211,320 0.39% 25,712 A0.03% 185,607 0.42%
56 # & 49,590 0.12% 48,497 A0.08% 1,092 0.20%
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BEEERBTE 3,258,595 0.73% A 274774] AO0.13% 3,533,370 0.86%
56 & I+ & 1,097 0.00% 885 A0.05% 211 0.05%
563 — J @ @ — v 7,295 A0.03% A 129501 AO0.16% 20,245 0.13%
56 EH S MG XIWREMS 7,074 0.01% A 17,0401 A0.02% 24,115 0.03%
36 F 1if SE #* 324,708 1.21%] A 128,306 0.28% 453,014 0.93%
56 H H ® 1,623,688 0.99%] A 180,584| AO0.14% 1,804,273 1.13%
BEREHT 3,431,820 0.22% A 201,951 A0.04% 3,633,771 0.26%
56 & ® 2,741,739 0.23% 8,855 A0.06% 2,732,884 0.29%
56 # & % & ® 150,866 0.02% A 173,890] A0.08% 324,756 0.10%
56 & % 199,100 0.25% A 48,050 0.01% 247,151 0.24%
563 — JL ¥ R — 33,580 A0.01% A 70,176] A0.09% 103,756 0.08%
36 5% 7] % £ iE - - - - - -
56 EHEREMEIZABRS 40,562 A0.00% A 25957 A0.05% 66,519 0.05%
56 & 5! ® 184,977 0.32% 30,149 AO0.11% 154,828 0.43%
56 # & 49,590 0.12% 48,497 A0.08% 1,092 0.20%
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EHES F[EY EHES F[EY EHES F[EY
B ERBTE 3,580,022 1.77% A 368,375 0.13% 3,948,397 1.64%
56 & I+ & 66,813 0.29% 4519 0.15% 62,293 0.14%
56 - bA-VRUVUEBEAFER 7,351 A0.03% A 12954 AO0.16% 20,306 0.13%
56 BEH S MBI XILWBFEED 7,074 0.01% A 17,0401 A0.02% 24115 0.03%
56 H 1 SE #* 896,149 2.37% A 125,023 0.51% 1,021,173 1.86%
56 & H ® 2,500,704 1.64%] A 219512 0.05% 2,720,217 1.59%
BEFEHTE 3,757,094 0.50% A 232589 0.15% 3,989,683 0.35%
56 & & 2,742,733 0.24% A 21884 A0.05% 2,764,618 0.29%
56 i piy % & & 150,866 0.02% A 173,890] A0.08% 324,756 0.10%
56 & % 199,100 0.25% A 48,050 0.01% 247,151 0.24%
56 1- v 3 -BRUXEFR 86,286 0.69% A 80,374 0.41% 166,660 0.28%
56 5% 7] % £ E - - - - - -
56 BEAEHR M ZABRS 249,901 0.57% A 26,487 0.32% 276,389 0.25%
56 & A & 212,601 0.39% 22.427] A0.06% 190,174 0.45%
55 # & 49,590 0.12% 48,497 A0.08% 1,092 0.20%
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Z o 4,871 5886 | 14,254 9383 | A1015] 13566 | 14,581
At 34,683 | 11,638 | 44,220 9536 | 23045 | 37,754 | 14,708
# = 29,292 5742 | 29,405 113 23549 | 23621 72
" % 520 8 560 39 512 566 54
Z o 4,871 5886 | 14254 9383 | A1015] 13566 | 14,581

GE) ERICF. ERBEIERLOIAMIESRICHREIFMBBERHEL THEYVET . [EASKEEIPOERZHIED—HIC DV THEHET

LTHEYESH. FROEASBEEDTMBRICOLTE. LRICEHTEYEE A,
28F9F K 28F3IAR
MRS gEIEER| s ST BRaliEte ST STAfi1E
BASKIEE 16 A6 16 - 23 23 -

FZDEMEES DN TIE, BHliFHEL THEYET O T, LROR LK. EREEENBRMBEMSMEBLOZEEF LLTEYET,




8. RF%#A T BYE

HH = HEELRIT

@ BEHBHERES
[&{K] (Bf:-JAM)
285F9 R kK 285E3A kK
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EBEAAHERS (A) A 42,087 A 33 A 42,053
E®BE (B) 34,223 79 34,143
RIEBRAHERS (C)=(A)+(B) A 7,863 46 A 7,909
RBHHEHELOER (D) 1,698 179 1,519
KBBBEHHER (E) A 1,556 163 A 1,720
BiExtERET LEEMER (F)=(C)HD)HE) A 7,720 389 A 8,110
LESER (G) 737 737 -
EBEAMEI LS (F)~(G) A 8,458 A 348 A 8,110
[E#E] (Bf-\AM)
285F9 R kK 28£E3A kK
284F3A KL
EBRATHER (A) A 42193 A 40 A 42,153
EEEE (8) 34,223 79 34,143
RIEBRAHERS (C)=(A)+(B) A 7970 39 A 8,009
BRHATICIRDEE (D) 1,196 245 951
EBEATICFRIAE (C)-(D) A 9,166 A 205 A 8,961
RBHHEHELOER (3) A 1,698 A 179 A 1,519
RBHBEHHER F 1,556 A 163 1,720
BREHRTICRIARR A BUNRERED | (E)+F) A 142 A 343 200
Q BB ER
[E{K] (B \AM)
285 E PRI 27 EHE
(FR284E9 A H) MERLL (EF2714E9AH)
EBEHEHER 69 472 A 402
HEER 756 114 641
FEERA 82 A154 237
HAE AR A 426 8 A 435
BEHBERAOE ANIEE A 163 - A 163
HEHELOER0ERANEE A 179 512 A 691
ZDih - A9 9
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285 EThHA 275 ERERA
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W/A—+)LII
(E#5]) G-Vl
2889 K 284E3AK 274E9AK
(FEIRE) 28E3A KK 27159 A KK
(1) B2&RLLE (4).7(5) 11.33% 0.30% 0.31% 11.03% 11.02%
(2) AT7ERICRHEHRIEEDE 437,657 16,518 21,160 421,139 416,497
() AT ERICRHAEREEDE 3,942 AT2 1,101 4,014 2,841
(4) BECEARDEE 2)-3) 433,715 16,590 20,060 417,125 413,655
(5) YR -7y EDEE 3,825,991 47,650 75,034 3,778,341 3,750,957
(6) MATEBCEAE (5) % 4% 153,039 1,906 3,001 151,133 150,038
(& K] G A=Vl
2889AK 2843AK 274%9A%
(FRIRE) 2853 KL 27149 A KK
(1) BRERLLE (4).7(5) 11.16% 0.33% 0.37% 10.83% 10.79%
(2) A7ERIZRHSEHRIEEDE 431,786 17,973 24,446 413,813 407,340
() A7 ERIZZRLHAEIEHDEE 3,617 93 1,592 3,524 2,025
(4) BCEADEE (2)-3) 428,168 17,880 22,854 410,288 405,314
(5) YR -7y EDEE 3,835,633 48,851 79,853 3,786,782 3,755,780
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At 0.7% A0.2% A0.3% 0.9% 1.0%
O $5 EEENEES
GEft] (. EHA)
285F9A K 284F3A K 274F9A K
284E3A XKLL 275 9ARL
) [ - - - - -
% | 15,026 4,251 A5972 19,278 20,999
& |anA L EsmEE - - - - -
& |mmzrenms 2412 A2,132 A2,344 4,545 4,757
e 17,439 26,384 28,316 23,823 25,756
FHSTES (RTE) 2,475,431 A36,190 A 134,959 2,511,622 2,610,391
| meneme - - - - -
L lewan 0.6% A0.2% A0.2% 0.8% 0.8%
2 lsraucmnms - - - - -
B |smawanme 0.1% AO.1% AO.1% 0.2% 0.2%
ait 0.7% A0.2% A0.3% 0.9% 1.0%




2. RESIHEFOKR

O SN EREHNRER

HH = HEELRIT

(B1K] (B HAMA)
289 AR 284E3A K 2749 A K
28 3R KL 21 9R KL
= EIEES 55,980 4,205 6,202 60,185 62,182
—REEEILE 49,577 A1,500 A3,484 51,077 53,061
BRI EEEILE 6,403 A2,705 2,718 9,108 9,121
HEBIMEES LEE - - - - -
O B EEENERR
(E#) (B EmAMA)
288F9A K 284E3A K 2789A K
28F3IAXRL 21F9IARL
= EIE T 56,589 24,795 6,861 61,384 63,450
—REEEILE 50,186 1,958 A4,143 52,145 54,329
GRS I 6,403 2,836 2,718 9,239 9,121

FEBIMEES I LEE




3. ERAEERRTRRE

O SO EFENRER

HH = HEELRIT

[BK] (M- /3xaA)
284F9R % 285F3AXK 2759 A K
2843A KL 27¥9A KL
WEFEFERY _
ChbloHo A AE 125 A150 125 275
fEIR1EE 14,901 A4,120 A5,823 19,021 20,724
EEHEEE 2,088 A1,731 A1,896 3,819 3,984
BEt (A 17,115 A5,851 A7,870 22,966 24,985
EEEE 2,508,825 A19,341 A113,344 2,528,166 2,622,169
# & B 2,525,940 A25193 A121,214 2,551,133 2,647,155
TRE#ELE(A/B) 0.7% A0.2% A0.3% 0.9% 0.9%
4. SRBELEEATEEORERR
O Sn EEEHNERE
[B{K] (B EdhaM)
2859AFK 2853A%K 21598 XK
284E3A KL 2749A KL
R£%8 (C) 14,837 A3,757 A4,789 18,595 19,626
= EEEZO)) 7,757 A2905 A2947 10,662 10,705
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2sapm |BEZE 72 28 34 5 3 3 1 - i
LIBT3 4 5 | e ie 792 608 504 329 191 128 117 A13 104
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2sopm |BEZE - 0 2 - - - - - -
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27TF9RHA g%éi - - - - - - - - -
RES |fIREE - - - - - 25 26 A3 23
& - - - - - 25 26 A3 23
285F3RHA g%éi - - - - - - - - -
RES |fIREE - - - - - - 16 A16 -
B - - - - - - 16 A16 -

2859 R H g%gi - - - - - - - - -
xES |BREE - - - - - - - 2 2
B - - - - - - - 2 2

GE1) BAXRBEMEEALTRTRLTEYEY,

(GE2) FR28FEIAXRKEICIE. A TNFUREIZ DN BBELZELLLDIBANEEATEYET,
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HH = HEELRIT

@ falkfEE AR BT EEE) LT DA TN\ R DEHE
(B4 {BF)

25 3R 259 A #A 2653 # 2659 AH 213R M 21569RH 28F3AH

LIRTEE S RES RS RES RAES RHES RED
AE B LR A0 - - - - - -
BEELRE - - - - - - -
B #E R E 1t - - - - - - A15
B & O#E 10 - - - - - -
z ) fth A23 A0 A4 - AT A3 A0
& &t A13 A0 A4 - AT A3 A16

GE1) BAXRBEMEEALTRRLTEYET.

(GE2) NEHERME| - FHEEBETFRBE. BEE) ISR HEEIE T, [HEHER
FEEINE) . BEUMETR(SUHEL. REBLE. NE. SHEE) 28D

BHEUIET. RBEECLIEERSE

T 2o C ERADFICESER. EHEEOERNES

(GE3) FtE L, —BINEZEERNICFH ELELOTH, £0%R., AR - FHBEICESEEUET,
BIEME. BIRELSRESN B EICE, TEREN ZHED L, FEL0E) TR
M \E I DI LFZEEEH LLTEYFET,
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HH = HEELRIT

7. REHNRHRRE [BK]

O Mo ERENEER

D £ RWS (B EHA)
2859 A K 285E3AFK 275E9A K
e (maE e e 2,491,916 2,515,868 2,616,611
P & % 206,744 215,294 212,512
[ #* x & % 3,339 3,774 2,689
O£ - BB X - B R R B % 150 800 1437
2 Y % 18,700 17,795 15,916
BE-H R BBk E 20,510 18,731 15,271
1% E & g % 41,893 29,632 33,024
E w0 % # & % 59,204 62,743 72,589
m ox % N E % 109,411 110,774 115,243
& m % g B % 420,792 382,603 389,025
x ) & % 500,767 513,521 569,077
# & % # % 74,690 84,067 98,882
T o # ¥ — £ =z % 156,382 152,182 144,486
N th 15,107 22,970 24394
z o fte 864,222 900,977 922,061
BARUBHIEBRS BB 8 EH - - -
B 5 % - - -
% Rt m& B - - -
z o fte - - -
& 5 2,491,916 2,515,868 2,616,611
@ £FBRYRHEIEEIE (B4 EHA)
28%F9 A K 284 3Rk 274F9A K
TR s BB RSB E) 17,115 22,966 24,983
P & % 1,595 3,184 3,358
= #* x & % - - -
% - B R X - B R OB B % - - -
o Y % - - -
Ba - A R BBk % - - -
1% § ] 5 % 66 66 66
E ® % B F % 19 19 19
mox % hoE % 340 320 620
& m % g B % - 125 -
x ) & % 1,284 1,288 1510
4@ B & % % 125 - 238
T o # ¥ - £ =z % 46 46 46
L N th - - -
z o fte 13,637 17,916 19,123
BARUESHIERSMBME 8BTS - - -
B i % - - -
% At % B - - -
z o fte - - -
& P 17,115 22,066 24983
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HH = HEELRIT

Q HEEO—ES (B HHM)
285F9 A K 285E3A K 275 9A Xk
284E3A K 2759 AR
HEBEED—UES 3,171 A 482 A 860 3,653 4,031
FEEOD—-VES 2,693 A 470 A 825 3,163 3,518
oMo —rES 478 A 11 A 34 489 513
@ P EERTERES (B EHAM)
284F9 AR 284385k PYETEES
284F3A XK 2749 K I
b EEZRTEHE 1,752,890 A 18,242 A 82978 1,771,132 1,835,869
mphEZRAGTE S LR 70.3% A 0.1% 0.1% 70.4% 70.2%
8. % . He . EHEDER
[BK] (A EHAM)
284F9 AR 284385k PYETEES
284F3A XK 2749 K I
® % (K% 169,460 A50,005 A71,926 219,465 241,386
=
(%) 199,100 41,456 48,050 240,557 247,151
- & (R7%) 2,755,031 31,256 6,466 2,723,774 2,748,564
(%) 2,755,777 24036 21,691 2,759,813 2,777,468
¥ & (R7%) 2,891,906 53,468 A155,358 2,945374 3,047,264
(BUEEMES) (F%) 2,906,643 A159,165 195,581 3,065,808 3,102,224
& w2 (K% 2,491,916 A23,951 124,695 2,515,868 2,616,611
(%) 2,512,545 146,504 2215473 2,659,050 2,728,019
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II. FER28FEHRREIR ELITREDHK—ERIER

HH = HEELRIT

1. FREBELR (EREEEEE) [BEK]ESS]

26538 K 2659 H K 2138 K 2798 K 283K 2859 XK
BAR—X 2.98% 1.88% 1.35% 0.94% 0.90% 0.67%
EEAR—R 3.00% 1.91% 1.38% 0.97% 0.93% 0.69%

2. BEHkRXIzOLVT [BK]

(1) ZE#H#K (B fBM)

WMERMEA—2 | BER—X = AER
YETLES 307 558 251
285E3H K 311 547 235
2859 B K 366 659 293
CE)EARBEOREIALTRRLTEYET LTORRKRIZOVWTERBZETHYET,
(2)EFbELBRA DT

BZUTTNEEA,

(3)BEMEBIZDINT (B fEM)

X ERRER

5% . HiE IR

2759 A # 1 -
2843 A H#f 13 -
284E9 A i 4 —

3. FU/MEEMRIITEHICOLT [HE]

SHES (BARL(EM)

1= BTHEALE (8RR |sHBEcsnstE
ETEEES 18,359 A 4.7% 70.2%
285E3A X 17,711 A 3.5% 70.4%
289 A XK 17,529 A 1.0% 70.3%

4. BARITEREER. RERORSEIZOWVT [BE]

a. IREEFORTEH

(B fEM)

BR5E4E
275 9A Hf 236
2853 A 433
2849 A #f 116
b. RIEDIR5EEE (B fEM)

BR5TRE
2759 Hf 237
2843 A A 443
2849 A #f 128

5. ER&kAEE [HEEF]

BE
2759A K 1,352
285E3A K 280
28598 K 80
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1. MRS & & DB AT RETE D B

HITIETIRIERL & & EE D RN ATREMEICRI 9 D@ M EE | (B RS EEERIEH5265) 1261155 521
ZEL,. —RERFORTD1— ) T ORR BN RAFNOREREEEEZT LLTEYET,

=S

[

BVRBF SRS

. REBREREDOHFARIMEFICONT

HH = HEELRIT

(Bfr:{EM)

H26/3A H27/3%8 H28/38

BHAB (BRBRESEERGM) 299 321 151
2. BREB®EE - AROFLRERA

(B4 B

28FF9R K 28F3A K

28F3ARL

% iE 37 o & E 334 31 303
BRI A cESEARERBEHE 174 A 22 196
EBRHAESIZEESEARELZBE 26 1 25
F i ;£ F E W OB B 203 A2 205
T Ofth B/l EHEMEEBE S - - —
B % £ o # B x #B % - A 21 21
Z ol ity 107 A2 109
Ih Hi 510 A 46 556
E i % 3] = 1) A 176 78 A 253
% i 3] & =1 & 119 27 92
T Ofth H S EMEERS 105 37 68
' E B € B E O fti # 215 4 210

CHERFRUANREREEE - BEOBICERZMNTVO, BER—RZLHLTEYVET,
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HH = HEELRIT

V. BRI EEETIRR—Sv—F DR

1. CDO. CMBS, RMBSEIETH RK—Sv—

L9745 J)L—T D CDO(Collateralized Debt Obligation) . CMBS (Commercial Mortgage Backed Securities) . RMBS
(Residential Mortgage Backed Securities) BED THRAR—Sv—IXLLTDEY T,

(B fBF)

28F9 AR 284F3A R
CDO 0 0
EEs 0 0
CMBS - 28
l7o7 - 28
RMBS 3 5
|E|2|: 3 5

2. LINLYD-TDPAFVR

LITTIN—THMREELTVBLNLYS - D7 A F U RIZBDBIVRAR—Sv— U TDEBYTY .
BE.UTOLEEF. BINI7A4FTVADEHITIELTNAO—CORE BEDBNERHD Y I7A4FURE:RE
H)EEHLTBYET L. REFRKEHLDILDERVTHEYET,

(B fEF)

285F9 A K 284E38 K
oO— BE 799 881
AZYRAURSAY RETH) 63 55
& &t 863 936

Hhigk Bl O EE N ER

(BB

2859 XK 28538 XK
ek 297 376
N EAE] 61 81
Bk 482 449
RKEM 23 30
& &t 863 936

CE)REEHEHL. EABRMRBEEELALTRRILTEYEY,
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