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20204 R RISEH
S F u 3 w
T {BAURY - TOAM—Y v —0# (CCF - {BRAU 22 HIRFAEmE)

aEs52 YAZ - IzAh 100% 150% 250% 1250% &t
1 | ”e = = = 211,943
2 | BAEMFEEUBAETE(T = = = 4,550,300
3 | HEDHREAFNO TR TEIS 197,761 — = 6,028,265
4 | ERRERITEGDS = = = =
5 | BAEDMHERAHEGEIT = = = 183
6 | HEDHREAFEUNDLHEFIEF = = = 1,246,138
7 | ERmMERERERTO 49 — — 114,678
8 | A AHEGERIEEGS = = = =
9 | BHEDOKATRERIEEIaS = = = 831
10 | #hA=Rtt@liF = = = 11,528
11 ERRENUETEEREmRESG IEEEIT 242,426 — = 2,552,959
12 | EAZFGIT 14,753,778 — — 14,763,778
13 | HI\EEEFOFRUEARIDS 942 = = 5,364,434
14 | IEAEMEEO—V 302 = - 3.577.968
15 | FEIERSESEDIS 11,289 — = 11,289
16 | ZAMLEERE (BMEQETO—VZER< ) 18,139 289,898 = 338,843
17 | BHEMEEO—VICRD=BLIHIER 157,360 = = 163,265
18 | BUIREFE = = = 77,853
19 | ERRIHBREIC K DR = = = =
20 | HASHIERREM ESIERIEEC LD R — — — -
21 | HEE (EELHERR ) 119 = = 119
22 | &t 15,382,169 289,898 = 39,004,382

(et : EHM)
201 OFEPHEF
~ F y = W
& {BAURY - TOAM—Y v—0 (CCF - {BRAU 2 HIRF AEm%)

aEs52 YAZ -9z 100% 150% 250% 1250% st
1 | Be — — - 225,723
2 | BAEMEEOBAETE(F - - - 4,342,795
3 | HEDHREATNUFREFITEIS 259,610 — — 5,389,575
4 | ERSFERTEDS — — — —
5 | BAEDMHEAHEGEIS — — — 187
6 | HEDOHREAFEUNDRHEFIEF - - - 1,234,241
7 | ERFEFERITEIT — — — 80,691
8 | AL HAREFIEGS — — — —
9 | BHEOKATRERIEEIaS - - - 163
10 | #IA=Rtt@lr - - - 11,722
11 | SREENUE—ESRmamEG IZEE T 300,153 - — 2.422,069
12 | BEAEElF 14,020,759 — — 14,020,759
13 | \REEOIROEAGIS 1,302 - — 5,638,843
14 | EStEMEEO— 308 - — 4,234,569
15 | FEpERSESZEDIT 14,110 — — 14,110
16 | =AM LHERSE (BMEMETS0—VZR< ) 27,665 161,589 — 195,031
17 | BHEMEFEO—VICRDI=BLILIER 7173 - - 10,891
18 | BUIKREFEFE - - - 111211
19 | ERRIHBEEIC K DR — — — —
20 | #HARMERFEM L IERESC L DR — — — —
21 | HEE (EEQHEZR ) 118 — — 118
22 | &t 14,631,203 161,589 - 37,832,706
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CR6 : A FE-—IR— T UFRUT T #IURE (PD) RGBIOEAYRY - TIRAR—I v—

(81 : BAM. %. T &)

2020 EHRIER
< o N = w ~
& 32502 Pt CCF - {EAURY
PDES o | 2715V FHICCF MR BRI FHPD EEEOH
|

VIUVEIF IO RAR—Y v—
1 0.00BL k0. 15FE 139,721,771 1,492,985 5241% | 140,548,324 0.00% 0.3
2 | 0.15k0.25FKE 31,050 — — 31,050 0.17% 00
3 | 0.25LE0.50xKH 68,241 43,488 53.10% 88,545 0.32% 00
4 | 0.50LLEO0. 75K 5412 = — 5412 0.57% 0.0
5 | 0.75L k2 50K 86,921 17,653 51.21% 60,595 1.68% 0.0
6 | 2.50LE10.00K 3,403 17.312 53.63% 12,688 6.14% 0.0
7 | 10.00L/_E£100.00K 25,171 8,423 100.00% 33,672 11.01% 0.0
8 100.00 (ZF7#)L k) - - - - - -
9 | Gt 139,941,972 1,679,863 52.68% | 140,780,289 0.00% 0.3

SREREEQII IO AR—I v—
1 0.00B E0.15KE 5,378,770 731,138 44.90% 5,715,466 0.06% 0.5
2 | 0.15Lk0.255F 60,029 35414 45.26% 76,058 0.17% 0.0
3 | 0.25kE0.50FK 115,338 10,948 43.63% 120,116 0.32% 0.0
4 | 0.50l1EO0.755K 13,968 5,066 37.66% 15,877 0.56% 00
5 | 0.75l E£2.50KH 110,385 25,790 35.43% 118,943 1.06% 00
6 | 2.50L1E10.00FK 16,311 — — 16,311 6.14% 0.0
7 | 10.00L1E100.00FKE 2,855 472,888 0.44% 3423 11.01% 0.0
8 | 100.00 (7= k) 596 = = 3718 100.00% 0.0
9 | /NEF 5,698,256 1,281,246 28.27% 6,069,911 0.17% 0.6

BEENDITIIZAR—Y v— (FEPUNEEDIT IO AR—Y v —RORFEEMEEZIR)
1 0.00B k0.15F 40,595,154 | 38,161,049 44.16% | 57,396,379 0.06% 12.3
2 | 0.15E0.255KH 7,350,629 5,722,861 23.53% 8,676,030 0.17% 5.9
3 | 0.25L1k0.50xF 3,971,740 1,428,685 50.37% 4,682,149 0.32% 4.7
4 | 0.50l1EO0.755K7 1,554,308 589,923 52.48% 1,859,453 0.57% 2.1
5 | 0.75k k2 50K 3,683,711 1,075,513 53.40% 4,155,336 1.56% 29
6 | 2,50l E10.00FK 694,509 107.975 53.39% 751,122 6.14% 0.8
7 10.0020_E£100.00F1 607,113 175,282 38.19% 669,682 11.01% 05
8 | 100.00 (F7%ILH) 339,801 77,330 58.14% 536,528 100.00% 1.1
9 | /NEH 58,696,970 | 47,338,622 42.19% | 78,726,682 1.01% 30.7

EUNREBIT T AR—T v —
1 0.00BL k0. 15KE 206,580 72,745 57.82% 248,641 0.08% 0.7
2 | 0.15k0.25KE 766,764 46,526 40.21% 785,475 0.17% 2.9
3 | 0.25L E0.50%kK 847,397 48,041 44.79% 868,918 0.32% 34
4 | 0.50B E0.75KE 574,450 26,171 43.93% 585,949 0.57% 24
5 | 0.75L1 k2 50K 982,313 52,107 46.82% 1,008,714 1.54% 37
6 | 2.50LE10.00K 225,318 6,693 49.45% 228,628 6.13% 1.8
7 | 10.00L_E100.00FK 127,602 3,736 48.76% 129,709 11.01% 0.5
8 100.00 (ZF7#)L k) 198,831 2,191 36.74% 276,585 100.00% 4.2
9 | Gt 3,929,258 258,213 48.07% 4,130,621 7.94% 195

BEENEE
1 0.00B E0.15KE 2151181259 833,348 57.30% 2,990,774 0.07% 0.6
2 | 0.15Lk0.255F 810,931 352,719 61.72% 1,028,635 0.17% 0.2
3 | 0.25kE0.50FK 534,848 292,715 57.74% 703,863 0.32% 0.1
4 | 0.50lUEO0.755%K 594,056 201,369 57.00% 708,836 0.57% 0.1
5 | 0.75l E£2.50KH 537,115 75,996 59.80% 582,662 1.43% 0.1
6 | 2.50L1E10.00FK 142913 15,046 54.74% 151,151 6.14% 0.0
7 | 10.00L1E100.00FKE 139,224 610 53.63% 139,986 11.01% 0.0
8 | 100.00 (FF7=x/LH) 148,126 11,246 70.39% 162,787 100.00% 0.0
9 | /NEF 5,420,475 1,783,053 58.37% 6,468,597 3.18% 1.4

RS« 25 O—3 v —& 2020



(81 : BAM. %. T, &)

20ROFEFMAR
~ F U X 1% I
i
PR THLGD momemm | BRUXT Y mrg EL miEEILE
(RWA density)

VIUVEITIIAR—Y v—

1 | 0.00LLEO. 155k 36.26% 16 616778 0.43% 832

2 | 0.15LLE0.255%7% 25.58% 29 8,806 28.36% 13

3 | 0.25L1E0.5057 28.19% 1.7 29,559 33.38% 79

4 | 0.50L1L0.755%7% 34.27% 1.2 2,329 43.04% 10

5 | 0.75bE2.605%7% 14.27% 24 22,252 36.72% 151

6 | 250LLE10.005% 29.39% 1.0 11902 93.80% 229

7 | 10.00LLE100.0055 18.95% 1.8 26422 78.46% 702

8 | 10000 (FT#ILH) = = = = =

9 | Mt 36.24% 16 718,052 0.51% 2019 1725
ERMEREEDIT T AR—Y v—

1 | 0.00L1E0.155% 35.35% 22| 1190256 20.82% 1,259

2 | 0.155LE0.255%7% 30.98% 1.8 18997 24.97% 40

3 | 0.25LLE0.505%78 31.98% 08 37.486 31.20% 122

4 | 0.50LLLO.755% 23.47% 06 4517 28.44% 21

5 | 0.75LLE2.5057% 31.52% 1.2 68,228 57.36% 399

6 | 250LLE10.005% 6.80% 2.1 3875 23.76% 68

7 | 10.00LE100.0057% 36.29% 1.0 5662  165.36% 136

8 | 100.00 (FT#ILH) 77.06% — 1,355 36.50% 2,753

9 | Nt 35.07% 21| 1330379 21.91% 4,801 5.190
EXENANT LI AR=I v — (RERNEEAT T RAR—Y v —ROFEENEEZRR)

1 | 0.00LLEO. 1557 35.02% 23| 10200307 17.77% 12842

2 | 015 L0.255%% 30.70% 26| 2544918 29.33% 4528

3 | 0.25L1E0.505%7% 28.88% 26| 1714831 36.62% 4,328

4 | 0.50LE0.755%% 28.47% 25 852,753 45.86% 3017

5 | 0.75bLE2.505%7 29.83% 23| 2836654 68.26% 19287

6 | 250LLE10.005%7 27.91% 24 759,581 101.12% 12872

7 | 10.00LE100.005% 27.68% 3.2 871818  130.18% 20,409

8 | 100.00 (FT#ILI) 41.38% — 228,356 42.56% 204,261

9 | Mt 33.66% 24| 20009222 2541% 281548 372,321
FRERR/\EEEE)(T T O RAIR—T v —

1 | 0.00LLEO. 155K 27.57% 24 32.420 13.03% 54

2 | 0.15LLE0.255%7 22.12% 28 142,040 18.08% 295

3 | 0.25L1E0.5057 20.75% 27 198,482 22.84% 577

4 | 0.50L1L0.755%7 18.88% 27 155,035 26.45% 630

5 | 0.75bLE2.505%7% 19.42% 26 395,000 39.23% 3072

6 | 250LLE10.005% 17.50% 22 119,029 52.06% 2457

7 | 10.00LLE100.0055 16.30% 2.1 81311 62.68% 2.329

8 | 10000 (FT#ILH) 40.30% — 137,206 49.60% 100,771

9 | Mt 21.82% 26| 1260526 3051% 110,188 151,251
REEEE

1 | 0.00L1E0.1557% 21.96% 3.7 493015 16.48% 509

2 | 0.155LE0.255%78 22.68% 4.0 307.138 29.85% 396

3 | 0.25LLE0.505%7 23.50% 35 251,373 35.71% 529

4 | 0.50LLLO.755% 19.57% 4.1 296,889 41.88% 791

5 | 0.75LLE2.5057% 22.02% 3.7 332073 57.00% 1864

6 | 250LLE10.005% 19.81% 39 117,865 77.97% 1838

7 | 10.00L11100.005%7% 23.05% 4.1 153845  109.89% 3,552

8 | 100.00 (FT#ILH) 19.16% — 68,881 42.31% 25795

9 | Nt 21.89% 38| 2021081 31.24% 35278 54,134

T« X 0O0—Y v —3E 2020
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(81 : BAM. %. T, &)

2020 EHRIER
< o I = w ~
& 32502 gg?%@_%ﬁ?g CCF - BRUZY
PDE% ol B S RVIT L FHICCF MR BRI FHPD EEEOH
g Yoh-TIo2 EAD
R—Yv+—D&
HHRELY AR—Yv— (PD/LGDAR)
1 0.00BL k0. 15FE 5,530,539 16,800 53.63% 5,639,549 0.05% 1.7
2 | 0.15k0.25FKE 228,820 — — 228,820 0.17% 05
3 | 0.25LE0.50xKH 115,363 — — 115,363 0.32% 0.3
4 | 0.50B E0.75KE 36,489 = = 36,489 0.57% 0.1
5 | 0.75L k2 50K 59,745 = = 59,745 1.72% 0.2
6 | 2.50LE10.00K 15,657 = = 15,657 6.14% 0.1
7 | 10.00L/_E£100.00K 71,096 = = 71,096 11.01% 0.1
8 100.00 (ZF7#)L k) 2,575 — — 2575 100.00% 00
9 | Gt 6,060,287 16,800 53.63% 6,069,297 0.27% 3.3
BEEURILE VIR F—)VElF o AR—Y v—
1 0.00B E0.15KE — 2,850,958 47.86% 1,364,479 0.05% 11,726.7
2 | 0.15Lk0.255F = = = = = =
3 | 0.25kE0.50FK 549,872 647,647 100.00% 1,197,520 0.36% 8,144.4
4 | 0.50l1EO0.755K 288,318 1,612,630 82.06% 1,611,759 0.64% 11,545.9
5 | 0.75l E£2.50KH 386,658 337,624 44.23% 536,015 1.73% 975.2
6 | 2.50L1E10.00FK 209461 144,071 56.02% 290,175 4.12% 695.5
7 | 10.00L1E100.00FKE 23,792 6,299 26.94% 25,490 38.71% 60.9
8 | 100.00 (7= k) 77,585 2,130 4.80% 78,150 100.00% 204.6
9 | /NEF 1,535,689 5,601,362 63.68% 5,103,590 2.44% 33,353.4
BERAESEQIFII AR—Y v—
1 0.00B k0.15F 386,885 4,645 100.00% 391,631 0.11% 43.6
2 | 0.15E0.255KH 2,105,078 29,521 100.00% 2,134,600 0.19% 179.6
3 | 0.25L1k0.50xF 8,058,349 204 100.00% 8,058,553 0.30% 395.0
4 | 0.50l1EO0.755K7 1,114,146 20,395 9.80% 1,134,542 0.66% 176.1
5 | 0.75k k2 50K 877.441 1.919 85.37% 879,361 1.43% 57.7
6 | 2,50l E10.00FK 10,617 1,241 57.50% 11,859 6.27% 1.6
7 10.0020_E£100.00F1 137,264 1,769 45.76% 139,033 21.20% 10.0
8 | 100.00 (F7%ILH) 108,809 642 59.06% 117,224 100.00% 9.0
9 | /NEH 12,798,693 60,340 66.14% 12,866,706 1.52% 873.1
ZOMUT—ILAIF IO AR—T v—
1 0.00BL k0. 15KE = 2,805,406 10.46% 28151573 0.03% 2,599.8
2 | 0.15k0.25KE 605 10,537 27.96% 3,552 0.16% 6.4
3 | 0.25L E0.50%kK 16,096 46,627 88.73% 57472 0.40% 145.8
4 | 0.50LLEO. 75K 695,890 204,720 95.47% 891,337 0.54% 2519
5 | 0.75L1 k2 50K 225,029 251,434 87.51% 445,063 1.45% 1,331.6
6 | 2.50LE10.00K 255,011 406,713 0.49% 257,019 6.84% 28.1
7 | 10.00L_E100.00FK 2,167 588 78.40% 2,586 26.06% 15
8 100.00 (ZF7#)L k) 105,750 2,676 32.80% 109,544 100.00% 156.9
9 | Gt 1,300,551 3,728,651 20.29% 2,060,148 6.77% 4,522.3
BABE (FEEAFQD) TT74/UNURIE4AS
1 0.00B E0.15KE 2,887,968 60,084 53.63% 2,920,191 0.06% 1.6
2 | 0.15Lk0.255F 316,357 1,720 53.63% 317,279 0.17% 0.3
3 | 0.25kE0.50FK 82,054 807 76.23% 82,670 0.32% 0.1
4 | 0.50lUEO0.755%K 47611 416 53.63% 47,834 0.57% 00
5 | 0.75l E£2.50KH 88,197 — — 88,197 1.38% 00
6 | 2.50L1E10.00FK 3,509 465 52.23% 3,762 6.14% 0.0
7 | 10.00L1E100.00FKE 1,666 = = 1,671 11.01% 0.0
8 | 100.00 (FF7=x/LH) 2,649 172 100.00% 2,822 100.00% 0.0
9 | /NEF 3,430,014 63,665 54.03% 3,464,419 0.21% 2.2

RS« 25 O—3 v —& 2020



(81 : BAM. %. T, &)

2020 ErHRIR
b F U Ed W 3
e mEUzy. |VRZ-9z/tO
PDR% TYLGD T TRHAR P by O METHHE EL S 1M
(RWA density)
HREL I AR—Yv— (PD/LGDAT)
1 0.00LL E0. 15K 90.00% 5.0 5,699,256 102.88% 2,936
2 | 0.15k0.25KE 90.00% 5.0 325,599 142.29% 350
3 | 0.25LE0.50xK 90.00% 5.0 209,023 181.18% 332
4 | 0.50B E0.75KE 90.00% 5.0 89,758 245.98% 187
5 | 0.75L k2 50K 90.00% 5.0 180,045 301.35% 928
6 | 2,50 E10.00% 90.00% 5.0 70,492 450.20% 865
7 | 10.00L1LE100.00%K% 90.00% 5.0 413,183 581.15% 7,044
8 100.00 (F7#)L k) 90.00% — 28,973 1,125.00% 2,317
9 | Gt 90.00% 5.0 7,016,334 115.60% 14,962
BEUMNILE Y IR F—)UEIF I AR—Y v —
1 0.00B E0.15KE 74.96% = 317,396 2.74% 582
2 | 0.150 £0.25K = = = = =
3 | 0.25kE0.50FK 80.94% = 169,332 14.14% 3,565
4 | 0.50lEO0.755%K 86.66% — 383,040 23.76% 9,081
5 | 0.75l E£2.50KH 79.31% — 246,353 45.96% 7,391
6 | 2.50Lk10.00KE 82.28% = 253,580 87.38% 9,821
7 | 10.00L_E100.00FK 81.45% = 61,381 240.80% 8,135
8 | 100.00 (FF7#/LH) 82.18% = 6,431 8.22% 66,001
9 | /NEF 81.08% = 1,157,515 22.68% 104,579 50,656
BERAESEQIFII AR—Y v— =
1 0.00B EO0.155K® 40.87% — 35,400 9.04% 151 %
2 | 0.15E0.255KH 30.95% = 256,689 12.02% 1,267 ng
3 | 0.25L1k0.50xF 30.98% = 1,361,699 16.89% 7,609 %
4 | 0.50R1EO0.755K7 30.96% = 333,825 29.42% 2,341 j’f
5 | 0.75k k2 50K 33.67% — 453,379 51.55% 4,134 :J
6 | 2,50l E10.00K 29.99% — 12,985 109.49% 219 ?.,
7 | 10.00L1E100.00FK 31.16% — 208,304 149.82% €268 J_l’
8 | 100.00 (Z7xILH) 28.32% = 32,734 27.92% 30,589 g
9 | /G 31.43% = 2,695,018 20.94% 55578 18,254 J|b
ZOMUF—ILEF T AR~ v — 7
1 0.00LL E0. 15K 0.06% = 36 0.01% 0 7
2 | 0.15k0.25FKE 59.26% — 776 21.86% 3 I‘_
3 | 0.25L E0.50xK 71.66% — 26,489 46.09% 172 E
4 | 0.50B E0.75KE 32.54% — 248,764 27.90% 1,723 I
5 | 0.75L k2 50K 33.79% = 178,137 40.02% 2,425 ,Eé
6 | 2,50 E10.00% 17.74% = 82,369 32.04% 2,749 7_|_
7 | 10.001kE100.00%K% 46.72% = 2,801 108.31% 307 4
8 100.00 (F7#)L k) 52.81% — 11516 10.51% 57,162 (JE?
9 | /\Et 28.57% — 550,891 26.74% 64,545 23,642 @
BAEE (BEEASZEOT) FT1I0 MR IESS
1 0.00B E0.15KE 32.23% 1.4 357,839 12.25% 880
2 | 0.15LE0.255F 32.28% 1.8 92,462 29.14% 176
3 | 0.25kE0.50FK 27.17% 1.1 20,867 25.24% 71
4 | 0.50l1EO0.755K 31.66% 1.9 23,780 49.71% 86
5 | 0.75l E£2.50KiH 27.00% 1.2 45597 51.69% 334
6 | 2.50Lk10.00KE 25.89% 1.3 3,193 85.10% 58
7 | 10.00L_E100.00K 32.45% 1.2 7,553 451.89% 203
8 | 100.00 (FF7=x/LH) 31.62% = 1,042 36.95% 809
9 | /NEF 31.97% 1.4 552,338 15.94% 2,622 3,001

RRSHAT « R 00—+ —3 2020 m
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(81 : BAM. %. T, &)

2020FEHMAR
< o I = w ~
& 32502 gg?%?_%ﬁ?g CCF - BRUZY
PDE% ol B S RVIT L FHICCF MR BRI FHPD EEEOH
g Yoh-TIo2 EAD
R—Yv+—D&
BABE (BREAZFOT) FHEUTEED
1 0.00BL k0. 15FE 1,180,157 14,222 53.63% 1,187,784 0.06% 0.1
2 | 0.15k0.25FKE 134,349 3,665 53.63% 136,316 0.17% 00
3 | 0.25LE0.50xKH 98,019 0 53.63% 98,019 0.32% 00
4 | 0.50B E0.75KE 8,396 = = 8,396 0.57% 0.0
5 | 0.75L k2 50K 30,632 = = 30,632 1.61% 0.0
6 | 2.50LE10.00K - - - - - -
7 | 10.00L/_E£100.00K 4,005 = = 4,025 11.01% 0.0
8 100.00 (ZF7#)L k) 147 — — 147 100.00% 00
9 | Gt 1,455,707 17,888 53.63% 1,465,320 0.16% 0.2
BAGEE (Us—Lbald) F74)LNJXIBHED
1 0.00B E0.15KE 20,281 = = 20,281 0.03% 2.7
2 | 0.15Lk0.255F = = = = = =
3 | 0.25kE0.50FK - - - - - -
4 | 0.50l1EO0.755K 8,128 — — 8,128 0.58% 0.7
5 | 0.75l E£2.50KH 14,818 — = 14,818 2.10% 3.9
6 | 2.50L1E10.00FK - - - - - -
7 | 10.00L1E100.00FKE 0 = = 0 27.91% 0.0
8 | 100.00 (7= k) 1,991 = = 2,161 100.00% 04
9 | /NEF 45,221 = = 45,390 5.56% 79
BAGEE (UT—)bald) &YX IBEn
1 0.00B k0.15F 18,057 — — 18,057 0.06% 00
2 | 0.15 k0.255K7E - - - - - -
3 | 0.25L1k0.50xF - - - - - -
4 | 0.50l1EO0.755K7 = = = = = =
5 | 0.75k k2 50K — — — — — —
6 | 2,50l E10.00FK - - - - - -
7 10.0020_E£100.00F1 5,371 — — 5,371 11.01% 00
8 | 100.00 (F7%ILH) 0 = = 0 100.00% 0.0
9 | /NEH 23430 = = 23430 2.57% 0.0
U—ZBE BT —RBHRD T AR—Y v—
1 | 0.00BLEO.155K = = = = = =
2 | 0.15k0.25KE - - - - - -
3 | 0.25L E0.50%kK - - - - - -
4 | 0.50B E0.75KE - - - - - -
5 | 0.75L1 k2 50K - - - - - -
6 | 2.50LE10.00K - - - - - -
7 | 10.00L_E100.00FK 4 = = 4 27.19% 0.0
8 100.00 (ZF7#)L k) 17 — — 17 100.00% 00
9 | J\Et 22 — — 22 84.01% 0.0
Gt (TRTOR—bTxUA) 240,336,448 61,729,707 43.33% | 267,274,428 0.68% 38,815.3

RS« 25 O—3 v —& 2020



(81 : BAM. %. T, &)

2020FEEHMIER
~ F U X 1% I
i
PR THLGD mosman | DRUXZ Y mrg EL miEEILE
VOB | (RWA density)
BAEE (BRANEFDT) HEEUITHEZES
1 | 0.00LLEO. 155k 36.29% 1.1 145,107 1221% 290
2 | 0.15LLE0.255%7% 36.29% 1.0 30808 22.60% 84
3 | 0.25L1E0.5057 36.29% 08 30974 31.60% 113
4 | 0.50L1L0.755%7% 36.29% 1.0 3.788 45.12% 17
5 | 0.75bE2.605%7% 36.29% 1.0 21,764 71.05% 179
6 | 250LLE10.005% — — — — —
7 | 10.00LLE100.0055 36.29% 1.0 5,931 147.37% 160
8 | 10000 (FT#ILH) 20.95% — 58 39.87% 26
9 | Mt 36.28% 1.1 238433 16.27% 872 —
BAEE (UF—ILAd) T2 NJXTHEES
1 | 0.00L1E0.155% 3081% — 583 2.87% 1
2 | 0.15ME0.255K7E — — — — —
3 | 0.25LLE0.505%78 — — — — —
4 | 0.50LLLO.755% 3081% — 2,164 26.62% 14
5 | 0.75LLE2.5057% 42.00% — 11978 80.83% 131
6 | 250LLE10.005% - - - - -
7 | 10.00LE100.0057% 94.27% — 1 £36.38% 0
8 | 100.00 (FT#ILH) 30.62% — 240 11.11% 642
9 | At 34.45% — 14,967 32.97% 790 288
BAEE (UT—baly) fmFEURIHES
1 | 0.00LLEO. 1557 100.00% — 7102 39.33% 11
2 | 015 L0.255%% - - - - -
3 | 0.25L1E0.505%7% = = = = =
4 | 0.50LLE0.755KiH — — — — —
5 | 0.75bLE2.505%7 — — — — —
6 | 250LLE10.005%7 — — — — —
7 | 10.00LE100.005% 100.00% — 21823|  406.25% 591
8 | 100.00 (FT#ILI) 124.36% — 0|  10000% —
9 | Mt 100.00% — 28926|  123.46% 602 —
U—REEICBIID U —ABURD T I AR —I v—
1 | O.00BAEOQ. 155K — — — — —
2 | 0.15LLE0.255%7 — — — — —
3 | 0.25L1E0.5057 — — — — —
4 | 0.50L1L0.755%7 - - - - -
5 | 0.75bLE2.505%7% = = = = =
6 | 250LLE10.005% — — — — —
7 | 10.00LLE100.0055 105.94% — 12|  26363% 1
8 | 10000 (FT#ILH) 105.94% — 20| 11670% 16
9 | Mt 105.94% — 32| 14895% 18 —
&t (FNTOR— T2 UF) 36.62% 19| 37593723 14.06% 678,403 680466
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(@) C—EBESR—S | ==\ - SN auemehll I

CR6 : A FE-R— T UFRUT T # )L RE (PD) RGBIOEAYRY - TIRAR—I v—

(801 : BAM. %. T, F)

201 9FEHRR

a4 o AN st ik ~
& 320502 Pt CCF - {ERURY
PDE5 Tl | 37 1Y FHICCF MR AR FHPD EEEOH
= s

VIUVEIF IO AR—Y v—
1 0.00BL k0. 15KE 107,460,073 1,492,402 52.98% | 108,288,460 0.00% 0.3
2 | 0.15k0.25KE 29,109 — — 29,109 0.18% 00
3 | 0.25ME0.50FE 41,183 12,391 25.23% 41,501 0.33% 00
4 | 0.50B E0.75KE 45,060 — — 12,249 0.60% 0.0
5 | 0.75L k2 50K 39519 17,257 23.53% 40,371 1.73% 0.0
6 | 2,50k 10.00K 3,047 10,968 53.83% 8,952 5.94% 0.0
7 | 10.00L_E100.00K 19,824 13,313 100.00% 33,230 11.19% 0.0
8 100.00 (F7#)L k) - - - - - -
9 | /&t 107,637,820 1,646,334 52.84% | 108,453,875 0.00% 0.3

SREREEQII IO RAR—I v —
1 0.00B EO0.15KE 5,246,115 938,949 48.64% 5,709,621 0.06% 0.5
2 | 0.15L1k0.255K 28,438 10,553 20.14% 30,563 0.18% 0.0
3 | 0.25kE0.50FK 108,681 7.675 49.34% 112,468 0.33% 0.0
4 | 0.50l1E0.755K 222,907 8,184 17.62% 224,350 0.60% 00
5 | 0.75k k2 50FKE 5,760 19,095 35.00% 12,435 1.77% 00
6 | 2.50L1E£10.00F 27,122 — — 27,122 5.94% 0.0
7 | 10.00L4E100.00K 5,443 370,090 0.74% 6,073 11.19% 0.0
8 | 100.00 (F7#ILH) 725 - - 3,787 100.00% 0.0
9 | /NEF 5,645,184 1,354,549 34.95% 6,126,323 0.19% 06

BEENDITITIZAR—Y v— (FEPNEEDIT IO AR—Y v —RORFEEMEEZIRL)
1 0.00BL E0. 15k 38,268,500 35,999,312 43.32% | 53,786,950 0.06% 12.3
2 | 0.15E0.255KH 6,222,057 5,120,107 20.84% 7,284,566 0.18% 59
3 | 0.25L1k0.50xF 4,225,075 1,228,322 50.96% 4,841,594 0.33% 5.2
4 | 0.50R1EO0.755K7 1,796,108 458,028 52.76% 2,037,797 0.60% 2.3
5 | 0.75k k2 50K 3,211,950 747,099 52.64% 3,601,276 1.60% 2.8
6 | 2,50l E10.00FK 392,987 69,194 50.29% 423,893 5.94% 0.7
7 10.004E100.00F; 476,297 291,217 42.19% 605,772 11.19% 05
8 | 100.00 (Z7xILH) 261011 167,588 60.43% 491,064 100.00% 1.1
9 | /NEH 54,853,988 | 44,080,870 41.25% | 73072917 0.98% 31.1

ERUNREBIT T AR—Y v —
1 0.00BL E0.15FE 156,626 71,077 55.46% 196,052 0.08% 0.7
2 | 0.15k0.25%KE 677,049 43,930 41.14% 695,126 0.18% 2.8
3 | 0.25kE0.50FE 904,438 39,238 42.12% 920,967 0.33% 35
4 | 0.60BE0.75KE 577,153 27,486 41.02% 588,428 0.60% 2.8
5 | 0.75L k2 50K 997,464 49,905 48.43% 1,021,634 1.56% 4.1
6 | 2.50LE10.00K 211,522 8,440 57.79% 216,400 5.94% 1.2
7 | 10.00L_E100.00xFK 113,096 3,053 40.91% 116,058 11.19% 05
8 100.00 (ZF7#)L k) 198,862 2479 56.79% 296,609 100.00% 4.6
9 | /5t 3.836.213 245612 47.64% 4,051,278 8.54% 20.5

BEEREE
1 0.00B E0.15KE 2,544,324 865,172 56.45% 3,027,130 0.07% 06
2 | 0.15kk0.255F 880,006 280,944 60.95% 1,051,253 0.18% 0.2
3 | 0.25kE0.50FK 1,136,897 333,083 58.97% 1,333,322 0.33% 0.1
4 | 0.50l1E0.755K 325,152 96,979 63.58% 386,817 0.60% 00
5 | 0.75k k2 50FKE 342,167 89,788 53.74% 390,424 1.52% 00
6 | 2.50L1E£10.00F 105,317 6,562 50.07% 108,599 5.94% 0.0
7 | 10.004E100.00K 46,8562 10,398 55.26% 53618 11.19% 0.0
8 | 100.00 (Z7#ILH) 79,267 5115 94.15% 84,164 100.00% 0.0
9 | /NEF 5,459,986 1,678,033 58.05% 6,435,329 1.76% 12

SRR < 20— 5 —F 2020
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201 9FEHRR

~ F ) X 12 7
i
PO} e womemn | DEOXT Y mrg EL WS |k
(RWA density)

VIUVEITTIAR—Iv—

1 | 0.00LLE0.155 37.47% 1.8 663491 0.61% 832

2 | 0.15L1+0.255%% 15.61% 25 6.428 22.08% 8

3 | 0.2511 L0505 34.45% 16 14,827 35.72% 47

4 | 0.50L1+0.755%% 22.95% 35 6.343 51.78% 16

5 | 0.75bLE2.605%7% 13.24% 27 13,341 33.04% 95

6 | 250LLE10.00% 26.48% 1.8 7,657 85.54% 140

7 | 10.00LLE100.0057% 7.90% 26 11807 35.53% 294

8 | 10000 (FT#ILK) - - - - -

o | mat 37.44% 18 723,898 0.66% 1434 1411
EREREEQT T AR—Yv—

1 | 0.00LIE0. 155 35.46% 19 1119521 19.60% 1288

2 | 0.15L1+F0.255%% 30.78% 08 6.203 20.29% 16

3 | 0.25L1 0505 34.38% 1.0 40,658 36.15% 127

4 | 0.50LLLO.755% 33.76% 09 103,192 45.99% 454

5 | 0.75L1 k2,505 25.23% 1.8 6477 52.09% 56

6 | 25011 L1000k 4.81% 28 5.149 18.98% 77

7 | 10.00L1E100.00%% 37.50% 14 10968 180.58% 254

8 | 10000 (FT#ILN) 67.71% — 1893 50.00% 2413

9 | et 35.22% 18|  1.294.064 21.12% 4,690 3563
EXENANT LI AR=I v — (RERNEEAT T RAR—Y v —ROFEENEEZRR)

1 | 0.00LIE0.155%% 35.55% 25| 10346368 19.23% 12077

2 | 0.15L1E0.255%7% 30.99% 27| 2329995 31.98% 4,064

3 | 0.25L1E0.505%7% 29.19% 25| 1844673 38.10% 4,664

4 | 0.50LE0.755%% 28.73% 2.3 929,622 45.61% 3513

5 | 0.75L1 k2,605 28.76% 24| 2412972 67.00% 16,643

6 | 250LLE10.00%% 22.08% 2.0 328,118 77.40% 5,560

7 | 10.00LLE100.005%7% 26.93% 3.1 774,248 127.81% 18,255

8 | 10000 (FT7#)LN) 39.48% — 217,591 44.31% 177,086

9 | Mt 34.03% 26| 19183589 26.25% 241,867 321075
FRENEEE@(T T AR—T v —

1 | 0.00LIE0.155 27.52% 26 29,662 15.12% 44

2 | 0.15L1+0.255%% 22.90% 28 135,046 19.42% 286

3 | 0.2511 0,505 20.80% 28 216,401 23.49% 632

4 | 0.50L1+0.755%% 20.38% 25 168,993 28.71% 719

5 | 0.75bLE2.505%7% 19.23% 25 389447 38.12% 3125

6 | 250LLE10.00% 17.36% 1.9 109,097 50.41% 2231

7 | 10.00LLE100.0057% 17.24% 1.8 75717 65.24% 2.240

8 | 10000 (FT#ILK) 41.74% — 148,019 49.90% 112,273

9 | Nt 22.28% 26| 1272384 31.40% 121,554 163,606
REEEE

1 | 0.00LIE0. 155 21.66% 38 511608 16.90% 512

2 | 0.15L1F0.25%% 20.63% 4.0 288,320 27.42% 390

3 | 0.25L1F0.50%% 19.46% 4.1 456,591 34.24% 856

4 | 0.50LLLO. 755 17.28% 37 144,217 37.28% 401

5 | 0.75L1 k2,505 17.92% 39 190,600 4881% 1061

6 | 25011 L1000k 20.09% 4.0 85,160 78.41% 1295

7 | 10.00L1E100.00%% 21.59% 4.2 57,148 106.58% 1295

8 | 10000 (FT7#ILN) 17.68% — 32.360 38.44% 12,384

9 | et 20.47% 39| 1766007 27.44% 18,198 25751

T« X 0O0—Y v —3E 2020
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(801 : BAM. %. T, F)

201 9FEHRR

A u] AN = K ~
E 220502 gﬁ%gg_;;g CCF - AU
PR IR | 47 5y | mmcor | MmEmams THPD FHEON
oy ‘J—h cIUR EAD
R—Iv—D&

HRELIAR—Yv— (PD/LGDAI)
1 | 0.00LLEO. 15K 5,908,398 - - 5,908,398 0.05% 1.8
2 | 0.15L1+0.255%7% 200,134 — — 200,134 0.18% 05
3 | 0.25L1+0.505%7% 131,380 — — 131,380 0.33% 03
4 | 0.50LLEO. 75K 32.770 - - 32,770 0.60% 0.1
5 | 0.75B1 k2 50K 47,236 — — 47,236 1.36% 0.2
6 | 2.50BE10.00KE 4,931 - - 4,931 5.94% 0.0
7 | 10.00L1E100.00Ki% 5473 - - 5473 11.19% 0.1
8 | 100,00 (FT#IUH) 2,873 — — 2,873 100.00% 00
o [ nat 6,333,200 — —| 6333200 0.14% 35

BEUNILEY IR S—)LAIF T AR—Y v —
1 | 0.00LAEOD. 15K - 2,820,758 45.77% 1.291.247 0.05% 11.452.5
2 | 0.15BE0.25KiE - 82.907 38.00% 31,504 0.16% 2735
3 | 0.25L E0.50KE 632,150 842,651 100.00% 1,474,802 0.37% 8,628.6
4 | 05011 E0.755%% 333375| 1530010 7995% | 1556642 0.65% 11,094.7
5 | 0.75LE2.505%% 408403 335,188 47.97% 569215 1.71% 11428
6 | 25011 +10.005%7% 232211 128,840 57.26% 305988 4.28% 714.1
7 | 10.00LELE100.00K; 33.292 8410 28.39% 35,681 38.69% 904
8 | 100.00 (Z7=#JUk) 72461 1,592 9.03% 72,821 100.00% 196.4
9 | /Mt 1,711,895 5,750,360 63.05% 5,337,903 2.35% 33.493.3

BEATHEQIT T AR—Yv—
1 | 0.00L1+0.155%% 451,795 5,253 100.00% 457,049 0.12% 502
2 | 0.15B1 E0.265K7 2,304,226 8 100.00% 2,304,234 0.19% 179.2
3 | 0.25B1k0.50KiE 7,985,868 37.565 100.00% 8,023,433 0.31% 3945
4 | 0.50LEO. 75K 1.141516 2,159 100.00% 1.143.675 0.66% 150.7
5 | 0.75ME2.50KiE 934,106 24,557 8.05% 958,664 1.45% 86.0
6 | 250LLE10.005 14,116 2,269 4326% 16,386 6.12% 22
7 | 10.001£100.0057% 160,615 2423 4551% 163,039 21.66% 116
8 | 100.00 (Z7=#JLk) 81,507 893 60.09% 91.370 100.00% 7.3
9 | /&t 13.073.753 75,131 66.00% | 13.157.854 1.36% 882.1

ZOMUT—IVAIF I AR —Y v —
1 | 0.00LLEO. 15K - 2,860,430 25.26% 722,761 0.03% 26452
2 | 0.15L1+0.255%7% 644 10,889 9.33% 1661 0.19% 6.2
3 | 0.25L1+0.505%7% 63219 53655 90.19% 111613 0.40% 149.8
4 | 0.50LLEO. 75K 627,058 190457 94.78% 807.583 0.57% 232.8
5 | 0.75B1 k2 50K 270,315 303,303 84.57% 526,841 1.48% 1.486.9
6 | 2.50BE10.00K7E 237.163 422,723 0.49% 239,251 7.09% 31.9
7 | 10.00L1_E100.00K;% 2879 906 79.99% 3.605 24.75% 1.6
8 | 100,00 (FT#IUH) 112,555 3.344 35.84% 117,903 100.00% 156.4
9 | Nt 1313836 3845710 3154%| 2531221 5.88% 4711.3

BAEE (BREAEDT) TT4IINIRIBHESD
1 | 0.00LAEOD. 15K 3,488,504 176,141 53.83% 3,683,321 0.05% 1.6
2 | 0.15BE0.25KiE 346,210 9.910 53.83% 351,545 0.18% 0.2
3 | 0.25L E0.50KE 132,319 1,725 65.59% 133451 0.33% 0.1
4 | 05011 L0.755%% 27330 — — 27330 0.60% 00
5 | 0.75LE2.505%% 50670 5.779 53.83% 53781 1.43% 00
6 | 2.50L E10.00FE 3.631 - - 3.631 5.94% 0.0
7 | 10.00BLE100.00K; 5,945 442 52.55% 6.342 11.19% 0.0
8 | 100.00 (Z7#JUk) 135 264 100.00% 400 100.00% 0.0
9 | /Mt 4,054,747 194,263 53.99% 4,159,803 0.13% 2.2

RS« 25 O—3 v —& 2020



(801 : BAM. %. T, F)

201 O EHRIER
~ F U X v I
B
PO} e womemn | DEOXT Y mrg EL WS |k
(RWA density)
HHELY AR—Yv— (PD/LGDAR)
1 | 0.00L1EO0. 155 90.00% 50| 6125990 103.68% 3.154
2 | 0.15L +0.255%% 90.00% 50 303,040 151.41% 324
3 | 0.25L F0.50%E 90.00% 50 255,869 194.75% 390
4 | 0.B0LLLO. 755 90.00% 50 81.356 248.25% 176
5 | 0.75M k2 50K 90.00% 50 132,660 280.83% 580
6 | 2.50L+10.005%% 90.00% 50 21913 444.32% 263
7 | 10.00L1L100.005%5% 90.00% 50 32118 586.78% 551
8 | 100.00 (74U 90.00% - 32.322| 1,125.00% 2585
9 | Mgt 90.00% 50| 6985272 110.29% 8.027
BEEURILE VIR F—)VElF o AR—Y v—
1 | 0.00LLEO. 155 74.19% - 33677 2.60% 519
2 | 0.15L+0.255%% 69.58% - 1929 6.12% 35
3 | 0.25L 050K 80.22% - 209,902 14.23% 4437
4 | 0.50LLL0.755% 84.60% - 365,223 23.46% 8.685
5 | 0.75L 2 50%% 80.10% - 260,599 45.78% 7798
6 | 250 +10.005%% 83.14% - 276,471 90.35% 10845
7 | 10.00L1L100.005%% 81.70% - 86.230 241.66% 11,396
8 | 100.00 (74U 80.98% - 3747 5.14% 61524
9 | Mt 80.15% —| 1237781 23.18% 105,242 50.199
BERAESEQIFII AR—Y v— =
1 | 0.00L1EO0. 1556 41.02% - 45012 9.84% 196 E
2 | 0.15LF0.255% 31.55% - 287.823 12.49% 1.424 l|'=J
3 | 0.25 050K 31.28% —| 1398332 17.42% 7.891 %
4 | 0.50L1L0.755%% 30.58% - 332,074 29.03% 2.326 j'[
5 | 0.75M 2 50%% 33.26% - 487,698 50.87% 4518 v
6 | 2.50L k£ 10.005%% 30.60% - 17.852 108.94% 298 1’,
7 | 10.00L0100.005%% 31.33% - 247,275 151.66% 11,100 g
8 | 100.00 (F7#/LI) 32.54% - 25,240 27.62% 27,718 4
9 | Mt 31.76% —| 2841310 21.59% 55475 20033 J|l’
ZOMUF VAT AR~ p— 7
1 | 0.00L1EO0. 155 0.02% - 34 0.00% 0 7
2 | 0.15LF0.255%% 86.45% - 578 34.81% 2 I,
3 | 0.25L F0.50%E 51.33% - 37.175 33.30% 243 E
4 | 0.B0LLLO. 755 31.42% — 212,826 26.35% 1550 |
5 | 0.75M 2 50K 33.92% - 212,936 40.41% 2942 ;Eé
6 | 2.50L+10.00%% 19.22% - 80.029 33.44% 2773 T
7 | 10.00L1L100.005%5% 42.13% - 3587 99.50% 407 4
8 | 100.00 (74U 52.13% - 11636 9.86% 60.857 &
9 | Mgt 23.71% - 558,802 22.07% 68.777 27.041 &
BABE (FEEAFQD) TT74/UNURIE4AS
1 | 0.00LLEO. 155 32.35% 12 378447 10.56% 723
2 | 0.15L+0.255%% 31.16% 16 94,864 26.98% 197
3 | 0.25L 050K 29.10% 14 42,043 31.50% 129
4 | 0.50LLL0.755% 31.96% 16 12,409 45.40% 52
5 | 0.75L F250%% 31.78% 19 38.998 7251% 246
6 | 250 +10.005%% 31.19% 12 3618 99.65% 67
7 | 10.00L1L100.005%% 29.52% 20 8,209 129.43% 209
8 | 100.00 (ZT#ILI) 20.03% - 74 18.59% 74
9 | Mt 32.13% 12 578,665 13.91% 1,700 2,104
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201 9FEHRR

A u] AN = K ~
E 220502 gﬁ%fgg_;;g CCF - AU
PR IR | 47 5y | mmcor | MmEmams THPD FHEON
oy ‘J—h cIUR EAD
R—Iv—D&

BAEE (FEENEQD) HEEUIIHEES
1 | 0.00LLEO. 15K 1,603,853 18,425 53.83% 1.613.772 0.06% 0.1
2 | 0.15L1+0.255%7% 180,259 10,188 53.83% 185,744 0.18% 00
3 | 0.25L1+0.505%7% 47,376 — — 47,376 0.33% 00
4 | 0.50LLEO. 75K 32.319 - - 32.319 0.60% 0.0
5 | 0.75B1 k2 50K 24,968 — — 24,968 1.77% 0.0
6 | 2.50BE10.00KE - - - - - -
7 | 10.00L1E100.00Ki% - - - - - -
8 | 100,00 (FT#IUH) - - - - - -
9 | Nt 1.888,779 28614 5383%| 1904,182 0.11% 02

BAEE (UF—bald) F74)I0bURIBHESD
1 | 0.00LAEOD. 15K 22,753 — — 22,753 0.03% 2.9
2 | 0.15BE0.25KiE - - - - - -
3 | 0.25L E0.50KE - - - - - -
4 | 05011 E0.755%% - - - - - -
5 | 0.75LE2.505%% 26,740 — — 26,740 2.10% 5.4
6 | 2.50L E10.00FE 21 - - 21 3.63% 0.3
7 | 10.00LELE100.00K; 1 - - 1 28.14% 0.0
8 | 100.00 (Z7=#JUk) 2018 - - 2.267 100.00% 04
9 | net 51535 — — 51783 5.48% 9.1

BAEE (UT—baly) fmFEURIHES
1 | 0.00L1+0.155%% 22271 — — 22271 0.06% 00
2 | 0.15L1r0.255%% - - - - - -
3 | 0.25B1k0.50KiE - - - - - -
4 | 0.50LEO. 75K - - - - - -
5 | 0.75ME2.50KiE - - - - - -
6 | 250LLE10.005 - - - - - -
7 | 10.001£100.0057% 6563 — — 6.563 11.19% 00
8 | 100.00 (Z7=#JLk) 0 - - 0 100.00% 0.0
9 | /&t 28,835 - - 28,835 2.59% 0.0

U—ZEEICBIFDU—ARIRD T I AIR—T v —
1 | O.00BAEOQ. 155K - - - - - -
2 | 0.15L1+0.255%7% - - - - - -
3 | 0.25L1+0.505%7% - - - - - -
4 | 0.50LLEO. 75K - - - - - -
5 | 0.75B1 k2 50K - - - - - -
6 | 2.50BE10.00K7E - - - - - -
7 | 10.00L1_E100.00K;% 5 - - 5 27.35% 0.0
8 | 100,00 (FT#IUH) 15 — — 15 100.00% 00
9 | Nt 20 — — 20 81.13% 00

ast (TRTOR—bTxUA) 205,889,796 | 58,799.480 43.49% | 231,644,532 0.72% 39,156.1
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(801 : BAM. %. T, F)

201 9FEHRR

~ F Y X 1% E
e ERUZY - URY -Ux4AbD
PDRR4 T9LGD 5T ):’lt-y hDE IMEFIHE EL EES IHE
(RWA density)

BAEE (EREAFOD) FHEHEUXIBEED

1 | O.00LLLO. 155 37.18% 1.1 204,363 12.66% 431

2 | 0.15L £0.25K 37.28% 1.0 43,187 23.25% 124

3 | 0.25L £0.50FKE 37.50% 1.0 16,315 34.43% 58

4 | 0.50RLEO0.755K 37.48% 0.5 14,098 43.62% 72

5 | 0.75B E2.50F7 37.47% 0.8 19.241 77.06% 165

6 | 2.50BE10.00KE - - - - -

7 | 10.00L1E100.00Ki% - - - - -

8 100.00 (Z7#)L 1) - - - - -

9 | &t 37.21% 1.0 297,206 15.60% 8563 —
BAEE (UF—bald) F74)I0bURIBHESD

1 | O.00LAEO. 15558 31.30% — 654 2.87% 2

2 | 0.15B E0.255 - - - - -

3 | 0.25L E0.50KE - - - - -

4 | 0.50LLEOC.75KE - - - - -

5 | 0.75L E2.50FKE 38.99% - 20,217 75.60% 220

6 | 2.50L E10.00FE 31.30% - 18 86.75% 0

7 | 10.00LELE100.00K; 93.54% — 2 235.09% 0

8 | 100.00 (Z7=#JUk) 33.14% - 258 11.40% 730

9 | /Mt 35.35% - 21,151 40.84% 953 398
BABEE (UTF—)bAl) U I8ED

1 0.00l1 £0.155K 100.00% - 8,769 39.37% 13

2 | 0.15L1k0.255F - - - - -

3 | 0.25B1 E0.50F7 - - - - -

4 | 0.50LLEO0. 75 - - - - -

5 | 0.75ME2.50KiE - - - - -

6 | 2.50L E£10.00F - - - - -

7 10.00L1 £ 100.00%# 100.00% - 26,827 408.75% 734

8 | 100.00 (F7#/Lh) 123.02% - 0 100.00% -

9 | /&t 100.00% — 35,597 123.44% 748 —
U—ZEEICBIFDU—ARIRD T I AIR—T v —

1 | 0.00LLEO. 15K - - - - -

2 | 0.15L £0.25K - - - - -

3 | 0.25L £0.50FKE - - - - -

4 | 0.50LLEO.75KE - - - - -

5 | 0.75B E£2.50FK - - - - -

6 | 2.50BE10.00K7E - - - - -

7 | 10.00L1_E100.00K;% 102.89% - 13 256.46% 1

8 100.00 (Z7#)L 1) 102.89% - 19 124.72% 14

9 | /&t 102.89% - 32 158.92% 15 —

ast (TRTOR—bTxUA) 37.43% 20| 36,795,765 15.88% 629,538 615,184

(@) C—EBESR—S | U—=\ - SN auemchll I
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CR7 : REMERFE—ERYRJHIRFEE LUTHALSNZ LYy b - FTUNT 4 THERYRY - 7ty FOBICSADFE @ arm)

2020FEHAF 201 ORI
« u] 1 o
TR R—hT#UZ IUIY k- AP
FUNT « THERO | REOQERUZRY - | FU/NT < JTHEFO | REOERURY -
BRAUZY - 7y ~OE ERYRY - 7y hOE
7ty bOE Tty hOE

1 VIJUrmEIFTIRR—Y+——FIRB = — — —
2 | VIJUVEIFIIXR—Y+——AIRB 718,048 718,052 725,690 723,898
3 | &RIEBI%EDIT IO XIR—Y v ——FIRB = — — —
4 | ERIEIEMIT IO AR—Y+——AIRB 1,332,964 1,330,379 1,297,432 1,294,064
5 | FEENAITIIAR—Yv— (FEEIE#EZR<. ) —FIRB — — — —
6 | BEEAANAITIIRAR—Yv— (FEENBE#EZRR<. ) —AIRB | 21,302,985 | 21,269,749 | 20,493,192 | 20,455,974
7 | BEEMHEE-FIRB — — — —
8 | BEENMEE—ARB 2,021,081 2,021,081 1,766,007 1,766,007
9 | UT—=)L—@EBRURILEY IR T —)V@ElF LTI AR—T v — 1,157,515 1,157,515 1,237,781 1,237,781
10 | UT—IL—BEATESELIFTIAR—T v— 2,695,018 2,695,018 2,841,310 2,841,310
11 UTF—)b—ZDUT—)bald LI AR—Y v — 550.891 550.891 558,802 558,802
12 | %xX—FIRB = = — —
13 | #%=X—AIRB 7,016,334 7,016,334 6,985,272 6,985,272
14 | BAEE-FIRB — — — -
15 | BAEE—-ARB 834.667 834.667 932,620 932,620
16 | U—XBBICHIFDY—XBHIRD T I AiR—I v— 32 32 32 32
17 | &5t 37,629,639 | 37,693,723 | 36.838.143 | 36,795,765

@) C—EBESE—S | U=\ - SN auCTCl I
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CR10 : AEMEMFE-—HEEMEE (ROvT 1T - I54FU7AR) &

KREIIAR—Iv— (=T v b - R—=XAXE) (8841 : TR, %)
2020F EHMEF
« o I = | & ] = S 2 W 5
BREMEE (ROvT (V5 - 554FUTHR)
57 1 UF « OBOFERFEECI EMF (HVCRE) L5
- 13- ] THRAK—Y+—0H (EAD) - i
i P ;(—5:(7)% ;(—5:@15 'I;Z:\z ~ PF OF CF IPRE &ast E;H;jioa)ﬁ e
& (Strong) 2 BERTS 36,536 1,168 50% - - —| 37.144| 37.144| 18572 -
259 1962| 5100 70% = = —|  4897| 4897| 3288 18
B (Good) 2 5K 10760 45639 70% —| 10221 —| 3oes| 13248] 9274 52
2.5FLE 22617 — 90% — 600 — 22,016 22,617 20,356 180
o] (Satisfactory) 25,005 32,170 115% - 16,349 — 25,907 42257 48,596 1,183
$L) (Weak) 17.373 —|  250% —| 13272 —|  4231| 17503| 43759 1,400
T 77Uk (Default) - - - - - - - - - -
A&t 114,256 43,077 - — 40,444 — 97,026 | 137471 | 143847 2,836
K57 1 UF « OBVEERRBEDD S (HVCRE)
- P TORK— |
15 LORS3 i S Z N S AN I o8 B | MR
& (Strong) 2 BER 3,246 - 70% 30246 | 2272 12
2.5FLE 6,875 1,813 95% 7.847 7.455 &1l
B (Good) 2.bFERE = = 95% — = =
254 - —|  120% - - -
A (Satisfactory) = = 140% = = =
5L) (Weak) 27666 | 19215 250% 37,971 94,929 8I08Y
F74)U b (Default) — - - - - -
a5t 37.788| 21,029 - 49,066 | 104,657 | 3,082
BRETIZR—T v — (I—7 v b - A—RHHE)
Y=ty k- R—RERDERENBHRBT I AR~ —
- 13- ToRK— |
BEFE— _HEH 71041| 10590|  300% 81,631 | 244893
BZFE—FFLHEHR 380,829 = 400% 380,829 1,523,318
AEBETILFE = = = =
=51 451,870 10,590 - 462461 |1,768.212

100%DURT - U4k

HERATNIHAEFELIAR—I v—

HOEAHERERE166%F 1A
RUEXBIRHHBECEALRERS
144KEVBEUEDED D EC
BICEDT00%DYURT - D TA S
BRASNDHRAETL I AR—I v—

100%

@) C—EBESE—S | U=\ - SN auCTCl I
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CR10 : AEMEMFE-—HEEMEE (ROvT (VT - I54FU7AR) &

MRAEFLIAR—Iv— (I—T v b - R—=25HF)

(8 : BB, %)
201 SFEHmEE
< o N = | & | -~ 8 F U = W 3
BERMEE (XROvF 45 - 5547 UFHR)
K57 4 U + OBOELETHERIEMHT (HVCRE) L5t

F- +7- Do IHAK—Y v —0F (EAD) N
i P ;(_5':/@% ;Y—af?a)zﬁ ;iﬁ ~ PF OF CF IPRE a5t Eg‘jigﬁ TR
& (Strong) 2.5F K 65,055 11,125 50% - 4,181 66.844 71,026 35513 -
5%k 10,943 - 70% - 3407 7536 10,943 7,660 43
B (Good) 2 5ER 3429 18,269 70% - 5,809 7454 13,263 9,284 53
2.5FLE 13,240 9,254 90% - 9,392 8,829 18,222 16,400 145
A (Satisfactory) 37,854 — 115% - 19,854 18,000 37.854 43,532 1,059
g5L) (Weak) - - 250% - - - - - -
T 77 )bk (Default) - - - - - - - - -
=511 130,523 38,649 - - 42,645 108,665 | 151,310 | 112,390 1,302

K55 4 UTF « OBVESARBEZRTER-T (HVCRE)
A 7. IoRM— | o
16 LORS3 i Iz N S AN I o8 R | WA
& (Strong) 2 .5FR 4,825 1,930 70% 5,864 4,105 23
2.5FLE 6,917 1,858 95% 7918 7.522 31
B (Good) o5& 1,022 508|  95% 1295| 1231 5
25FE — — 120% — — —
A (Satisfactory) - - 140% - - —
5L (Weak) 9,486 5,869 250% 12646 | 31615 1,011
F74)U b (Default) - - - - - -
=5 22,262 | 10,166 — 27724 | 44473 1,071
BRETIAR—Tv— (I—Hv b - A—ZHRSD)
T—y k- R—ABROEAENBRRBE LY XK — 7 —
T - *7- IOAR— | =

LT Jova | nova | 10 oo |28 on

BSFE— LE%R 139,013 12,873 300% 151,886 | 455,660

BHZFE—FFLHEHR 389,269 — 400% 389,269 1,657,078

AEBETILFE - - - -

=51 528,282 12,873 - 541,156 2,012,739

100%DURY - IxA K

HERATNIHAEL I AR—I v—

HOEAHERERSE166%F 1A
RUEXBRHRBECEALRERS
144KE VB ULEDED D EC
BICEDT00%DYURT - D TA M
BRASNDHRAETL I AR—I v—

— 100%

T« X 0O0—Y v —3E 2020
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@) C—EBESE—S | U=\ - SN auCTCl I

CCR1 : FERDAD Y H—N\—F 4 {ERYRY - TOAR—I v—8 (e84 : E579)
2020FEHMAR
Kt m] N = & ~
e BHLEOIIZ | ERURTEIE |2y oy
RC PFE FHEPE | K—Yv—OHEL| FAEMED v
ERENda | IURR—Yv—
1 SA-CCR = = 1.4 = =
AL b TOAR—=Yv—HR 3,345,059 | 3,026,385 6,350,441 | 2,649,093
2 | I OZAR—Yv—HR — — — —
3 | ERVURTEIRTEICHITDEEFE — —
4 | EBRYRTEIRFEICHITHBENFE 44,987,032 1,721,108
5 | TORAR—Iv—ZEHAETIV = =
6 | &ast 4,370,201
(841 : BAM)
201 9FEEREEAR
« u] N = i ~
E BRLOTIZ | ERUAZHR | o) oot
RC PFE FHMEPE R—Y v—DEEIC ¥;ﬁﬁﬁ%® o®F
ERENda |TIRKR—Iv—
1 SA-CCR - - 1.4 - -
ALV b TORAR—Iv—HH 2,984,346 | 3222161 6,202,291 2453911
2 | BT AR—Yv—HR - - - -
3 | ERVURTEIRTEICSITDEEFE - -
4 | EBRYRTEIRFEICHITHBENFE 28,421,705 | 1,471,944
5 | IORR=Iv—EBHSFETIL - -
6 | &st 3,925,855
CCR2 : CVAU R 7 [T 2 EAREKR (et : M)
2020FEHRHIR 201 9FEHRRIHER
Kt o Et o
A& ERYRIHIREFE |URS - 7Ry O | EBRAYRJHEIRFE | VRS - 7Ry hOE
EA%OD (CVAU R 1RZi8R% BRA%OD (CVAURURgE%
IOAR—Yv— |8%TIRULTERE) | TIVRKR—Iv— | 8%THHLTELER)
1 | BENUXTAEARXDONRELEDIR— T+ UFDEE — - — -
2 (i) CVARU2— - 7w b - URXODEE (FEHEAR) - -
3 (i) CVAZRUR - \Ua— Py - URTDE (EHERE) - -
4 | BENUZTAERRONRELDR— T+ UFDES 6,256,077 4,632,565 6,183,717 4,349,752
5 | CVAURIHEEEDNRELEDR— T+ UAFDEE 6,256,077 4,632,565 6,183,717 4,349,752

SRR < 20— 5 —F 2020



CCR3 : £ERINUURY - Dz A FRIDAD VY —I\—F 4« EAVURY - TIRAR—I v — (e84 : HHF)
2020FE AR
«+ | o In = m ~ | v 7 u
T SEENE (BRU 2 EENREEE)
srg YAZ-DxAh 0% 10% 20% 50% 75% 100% 150% zott agt
1 BAEBM MO EAR T 2,264 - - - - - - - 2,264
2 | AEDREAT KO hRE TE S 59,637 —| 865948 7,034 - 15,073 = —| 947694
3 | ERRERITSOIT = = = = = = = = =
4 | HBHEOHS AHEERE (S 14,784 = = = = = = = 14,784
5 | SAEOHRBUGEUND R
o T— = = 22,716 = = = = = 22,716
6 | ERFERERITOlT 3237 - - 8,136 - - = = 11,374
7 | AN HEAEREEDS = = = = = = = = =
8 | HN EDHATREAHEGIS = 1979 153 = = = = = 2,132
9 | HA=R#E@lF = = = = = = = = =
10 | SREENOE—EEEn
3 = = — (1475163 314,624 = 43,791 777 — | 1,834,346
11 N =1 - - - - — [ 1,305,633 - — [ 1,305,633
12 | \EEETROEAGS = = = = 571 = = - 571
13 | k&S - - - = —| 783727 - —| 783727
14 | &5t 79,923 1,979 | 2,363971 329,795 571 | 2,148,225 777 — [ 4925244
(a4t : M)
201 O EeRRIER
1 o I = * ~ ~ F y
& SIEMRSE (BAU 22 IRRIZEE)
s YAZ-DxAt 0% 10% 20% 50% 75% 100% 150% zoft ast
1 | erEmmROBsEART 178 - - - - - - s
o | sEoPREERUPREFET | 57098 —| agse04| o318 —| as519 - —| 497540
3 | ERRERITEOIT 2916 - - - — - - - 2916
4 | FHAEDIFNHEEEF - - - - - - - - -
5 | HEOHREAFEUNDRLE
P - - 13,126 — — - - - 13,126
6 | ERMERRTOT 3,198 - 2,352 4,345 - - - - 9,896
7 | AN HEAEREECT - - - - - - - - -
8 | N EDHATRERHEDIS - 2541 127 - — - - - 2,669
9 | HA=RHtEITF - - - - - - - - -
10 | SREENOE—ETfEmn
3 = - — 11070598 | 274,720 — 41,469 57 — 11,386,845
11 EANEEIS - - - - — 11353218 - — 11353218
12 | \EEEETNROEARIS - - - - 401 - - - 401
13 | k&S - - - - —| 75669183 - —| 756913
14 | &5t 63,389 254111481809 | 288383 401 12,187,120 57 — 14,023,703

T« X 0O0—Y v —3E 2020
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CCR4 : WEB&FE—K— b T 2 UFBIRUPDRSBIOAD V5 —IN—F 4 {ERYRY « THAR—I v—

(81 : BAM. %. T, &)

2020 EPHIRIF
e m] N\ = R ~ ~
i EAD EmUzs . VA7 DIAbO
PDR4) (BRURY FEPD | BEHEEAOH | TOLGD | TmmmM e METINE
MIRAIR ISR ) ek RWA density)

VIUVEIFIOAR—Y v —
1 | 0.00L1EO.15% 39.871.324 0.00% 0.0 36.20% a7 42,850 0.10%
2 | 0.16L1+0.255%% 202 0.17% 0.0 36.29% 1.7 55 27.34%
3 | 025 +050%% 149 0.32% 0.0 36.29% 5.0 99 66.62%
4 | 0.50L1L0.755%% 69 0.57% 0.0 6.78% 5.0 10 15.62%
5 | 0.75L L2505k 130 1.47% 0.0 36.29% 1.0 88 67.79%
6 | 2.50L1E10.005%% - - - - - - -
7 | 10.00Lk100.005%% 186 11.01% 0.0 0.23% 49 2 1.19%
8 | 10000 (F7#ILIN) - - - - - - -
9 | Mt 39,872,062 0.00% 0.0 36.20% 47 43,107 0.10%

HRMEEEEBIT T O AR—I v—
1 | 0.00L1E0.155% 3351587 0.06% 0.9 25.41% 23| 595530 17.76%
2 | 0.15LL0.255%% 30,867 0.17% 0.3 34.59% 1.2 6,676 21.63%
3 | 0.25L1E050%5% 5043 0.32% 0.0 20.39% 24 1,156 22.93%
4 | 050110755 1.268 0.57% 0.0 32.83% 1.6 582 4591%
5 | 0.75Lk250%% 16.376 1.86% 0.0 35.75% 05 13,980 85.36%
6 | 2.50LL10.005%% - - - - - - -
7 | 10.00Lk100.005%% 5.862 11.01% 0.0 26.95% 49 8017| 136.76%
8 | 10000 (Z7#ILK) - - - - - - -
9 | Mt 3411.008 0.09% 1.3 25.54% 23| 625944 18.35%

BEENDITIIZAR—Y v— (FEPUNEEDIT IO AR—Y v —RORFEEMMEEZRL)
1 | 0.00L1EO.15% 2176214 0.06% 3.1 35.92% 28| 471685 21.67%
2 | 0.16L1+0.255%% 198.470 0.17% 0.8 35.49% 30 73,587 37.07%
3 | 025 +050%% 122,884 0.32% 0.6 35.77% 3.2 65,676 53.44%
4 | 0.50L1L0. 755 25,110 0.57% 0.2 35.25% 2.6 15,083 60.06%
5 | 0.75L 250k 53492 1.61% 04 32.66% 2.8 42,343 79.15%
6 | 2.50L1E10.005%% 5301 6.14% 0.0 32.95% 25 6.616| 124.79%
7 | 10.00Lk100.005%% 31,659 11.01% 0.2 23.83% 2.8 33235 104.97%
8 | 10000 (F7#ILN) 7.902| 100.00% 0.0 25.91% = 3,188 40.34%
9 | Mt 2,621,035 0.56% 5.7 35.62% 28| 711417 27.14%

e N\REBEIT T AR— v —
1 | 0.00L1E0.155% 870 0.08% 0.1 30.46% 2.3 125 14.46%
2 | 0.15LL0.255%% 3988 0.17% 04 24.83% 2.9 787 19.74%
3 | 0.25L1E050%5% 3845 0.32% 04 19.11% 34 865 22.51%
4 | 050110755 3841 0.57% 0.3 18.69% 3.7 1,158 30.16%
5 | 0.75Lk250%% 5407 1.31% 04 18.24% 3.7 2,101 38.86%
6 | 2.50LL10.005%% 561 6.13% 0.1 30.20% 35 523 93.20%
7 | 10.00Lk100.005%% 700 11.01% 0.0 5.78% 45 178 25.53%
8 | 10000 (Z7#ILK) 28| 100.00% 0.0 30.79% - 11 38.95%
9 | Mt 19.244 1.31% 1.9 20.34% 34 5.752 29.89%

HEENEE
1 | 0.00L1EO.15% 232,636 0.07% 0.2 26.65% a7 55,692 23.93%
2 | 0.16L1+0.255%% 71.742 0.17% 0.0 26.59% 46 24,888 34.69%
3 | 025K +050%% 63.774 0.32% 0.0 26.75% 47 30,118 47.22%
4 | 0.50L1L0.755%% 70,125 0.57% 0.0 26.63% 48 42,228 60.21%
5 | 0.75L 250k 37015 1.31% 0.0 28.74% 48 30,455 82.27%
6 | 2.50L1E10.005%% 2454 6.14% 0.0 26.52% 33 2472| 100.70%
7 | 10.00Lk100.00%% 5.140 11.01% 0.0 27.95% 48 70252 141.07%
8 | 10000 (F7#ILIN) 3.342| 100.00% 0.0 37.00% = 981 29.37%
9 | Mt 486,232 1.12% 04 26.90% 47| 194089 39.91%

RS« 25 O—3 v —& 2020



(801 : BAM. %. T, F)

I5&

2020FEHEHER

Pl

AN

ik

~N

S

PDRR%3

EAD
(fBRAYZY
HURINRENZRE)

TH5PD

EX5[#BF 75D

FHHLGD

TR HAR

fERAYRY -
7ty bk

URT 914 bD
MEFE
(RWA density)

ZOMU T =LA T AR—Y v —

1

0.00BL_EQ. 165K

0.15L E0.25KE

0.25L0 EO.50KE

0.50LL EO.755KE

772

0.52%

0.3

30.66%

175

22.73%

0.75L1 E2.50K5E

2.50L0 E10.00KE

74

6.75%

0.1

42.97%

51

69.07%

10.00B/ £ 100.00F

100.00 (77U k)

OO (N[O A~[w0]|MN

I\

846

1.06%

04

31.74%

226

26.79%

BAEE

0.00LLEOQ. 155K

0.16LU EO.255KE

0.25L1 E0.50K7E

0.50L0EO0.75KE

0.75L E2.50KE

2.50L £10.00

10.00B/E100.00K

(sl IRNRNOI Ne) l NS REVR V]

100.00 (ZT#ILH)

9

It

a5t (BETOR—hT2UA)

46,410,428

0.05%

10.0

35.28%

4.4

1,580,538

3.40%

T« X 0O0—Y v —3E 2020
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CCR4 : WEB&FE—K— b T 2 UFBIRUPDRSBIOAD V5 —N—F 4 {ERYRY « THAR—I v—

(811 : BAM. %. T, F)

201 9FEHRR

4 m] AN = itk ~ ~
1 EAD EmUzy. |[VRZ:DIAPO
PDES (BRUZY FHPD | BEHEEAOH | TOLGD | TmmEM ik METISE
MRS ) ek | RWA density)
VIUVEIFIOAR—Y v —
1 | 0.00L1E0.15% 25052473 0.00% 0.0 37.42% a7 23,531 0.09%
2 | 0.16L1+0.255%% 89 0.18% 0.0 37.69% 1.0 21 23.50%
3 | 025 +050%% 286 0.33% 0.0 36.46% 5.0 194 67.74%
4 | 0.50L1L0. 755 122 0.60% 0.0 17.62% 3.3 31 25.47%
5 | 0.75L 250k 144 1.13% 0.0 36.65% 12 93 64.46%
6 | 2.50L1E10.005%% - - - - - - -
7 | 10.00Lk100.00%% 257 11.19% 0.0 0.28% 5.0 3 1.47%
8 | 10000 (F7#ILN) - - - - - - -
9 | Mt 25,053,374 0.00% 0.0 37.42% a7 23,875 0.09%
ESRMEEREEBIT T O AR—I v—
1 | 0.00L1EO0.155% 2533.163 0.06% 0.9 28.65% 21| 418976 16.53%
2 | 0.15LE0.255%% 53,390 0.18% 04 33.61% 15 12,227 22.90%
3 | 0.25LE050%% 24,942 0.33% 0.0 35.50% 0.8 9,702 38.89%
4 | 0.50L1L0.755%% 2,220 0.60% 0.0 15.78% 1.7 501 22.56%
5 | 0.75Lk250%% 8,104 1.78% 0.0 36.69% 04 6,617 81.65%
6 | 2.50LL10.005%% - - - - - - -
7 | 10.00Lk100.005%% 6.480 11.19% 0.0 30.52% 49 10465| 161.49%
8 | 10000 (Z7#ILK) - - - - - - -
9 | Mt 2,628,300 0.10% 14 28.83% 21| 458490 17.44%
BEENDITIIZAR—Y v— (FEBPUNREDIT IO AR—Y v —RORFEEMEEZIR)
1 | 0.00L1E0.15% 2,204,209 0.06% 35 36.84% 27| 472963 21.45%
2 | 0.16L1+0.255%% 137.456 0.18% 1.0 34.47% 3.7 58,639 42.66%
3 | 025 +050%% 85.783 0.33% 0.7 35.79% 2.1 39718 46.30%
4 | 0.50L1L0. 755 23817 0.60% 0.3 34.15% 3.2 15443 64.83%
5 | 0.75L 1250k 45,281 1.56% 05 30.19% 27 30,806 68.03%
6 | 2.50L1E10.005%% 1.866 5.94% 0.0 29.36% 2.8 1.940| 103.95%
7 | 10.00Lk100.005%% 40,160 11.19% 0.2 25.05% 2.9 46485 | 115.74%
8 | 10000 (F7#ILN) 1.309| 100.00% 0.0 25.43% — 532 40.65%
9 | Mt 2,539,886 0.34% 6.6 36.34% 27| 666529 26.24%
hE R/ \PE[ (T I AR—T v —
1 | 0.00L1E0.155% 1.098 0.08% 0.1 31.11% 25 165 15.04%
2 | 0.15LE0.255%% 5075 0.18% 04 25.46% 3.1 1,081 21.31%
3 | 0.25LE050%% 5586 0.33% 05 19.89% 2.9 1257 2251%
4 | 05010 755%%E 4197 0.60% 04 23.18% 34 1536 36.59%
5 | 0.75L1k250%% 8,086 1.36% 0.7 16.56% 39 2,831 35.02%
6 | 250k 10.005%% 953 5.94% 0.1 27.32% 2.8 809 84.90%
7 | 10.00Lk100.005%% 836 11.19% 0.0 9.03% 42 291 34.89%
8 | 10000 (Z7#ILK) 41|  100.00% 0.0 22.45% - 47 34.00%
9 | Mt 25,975 1.75% 2.6 20.89% 34 8,022 30.88%
HEENEE
1 | 0.00L1EO.15% 163,371 0.08% 0.2 26.15% 46 38,905 23.81%
2 | 0.16L1+0.255%% 46,764 0.18% 0.0 26.08% 47 16,725 35.76%
3 | 0.25L+050%% 87,520 0.33% 0.0 26.34% 48 41881 47.85%
4 | 0.50L1L0. 755 21,179 0.60% 0.0 26.08% 48 12,751 60.20%
5 | 0.75L 1250k 22,656 1.74% 0.0 26.30% 46 18,024 79.55%
6 | 25011 E10.005%% 1.454 5.94% 0.0 26.08% 46 1550| 106.63%
7 | 10.00Lk100.00%% 6,553 11.19% 0.0 26.12% 49 8731| 133.23%
8 | 10000 (F7#ILIN) 456  100.00% 0.0 29.53% — 292 64.14%
9 | Mt 349,956 0.65% 0.4 26.20% 47| 138863 39.68%
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« o N = i ~ ~
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0T —)LEF T AR—T v—

1 | 0.00At0.15K% - - — — — — _

2 | 0.15Bk0.255KiE - — - — — — —

3 | 0.25L1L0.50KE - - — - — — —

4 | 0.50LLEO. 7557 1.098 0.54% 0.4 32.23% - 271 24.74%

5 | 0.75B1 E2.50KE - — — — — _ _

6 | 2.50BkE10.00KiE 108 6.32% 0.1 50.00% - 82 76.30%

7 | 10.00L E100.00Ki% - - — — - — —

8 | 100.00 (F7#/UhK) - - — — - — _

9 | /Nt 1,206 1.06% 0.6 33.82% - 354 29.36%

BAEE

1 | O.00BAEQ.15Kim - - — - — — —

2 | 0.15BE0.255K - - - — — — _

3 | 0.25L £O0.50FK - — — — — _ _

4 | 0.50LLEO. 75K - — - — — — —

5 | 0.75ME2.50KiE - - — - — — —

6 | 2.50BE10.00xK - - — — - — _

7 | 10.00LLE100.00K7E - - — — — — _

8 | 100.00 (Z7=#J)Uk) 141 100.00% 0.0 17.19% - 39 28.12%

9 | /Mt 141 100.00% 0.0 17.19% - 39 28.12%

Gt (BTOIR—rTxUFA) 30,598,839 0.04% 11.9 36.45% 43| 1.296,176 4.23%
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2020FEHRHIER
Et o N = & ~
IBE REEREG | TERSNSIER LR DG I TERATNSEER
TNTVD ETNTLEL TNTVD ETNTLEL
1 B (BNEE) = 764,796 93,893 1612,195| 6,525402| 8494357
2 | B WEES) = 520,302 6,297 552,312 | 17,204,112 | 11,199,423
3 ERYIJUE 66,225 75,037 521,900 384,444 | 5,208,626 | 13,010,106
4 | ZOMYITUME 182,953 17,708 40,037 21,777 | 15,224,772 | 12,653,966
5 | BATRERIEEIE 2,391 1,908 = 24,149 1,892,331 2,646,636
6 | & 18,235 13,783 = = 646,309 1,246,641
7 | %L = 96,789 = 3,249 | 2,661,253 2,228,785
8 | ZODOhiER 8,699 25,068 = 151,820 522,543 670,587
9 | A5t 278,505 1,515,393 662,129 | 2,749,949 | 49,885,351 | 52,150,504
(831 : ®AM)
201 9OFEEHRIEAFR
4 [m] I\ - i ~
BE REBREG I TERATNBR LR DG I TERATNSBER
TNTVD TNTULEL TNTVD TNTULEL

1 B (ENEE) — 696,682 59,956 1,380,887 | 5914,783| 6,451,828
2 | B WEES) — 417,445 4,905 412586 | 19551,883 | 12,229,307
3 EARYIUE 68,854 70,075 310,064 205,744 | 4639,756| 13,715,156
4 | FOfYIUME 152,837 14,663 59,260 40,1851 16,343,092 | 14,398,353
5 | BATRERIEEIE . 2,808 12 13,629 1,559,704 1,925,457
6 | #HfE& 6,856 19,244 — — 763,856 1,120,759
7 | %L — 62,948 — 51602 | 2434478 2412210
8 ZDAIER 3,436 21,655 — 86,635 376,009 413,168
9 | A5t 231,984 1,305,523 434,198 | 2,191,271 (51,583,564 | 52,666,242
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BALR EHELE BALR EHLE
JOozovav JOoFovay JoFovav JaFovav
BETA
1 YVINER—L - LYY s FIFIS - ATy T 3.072.410 | 1990548 | 2647697 | 1.858624
2| AVFVIR-ILYVE-FIFIN RDVT 281,430 284,929 337.625 287.577
3 M=%l US—> - 2D v T 428,501 30,037 380,158 5.167
4| HLYYRTYIY — — — -
5 ZFDMDILUIY k- FUNRT AT = = — —
6 | BETAA 3782342 | 2305514 | 3365481 | 2,151,369
N IEAfE
7| ISAOALEMMME (EE) 37.879 31,293 19518 44314
8 | “AFROAEMBE (&) 42558 9,623 46,875 3.674
CCRS8 : FREEHEIEF T I A R—Y v— (e84 : EHF)
2020 EHIEF 201 SEEHIIEE
4 [m] 4 m]
IRE RO SR TR E A
(RO Ao | V27 Ty ol G20 Ll U0 Py bom
B EA)
1| EREPIUEBHEND IO AR—Y v— (&5 637,147 513,176
e ﬁgziiiﬁﬁgmﬁé PL=F IZAR=T = & | 4396712 37.020 | 4.075.100 28,477
3 (i) REBREE| (L) 3,385,590 27.033 | 3.272.496 21,725
4 (i) FREFBREE| (H8) 441,841 8297 411,926 5.845
5 (ii) LS| 569,279 1,688 390.676 907
6 (V) 2OZTOFY b - RWT 1 VI DBERS N5 B B B B
ADRYT AT Ty b
7 DRIEBIN TV D 1S — —
8 HRIEEE N TUVEV ST S 554.427 11.462 363.388 10,287
9 FRRE S NICEEES 249576 588,664 201.425 474,410
10 FUMHDBEEES — — — —
11 | IEEERBERENDI I AR—Y v— (A5 133914 132,151
12 aﬁg;giiff‘fﬁé hL—K - TIXR=T v — 51.505 51,505 41,031 41,031
13 (i) REBREE| (RS 51,505 51,505 41,031 41,031
14 (i) REEREE| (H35) — — — —
15 (iit) RO | = = — —
16 (V) 2OZTOYY b - RwT 4 VI DERS N5 _ _ B B
ADRYT AT -y b
17 DRIBEIN TV HYEINE = —
18 HRBEESNTOEN SIS 3,970 3.970 1.440 1,440
19 FRMH S NIOEEES 6.275 78,438 7.174 89,679
20 FMHDBEERESE — — - -
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SEC1 : REEDEHRIDIEHE I I AR—Y v— (BRURY - 7Y FNOBEOEHMREF > TVWIIEHE I I AIRK—I +—(CPRD. ) (- mm)

POR0FE=RRIH
« | o | n = | m | ~
& RAEOESR ESRSIENA U IR —5— ERRRIN A T —
AEEEL _ama A AEEEL _ama o
SESHEERS| SESHEERS| SESHEERS| SESHEERS|
1| UF—IL (&5D 472877 — | 472877 25,381 - 25,381
2 BEEEO— 272,101 — | 272101 - - -
3 IULYw hH— RiEE 4,050 — 4,050 25,000 — 25,000
4 ZDM T —IVICHRDITI AR— v — 196,725 - 196,725 381 = 381
5 BaESME — — — = = =
6 | m—Lz—IL (&5H 126,342 | 168,756 | 295099 | 281,060 — | 281,060
7 £ S ING [BimEY 41,760 | 168756 | 210517 - - -
8 BEXEAE— —VIBRAS 16.575 - 16,575 = = =
9 U — X EERUTTEMEE 58,818 — 58,818 258,703 = 258,703
10 ZOMtDR—IL =)L 8,489 - 8,489 22,357 - 22,357
11 Balsst — — — — — —

SEC1: [FEED

ERERIDIEHEI I AR —Y v— (BRYZY

Tty MNOBEOEERREGT > TVNBBHEI I AR—Y v—ICPR%. ) @ : m5m)

201 9OFEHRIR

« | = | I = | i | ~
s BREOWA EEREINA U YR—5— BRI A P —
ammEr | omm g aEmEr | omm et
ESLEE | S ESLEE | S

1| UF—L (&sh 605,993 — | 605993 10,386 - 10,386
e BRAEEO— 408952 — | 408952 - - -
3 IUYy h— R 12,300 - 12,300 10,000 - 10,000
4 ZOMUF—)VISFEDIIAK—Tv— | 184,74 — | 18474 386 - 386
5 Bt - - — - - -
6 | m—t—IL (&5h 217397 | 203643 | 421041 | 247673 — | 247673
7 BEEAAFO— 61,941 | 203643 | 265584 - - -
8 BEAT— — VBRI — - - - - —
9 U — 2 EHERUTCHMERE 145,240 — | 145240 | 245657 — | 245657
10 ZOtDR—IL =)l 10,216 - 10,216 2016 - 2016
11 Bzt - - - - - -
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(& : BAM)

2020 BRI
~ F y b W 3
TRE RAEDES BSREINT U IR—s— AR — ERRIERINEER
AEEEL _ama A AEEEL _ama o
SESHLERS| SESLARS| SESHLERS| SESLARS|
1| Us=IL (&5 2,653,808 — | 2653808 | 2859214 — | 2859214
2 BERAERE0—Y 119,001 — | 119001 |2267.172 — | 2267172
3 UV hh— RiEkE 1.197.727 — | 1.197.727 41,235 — 41235
4 ZOMUF—ILICHED T ZR—Yv— | 1,337,079 — 11,837,079 | 550627 — | 550627
5 Bt = = = 178 = 178
6 | ==L (&3h) 2,225,792 — | 2225792 | 2,774,749 — | 2774749
7 FEEABIO—Y 431 — 431 |2451.297 — | 2451297
8 EERT S — VBRI — — — | 242,397 — | 242397
9 U — 2 {EHER UTEHMEE 2,032,900 — | 2,032,900 72592 — 72592
10 ZDtDR—ILE—Ib 192,459 — | 192459 8461 — 8461
11 Bt - - = = = =
(41 : B
201 ORI
~ F U = W 5
& RAROES BSRMIBINA U Iz—5— AR P — ERRSRNEER
ARSI _ A Nt ARSI _ A et
SESEERS| SESEARS| SESEERS| SESEARS|
1| Us—IL (&ED 2,768,343 — | 2,768,343 | 2,795,790 — | 2,795,790
2 BRAEE0—Y 65,266 — 65,266 | 2,044,533 — | 2044533
3 LYy bH— RiElE 1326615 — 113826615 | 117,127 —| 117127
4 ZOMUF—)UIFED I ZR—Iv— | 1,376,461 — | 1376461 | 633911 — | 633911
5 AL — — — 217 - 217
6 | Ik—ibE—IL (&Eh) 2,398,574 — | 2398574 | 2,892,915 — | 2892915
7 EE S INGIimE 1.829 — 1829 | 2,663,253 — | 2663253
8 EEAT—S —JVEFIEs — — — | 165011 — | 165011
9 U — 2 EHER UFEHMEE 2,035,673 — | 2,035,673 56,188 - 56,188
10 ZDfhDR—ILE—IU 361,071 — | 861,071 8461 — 8461
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SEC2 : REEDBERIDIEHLI I AR—Yv— (I—7 v b - URIBHBEOEHMREB O TVBIHEI I AR—T v —[CRBD. ) o mmm)

2020 EHMEF
« | o [ n = | & | = S
BE RAEOES BSMEBRENTU IR —5— ESRBIHR R— BSMBEINIZER
aEmEn | amu gt | AEmER | amw gt | AEmER [ amw -
LA | SESLES| SESLEE| | S| LA | SES{LRS|
1 UF—)L (A& — — — — = = 7.367 — 7,367
2 BROMEE0— — — — — - — — — —
3 LYy h— RiEkE — - - - — — - - -
4 ';C%?'_{j;_“":f%%’l = = = = = — | 7367 — | 7.367
5 AL — — — — — — — — —
6 | m—ILE—IL (HBEH - - — — - — [ 11.801 — | 11.801
7 EEEA@IO—> = = — — — — 9,913 = 9,913
8 AEMT—/ — VBRI — — — — — — - - -
9 U —2EENUFTEMERE = = = = = = 419 = 419
10 ZDMmDIR—)LEz—)L = = = = = = 1,468 = 1,468
1 B — — — — — — — — —

SEC2: REEDEERIDIEHE LI AK—Y v—

(Y= v b URJBHBEOEEMREB O TVBIHE I I AR—Y v —ICBRD. ) @ mmm)

2019FEHRHIR

«+ | o [ »n = | & | A N
& RREOER B DD BSRBEIN AN P — BSMSENIEER
AEmE | amm g | AEEER [ A g | AEEEE [ A et
SESSLERE| | EES{LERS| SESHLETE| | EES{LE| SESHLETE| | EES{LERS|
1| UF—JL (&) - - - - - — | 20,725 — | 20,725
2 BROEFEE0—V — — — — — — — — —
3 LYy M— RiEE - - - - - — | 9036 — | 9036
4 o7 VRS T - - - - - — 11689 — | 11689
5 Bt — — — -~ — — — — —
6 | w—ILt—L (&ED) - - - - - — | 22,433 — | 22,433
7 EEEAMFO—Y - - - - - — | 14727 — | 14727
8 ARt — VBRI - - - - - - - - -
9 U —2EENUTTEMEE - - — — - - 5,452 — 5,452
10 ZOMDR—ILtE—)b - - - - - — | 2252 — | 22852
1 e — — — —~ — — — — —
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SEC3: EAHVYRY - 7ty FOBEDEHMRELDIAFFELI I AR—J v —RURET FEBCER

(BERMERID AV IR—F—NE AR/ Y —TH25ER) (et : EHHF)
20205 EHRRAR
« o N = i ~ ~ | ¥
ot
S AEBEREESLRE] (NG
T AL
BHDEES | w1 =7 #v=7
TIOAR—=TIv—DE (URT - DA MDA
1 [ 20%UTDURT - D1+ MHERAIN
: 17891050161 016,153 (2,714,130 |2,302,02 =
BIEEET 5 A — Y e 5,178,910 (5,016,163 5,016,153 30 12,302,023
2 | 20%#B50% U TDURY - 1A KD
‘ 422,176 | 416.176| 416,176 193447 | 22272 —
BRETNBIEET A —Y v — 8| alele) allie) ke o
3 | B0%HB100%LULTDURYT DT A O
BN BT T Y Z— o — 326,825 | 326,825 | 326,825| 221,730 105,094
4 | 100%#81250%FKE\EDUAT - D 1A
MBS N BT 52— — 26,033 26,033 26,033 22,685 3,347
51 1250%D AT - DA MHYERAEIN
BASLT O AR~ v— e /e /2 /e
TIOZAR—=Iv—DE (BHFERD
B | EBAE T FIEEMN S N IFAEHm S
SERS NI T 5 2 — Y e 2,924,673 |2,755916 |2,755916 | 704,525 (2,051,390
AR AT D E A S 1B E
[k W.,ﬁ%%ﬁm BRENSIHCL | go0669| oooeee| oeoeeo| 676351 253317 —
DAR—I v —
st AL 5 T DS S N B S
8 | RENFARITADERSND 546 | 5 099,603 | 2,099,603 | 2.099.603 | 1771.116 | 328486 =
IORXR=Iv—
9| 1250%MURY - © T4 FHEAEN
BISLT O AR~ v— /e /e e e
BRURY - 7ty bDEE (BEH75ER)
10 | RBME AT FEZEILS T (FRBREFT 5 =0
CEDEHUERUZS - Pow 561,020 | 535443 | 535443| 221994 | 313448
ERRRATHEI ST C L D & ==L
11 | SR NEAIIC L DR LIZERY 170,519 170,519 170,519 96,053 74,465 =
RO - 7Y b
12 | BENFEENSRICEDER UER
U2 Py 362,368 | 362,368 | 362,368| 269,695 92,673
13| 1250%MDURY - D14 MHSEATN
DI LTI AR—Y v—(CRDIERVY 910 910 910 910 = =
RO - 7Y b
FEECEADE (BHAERD
14 | RBSHE AT FRZEILTS T (F B EFM 5 0
DEASNBIE LTI AR—Yv—(C| 44881| 42835| 42835| 17.759| 25075 =
ROEMEBCER
15 | ABME A HEEI S BRSNS ET
el ntinivelontnmiineis 13,641 13,641 13,641 7.684 5957
16 | BENFEENFXNER SN DAL
THRR—T v (BT EEDEA 28,989 28,989 28,989 21575 7413
0 | . N s 5
17 [ 1250%0UR% - 914 MrEAENBIE - 72 . . _ _

FHEIOAR—I v —IROMBECES
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TLACR2 : Material subgroup entity
MUFG Americas Holdings (non-consolidated)

(in thousand US dollars)

June 30, 2020

Creditor ranking

No. item 1 1 4 a4
total
most most 2 2 3 3 most most
junior Jjunior senior senior
1| Is the resolution entity the creditor/investor? (yes or no) yes = yes = yes = yes =
2| D ipti f credit ki 2. Additi I
eseription ot creditor ranking ) I |or-1a 3. Tier 2 capital | 4. Unsecured senior
1. Common Stock Tier 1 capital )
) instruments debts etc
instruments
3| Total capital and liabilities net of credit risk mitigation | 8,335,299 - - - - 36,838 | 6,789,365 | 842535 |16,004,037
4 Subset of row 3 that are excluded liabilities = = = = = = 24,365 = 24,365
5 T.Ot.a.l .cap|ta| and Il|ab|I|t|es less excluded 8335099 _ _ _ _ 36838 |6.765000 | 842535 |15979672
liabilities (row 3 minus row 4)
6 Subset of row 5 that are eligible as TLAC | 8,335,299 = = = = — (6,765,000 — 115,100,299
7 Subset of row 6 with 1 year < residual _ _ B _ _ B _ _ _
maturity < 2 years
- < res]
8 Subsgt of row 6 with 2 years < residual B _ B _ _ — 6785000 | 6785000
maturity < 5 years
9 Subset of row 6 with 5 years < residual B _ B B _ B B _ _
maturity < 10 years
10 Subset of row 6 with residual maturity > 10 B _ B B _ B _ _ _
years, but excluded perpetual securities
11 Subset of row 6 that is perpetual securities 8,335,299 = = = = = = —| 8335299
(in thousand US dollars)
June 30, 2019
Creditor ranking
No. item 1 1 4 4
total
most most 2 2 3 3 most most
junior junior senior senior
1| Is the resolution entity the creditor/investor? (yes or no) yes - ves - yes - yes -
2| D ipti f credit ki 2. Additi |
eseription ot creditor ranking ) I |or-1a 3. Tier 2 capital | 4. Unsecured senior
1. Common Stock Tier 1 capital )
) instruments debts etc
instruments
3| Total capital and liabilities net of credit risk mitigation | 8,289,335 - — - - 36,694 16524013 | 842994 [15,693,036
4 Subset of row 3 that are excluded liabilities - - - - - - 24013 | 842994 867,007
5 T.Ot.a.l .cap|ta| and Il|ab|I|t|es less excluded 889,335 _ _ _ _ 36,694 | 6500000 — |14808,009
liabilities (row 3 minus row 4)
6 Subset of row 5 that are eligible as TLAC | 8,289,335 - - - - — 16,500,000 — 114,789,335
7 Subset of row 6 with 1 year < residual B _ B B _ B B _ _
maturity < 2 years
- < res]
8 Subsgt of row 6 with 2 years < residual B _ B B _ — 6500000 | 6500000
maturity < 5 years
9 Subset of row 6 with 5 years < residual B _ B B _ B B _ _
maturity < 10 years
10 Subset of row 6 with residual maturity > 10 B _ B B _ B B _ _
years, but excluded perpetual securities
11 Subset of row 6 that is perpetual securities 8,289,335 - - - - - - —| 8289335
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