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[P4]
Tier Tier
[P7]
Tier Tier
Tier Tier
Tier Tier

|
o[P32]
o[P80]
o[P313] 17. 3 10 1 4

20 10.55% 10,534

21 12.91% 12.89%




o[P37] 21
(0ooooo
20 (3 2L (b) (b)-(a) 20 (3 2L (b) (b)-(a)
10.55% 12.91% 2.36% 10.53% 12.89% 2.36%
Tier 6.38% 8.71% 2.33% 6.37% 8.69% 2.32%
Tier 37,663 51,487 13,823 37,650 51.474 13,823
Tier 28,799 27,334 1,464 27931 27,334 597
3332 2,495 837 3.345 2508 837
62,269 76,326 14,056 62.236 76.300 14.063
589,339 591,023 1183 590,562 591,700 1138
0 0 200 J 002100000
10.56% 11.89% 13.37% 12.76% 14.53% 13.84%
11.78% 12.79%
0 0 200 J 002100000
10.56% 11.89% 13.32% 12.75% 14.53% 13.60%
1L.77% 12.77%




o[P32]
o[P110]
o[P324] 16, 17 51 3
20 11.78% 11.77%
21 12.79% 12.77%
o[P32]
21 12.76% 12.75%
o[P111]
o[P330] 16, 9 21 3 10
20 11.78% 11.76%
21 13.01% 12.99%
|
o[P33]
20 13.37% 13.32%
21 13.84% 13.60%




o[P120]
o[P323]
20,649,144 1 20,649,091 1
20,069,699 20,069,699
o[P130]
o [P330]
20,867,236 1 20,867,183 1
20,281,449 20,281,449




[P195]
21
12.91% 12.89%
Tier 8.71% 8.69%
Tier 51,487 51474
Tier 27,334 27,334
2,495 2.508
76,326 76.300
591,023 591,700
21 21
12.79% 12.77% 13.01% 12.99%
Tier 7.50% 7.49% Tier 7.65% 7.64%
Tier 18,371 18.362 Tier 17,982 17,973
Tier 13,559 13,559 Tier 13,550 13,550
621 630 983 992
31,309 31.292 30,549 30,531
244721 244937 234,807 235,023
12.76% 12.75% 12.95% 12.93%
|
[P197] 21
Tier 50% 552 565
51,487 51474
A) 51,487 51474
E 2,495 2.508
A C D E F 76,326 76.300
440,190 440,847
97831 97.852
G) 538,022 538.699
G H J L M) 591,023 591,700
F) M x 12.91% 12.89%
Tier A M x< 8.71% 8.69%
20 8,410 20 8,410
21 6,151 21 6,151
20 9,494 21 1 297 20 9,494 21 1 294



[P203] 21
59,730 59,810
57,060 57141
34,360 34,440
741 742
47281 47,336
|
(@]
[P210] M 21
EAD EAD EAD EAD
LGD ElLdefault ( )
35.82 51.68 548,623 404,520
36.67 26.37 292,417 190,816
33.09 83.46 237,789 196,088
57.68 54.43 43.10 18,417 17,615
37.90 27.75 1,175,173 851,878
38,57 11.47 906,844 630,093
33.86 85.86 249,273 203,563
58.93 55.74 42.29 19,055 18,221
EAD EAD EAD EAD
LGD ElLdefault ( )
35.87 51.80 548,623 404,520
36.67 26.37 292,422 190,821
33.19 83.73 237,783 196,083
57.78 54,52 43.24 18,417 17,615
37.92 27.81 1,175,173 851,878
38,57 11.48 906.849 630.098
33.95 86.12 249,267 203,558
59.03 55.83 42.43 19,055 18,221




[P212] © [P212] ©

19 10 20 9 20 10 21 9
7,869 9.349 10,063 10661
0 0 0 0
289 289 375 375
832 832 1,247 936
49 49 70 70
422 422 531 435
9,463 10943 12,289 12.479
2,826 12,289
1,536 12479
[P212] P [P212] P
18 10 19 9 19 10 20 9
10,224 10,940 7,869 9.349
0 0 0 0
37 37 289 289
953 953 832 832
51 51 49 49
525 525 422 422
11,795 12512 9,463 10943
[P212] P
20 10 21 9
10,063 10661
0 0
375 375
1,247 936
70 70
531 435

12,289 12479




[P213] 21
30,193 50,053 54274 136,262 30149 49390 54279 135560
24,884 49,295 28,900 104,624 24,841 48,640 28,906 103931
5 265 14,825 15,096 5 257 14,825 5,088
132 475 8,165 8,773 132 474 8,165 8.772
132 475 5,288 5,896 132 474 5,288 5,895
55,138 50,053 55,150 162,084 55,094 49.390 55156 1382
|
[P214] B 21
725 724
1,580 1579
|
(@]
[P216] (B) 21
100% 405 436 33 - 30 1
250% - 15 3 405 420 35
405 8,066 97 405 8,066 9
|
(@)
[P220]
21 3 5324 62,269 B8.5% 5,324 62.236 8.5%
21 9 6,953 76,326 9.1% 6,953 76.300 9.1%




[P223] 21
Tier 50% 247 255
18,371 18.362
A) 18,371 18.362
E 621 630
AA_ C D _ E F 31,309 31292
196,081 196.280
32,464 32482
G) 228,546 228,762
G_H_J L M) 244,721 244,937
M x< 12.79% 12.77%
Tier A__Mx 7.50% 7.49%
20 4310 20
21 3,007 21 3,007
20 3,828 21 3,674 20 3,828 21 3672
[P224] 21
Tier 50% 247 255
18,371 18.362
A) 18,371 18.362
E 622 631
Al C D E F 31418 31400
197,401 197,599
32,464 32482
G) 229,865 230,082
G_H_J L M) 246,040 246256
)M > 12.76% 12.75%
Tier A__Mx 7.46% 7.45%
20 4310 20
21 3,007 21 3,007
20 3,828 21 3,674 20 3,828 21 3672

4,310

4,310



[P229] 21
EAD EAD
771,568 28,122 771,568 28.157
763,787 27,626 763,787 27,661
192,668 17,658 192,668 17,693
1,456 343 1,455 343
/ 19,577 / 19505
||
(@)
[P236] M 21
EAD EAD EAD EAD EAD
LGD ELdefault LGD ELdefault
3L.77% 62.40% 3181% 7 62.51%
30.59% / 78.14% 30.64% / 78.28%
58.04% 55.06% 39.54% 58.17% 55.17% 39.69%
36.77% 7 24.13% 36.78% / 24.17%
30.74% / 78.67% 30.79% / 78.82%
58.14% 55.16% 39.50% 58.26% 55.27% 39.66%
[P237] N 21
EAD EAD EAD EAD
LGD LGD
57.95% 59.77% 57.96% 59.77%
58.06% 60.50% 58.06% 60.51%
4551% 37.72% 4551% 37.72%
45.39% 37.79% 45.39% 37.79%




[P238] O 20 10 21 9

6,111 6117 1,530 7,953
1,235 924 1,123 7,546
515 419
7053 7.546
[P238] P 20 10 21 9
6111 6112
1,235 924
515 419
7,053 7,546
|
[P239] 21
17,953 35,818 78,056 17.925 35.627 78.737
15,884 35,335 58,499 15,856 35145 58,281
132 475 8,773 132 474 8.772
132 475 5,896 132 474 5,895
17,953 35,818 78,956 17.925 35.627 78.737
|
[P240] B 21
691 690
1,329 1327
|
(@]
[P244]
21 3 1,300 27,357 4T% 1,300 27.346 47%

21 9 1901 31,418 6.0% 1,901 31.400 6.0%




[P246] 21
Tier 50% 641 650
17,982 17,973
A) 17,982 17,973
| Tier B A < 8.75% 8.76%
E 983 992
A C D E F 30,549 30,531
192,875 193.073
30,361 30,379
G) 223,236 223453
G H J L M) 234,807 235,023
F) M x 13.01% 12.99%
Tier A M x< 7.65% 7.64%
20 4170 20 4170
21 2,845 21 2,845
20 3,688 21 3,596 20 3,688 21 3.594
[P247] 21
Tier 50% 641 650
17,978 17,969
A) 17,978 17,969
E 984 993
A C D E F 30,544 30,527
194,090 194,289
30,169 30,187
G) 224,260 224476
G H J L M) 235,831 236,047
F) M x< 12.95% 12.93%
Tier A M x< 7.62% 7.61%
20 4170 20 4170
21 2,845 21 2,845
20 3,688 21 3,595 20 3,688 21 3.593



[P248]
EAD EAD
764,890 27,337 764,889 27.371
763,067 27,298 763,066 27.332
193,906 17,723 193,906 17,758
1,425 323 1,425 323
/ 18,784 / 18,801
||
(@)
[P255] M
EAD EAD EAD EAD EAD
LGD ELdefault LGD ELdefault
31.82% / 62.39% 31.86% / 62.50%
30.64% / 78.15% 30.68% / 78.29%
58.04% 55.06% 39.54% 58.17% 55.17% 39.69%
36.79% / 24.27% 36.81% / 24.31%
30.86% / 78.88% 30.91% / 79.02%
58.14% 55.16% 39.50% 58.26% 55.27% 39.66%
[P256] N 21
EAD EAD EAD EAD
LGD LGD
57.86% 59.99% 57.87% 59.99%
58.08% 60.51% 58.08% 60.51%
4552% 37.47% 4552% 37.47%
45.51% 37.51% 45.51% 37.51%




[P257] O 20 10 21 9
6,111 6117 1,000 6,201
/ / 1,001 6.202
/ /
6,201 6.202
[P257] P 20 10 21
6,111 6112
/ /
/ /
6,201 6.202
|
[P258] 21
17,953 35,820 78,058 17.925 35.630 78.740
15,884 35,338 58,502 15,856 35148 58,283
132 475 8,773 132 474 8.772
132 475 5,896 132 474 5,896
17,953 35,820 78,958 17.925 35.630 78,740
|
[P259] B 21
691 590
1329 1327
||
(@)
[P263]
21 3 1,300 26,302 Z% 1,300 26.201
21 9 1,901 30,544 6.2% 1,901 30527




[P279] O
20 10 21 9
3,554 4151
0 0
348 348
3,903 4,499
[P279] P
19 10 20 9
2,348 3.828
0 0
260 260
2,609 4,089

(@)
[P279] ©
19 10 20
2,348 3.828
0 0
260 260
2,609 4,089
1,293 3,903
410 4,499
[P279] P
18 10 19
5,045 5761
0 0
37 37
5083 5,800
[P279] P
20 10 21
3,554 4151
0 0
348 348
3,003 4,499




(@)
[P297] © [P297] O
19 10 20 9 20
2,319 3.799 3,530 4127
0 0 0 0
221 221 370 317
2,540 4,020 3,901 4444
1,360 3,901
424 4,444
[P297] P [P297] P
18 10 19 9 19
5,035 5752 2,319
0 0 0
37 37 221
5073 5790 2,540
[P297] P
20 10 21 9
3,530 4127
0 0
370 317

3,901

>
IS
IS
BN






