& fu

20147429 0—Cv—5] ORBIT-WMRYNTETVELEOT, BEVBLEFETLEEHIC, UTOBRYITEWN=LET,

BE. STEAMRICEITREGLTEYET,

25
[P15] HEEA

2014T4 R O0—Uvy—5 FBE

w17

ETIE

FR26FIARDEREMBBETERLE, TierlkELE LY
L@ FTierllbE>E, ZhEh, 14.35%. 11.35%%
FUBT9%EHRYFE LT,

FER6EIARDERBBETERILE, TierlkEHFIUE
BYHRAFETier lEEF, ThTh, 14.36%. 11.35%H &
U8.80% &% Y FE LT,

(B11) (BTIE#R)

FRR226FIAR  FRHR25FIAR FRHR226FIAR  FRHR225FIAR
HBBECEARLE 14. 35% 14.18% 14. 36% 14.19%
Tier1tbz 11. 35% 11.02% 11. 35% 11.03%
BB Eierth3E 8. 79% 8. 16% 8. 80% 8. 16%

EAFEEETE [One MIZUHO New Frontier F5 >

~L<HBFE>OHE~] 1 FEHDHEY

[P16] Fri2 5 EEERE

BT

FTIER

1. FH26FIARICE T HEBEMRAETier 1 LLERIF

8.719%TY,

1. FRH26FEIARICHITHEBERKXFETier LT
8.80%T9Y,

201459/ 18H
BASHAFTET«F v LTIL—TF




o

AEEEES
[P65] <—/w b - YRS (HfL: EM)

(1) (GTIE®)
TR25EIA R TR265E3A K 138 TER25EIA XK TRE265E3A K 1R
<—hy )R LR 1,903 2,335 431 1,905 2,335 430
SHEZEEMTE 740 628 A 111 141 628 A 112
REBETILAR 1,163 1,706 542 1,163 1,706 542
2B UBORR
[P115] MMEIFENA 54 +
HTIET4FoIvLTI—T (EH)
(1) (GTEE#®)
ERRAERE SERR2LEE SERR2AEE ER25EE
ERRECEALE ERHf—E%) 14.18% 14.35% 14.19% 14.36%
HT(EERIT (FRR2DBEE)
(F17) GTE®)
ERRECEALE ERHf—E%) 15. 36% 15. 48%
B&FFa—RL— MMRIT  (ER24EE)
(317 GTE®)
ERRECEALE ERH—E%) 13.89% 13.91%
BATET 4 F ooV I — T EEREDKRT
[P119] ERFRECEALE (AFMK—EE) oK  (BLL: EM)
(317 (GTE#®)
ERR2AEE ERDEE HER ERRAEE ER2LEE HER
ERRECEALE (EERMf—E%E) 14.18% 14.35% 0.17% 14.19% 14.36% 0.17%
Tierltbz®& 11.02% 11. 35% 0. 33% 11.03% 11. 35% 0.32%
LEHEKXETierlthsR 8. 16% 8. 79% 0. 63% 8. 16% 8. 80% 0.64%
BECERDE 83, 445 86, 559 3,114 83, 445 86, 559 3,114
TierlEXN%E 64, 874 68, 447 3,572 64, 860 68, 447 3,586
LEBEXETierl ERNDEE 48,038 53, 044 5,005 48, 024 53, 044 5,019
YRD -7y FOE 588, 235 602, 874 14, 638 587, 906 602. 740 14,834




AFFET4F SN TN—TDELE L HBORR
[P140] MEEDEHESHEEICES TITELLEBRDORRERTHEE

(B]R17) (ETIE#R)

FR24EE Fi25FE FRi24FEE RN EE
EREKECEALE (ARH—&EE) 14.18% 14. 35% 14.19% 14. 36%
EiETier bR (EfH—E%E) 11.02% 11. 35% 11. 03% 11. 35%
BTG Eier LE (ERHK—HE) 8. 16% 8. 79% 8. 16% 8. 80%

[P180] WA T/35 U REEIHKR
(10) £RUREAARVEMNEREZERS  (SHAJRVHELE,. By EA)

R (ETIE#)
FRi24FEE FR2bERE FR24EE FERLERE
T DD E FhIRAE P & 23,100 25, 337 22,213 25,036
&t 51,374 43, 671 50,487 43,371
[EERITD & 3
[P194] IE FDERS EJrfEEE(:?3H%>I§U¥?%0)4kiﬂ’&ﬁ?'§'?'§#%
€5 (ETIE#R)
FR24EE Fi25FE FRi24FEE ER2SEE
ERGECEALE (BRf—&£%) 13.89% 15. 36% 13.91% 15. 48%
EiETier bR (EfH—E%E) 11.03% 12.25% 11. 04% 12. 35%
BTG Eier bE (ERH—HE) 8. 65% 10. 11% 8.66% 10. 19%




BEOEARLENASA +
[P313] MBECEARLENASA F
HFTIET«FoTv VLT IL—T (GEHE) (BGE - B

€5 (ETIE#R)
FR24EE FRi25FE FRi24EE ER2NEE
HBECEALE (ERHK—EE) 14.18% 14. 35% 14. 19% 14. 36%
Tierlthz® 11.02% 11. 35% 11. 03% 11. 35%
EERE T Tier1th3E 8. 16% 8. 79% 8. 16% 8. 80%
HECEADE 83, 445 86, 559 83, 445 86, 59
TierlEAMNEE 64,874 68, 447 64, 860 68, 447
EEHAETierlEXNDE 48, 038 53, 044 48, 024 53, 044
YRY - Tty +DEE 588, 235 602, 874 587, 906 602, 740
B#A#FF3—RL— FMRIT (GEHE) (ER245FE. B BA)
(1D (ETIE#)
HBECEALE (ERH—EE) 13.89% 13.91%
Tierlthz® 11.03% 11. 04%
EEMRETier1th3E 8. 65% 8.66
HBECEADE 51, 300 51,30
TierlEAMNEE 40, 713 40, 713
EEHAETierlEXNDE 31,950 31,950
YRY - Tty +DEE 369, 083 368, 738

AT IFERIT (EH) (ER25FE. B4 )

€5 (ETIE®)

HBECEALE (ERHE—EE) 15. 36% 15. 48%
Tierlthz 12.25% 12. 35%
EEMRE T Tier 1t 10.11% 10. 19%
HECEADE 81,803 81,806
TierlEANEE 65, 253 65, 253
BB ETierlEXNDE 53, 865 53, 865
YRY Tty +DEE 532, 426 528, 237




AFFETLFT RN TN—TEEOECEEDTEDIRTE

BECEARDER

(2) BEEROBHZIZDNT

[P316-318] (A BCEADERKICET 2MTEIE (EE (EEHK—EE) ) (B : BAME. %)

(R11)
TRAEE FRRGEE
BEEEIZLS BEREBICLD EEREXD
THEAZ TE A% EEL %
B%AETierl EXRICELAERER (1)
FﬂhﬁlxuiﬁﬁT%hw1£$Iﬁé£hﬁﬁwﬁl§% 1.5 5L DDEDEETEE 69, 685 ) 61,593 /
= El_ -~
AREEQEI-EASNDL DO 69, 685 7 61,593 /-
TR S ier] BAICRAEREBEHDE () 7,803, 820 7 5,506,504 7 5
TRkXZETier] EAICRLIAZEEH (2)
BIRE (LS a8 = 31,327 338 3,080 7
DRHE SR DT AR DA - 748,376 57,027 278,711 18
EEBSZTler]l AL RABERADE () = 7 207, 136 7 73
TE%AETierl X
TEEElier] 5A0% (/) — (M) ) (V) 7,803, 820 7 5,304,408 7 79
ZfbTier] EARICZLAEEE
EREECE Y EDMTier  BAICHRAINEEHDIEI_BEASNDLDDIED B2 112,904 7 79, 372 i
55 RBRHEERBITICA LT, BAEakiEA B D% % £ 0 538050%4E 5% 16, 428 / 1,676 7
ZRMTierl ERCELSMEBEHDE (k) 712,904 Ve 100, 750 7 13
FDMTierT EEX
ZRMTier] EADE ( (=) — GR) ) (~) 7,683, 628 7 1,540,326 7 17
Tierl EX
Tierl BADE (VY + (VM) (F) 6, 487, 449 7 6,844, T34 7 75
Tier2 EXRICZRAEREH (4)
Tier? BAI_RANER VBRI EN S0 3,902 7 8, 161 7 819
—REFE SeTier) BAEEEILS SeTier) BAODSETE 5,080 7 7,051 7 50
SE—BEREISEETier? AL 5,080 Ve 7,051 7 50a
Tier) BAIHRAEREBHDE () 7,030, 535 71,003, 784 7 5
Tier? BAI_RIAEIEH
SRS SRR ED] er? BANETBEDE = 274,779 77,748 166, 004 57
TEBBELLUTier2 BACHFANEEH DR EASNELOOEDEINE 173, 475 o 140, 295 7
DL ERBEZFEDERFZFERDEE 157,047 I 738,618 7
55 RERAERFRITICEVNT, PEHELEAEKEILE % LEI55ED50%8 458 16, 428 e 1,676 /
Tier? %N FEAREEHDE (1) 173,475 - 182, 047 7 57
Tier2 X
Tier? A0 ( (F) — () ) (X) 7,857,060 71,811,236 7 53
BEOEA
BECEADE (M) + (X)) L) 3, 344, 500 7 8.655, 971 7 59
YR -FEYEF_(5)
BEEBICLVIRY -7ty FOBEIBAENLLODEDSHE 7,790, 628 - 979, 441 -
SHEMEEEDE AR EFRICEEY 51 DDA 663, 022 7 5726, 534 7
JRY - Ty rREORHE (F) 53, 823, 585 60, 287, 460 7 60
EiEE D AR E __
BT RS ierl ke (V) ~ (F)) 3. 16% 7 5. 79% 7 61
BfETier] Ik (M) ~ (F) ) T7.00% 7 T7.355% 7 67
EREBHCBALE (L) ~ (F)) T4.18% 7 T4_355% 7 53
mﬂﬁalﬁ» %EE (6)
H T = 767,127 Va 534,398 7 72
ﬂwz;mlﬁ6£WEE®ﬁl§AéhéméélE?é E @)
—BEFESISENE 5,080 7 7,051 7 76
BB LRI Rblier? EABALIREE 277,776 7 280, 617 7 79




(ETIE#)

EREE TEROEE
FEREIZLLS FEREILLS EEEXo
TEAZE TE A% AL %
TaEkRFETier]l EXICEHERLEREE (1)
1"‘15#‘*55! £ )inﬁﬁ‘t%ﬁeqﬁ FA( 1?—1)5%&1&5@%&( ﬁﬁs ﬁé%d)d)%ﬁd)ﬁ?réﬁ 68, 282 i 61, 593 7
AREROEEASNL L DOOE 68, 262 7 61, 563 7
TR Zlier] BAI_RAEREBEHDE (A1) 4302, 418 5,506,594 7 5
TakElier]l EXRICEIAREH (2)
B S | LEL EEE 31, 284 834 3,065 12
SR BRSNS Ak D - 243 311 57,027 228,110 18
TEBREierl BAI_RARBIEHDE (0) = 202,182 7 728
TE%AETierl X
@R Elier] 540 (((4) — (M) ) (V) 7802, 418 7 5 304 412 7 29
ZfbTier] EXRICHZLAEEE
EREECE Y EDMTier BAICHAINEEHDIEI_BEASNDLDDIED B2 112, 883 7 79, 365 7
SHERTRMAFZFRATICE T, BFELRENERE | LEF FRISEED50%HELEE 6. 406 7 1, 668 /
ZRMTierl ERCELSMEBEHDE (k) 112,883 7 100, 742 7 13
FDTierl EAXR
ZDMTier] EADE ( (=) — GR) ) (~) 1,683, 650 7 1,540,334 7 !
Tierl EAX
Tierl B4A0% (V) + (V) () 6, 486, 068 7 6,844 146 7 15
Tier? EXICZRLERIEE (4)
Tier? BAIZANBCROBRIE, =05 305 7 8,161 7 4349
—EEEIEETier? BEABRVEKS I LBETier? EAZEDEE .08 / 7,051 / 50
[S55—RBEEEILETier2 EAL 08 / 7,051 / 50a
Tier? BAI_GRAEBEEHDE () 2,031, 939 1,993,284 7 51
Tier2 ERIC *%)Eﬂmﬁlﬁﬁ
DB B Z DT ier? &2 -aiz$5§ DEE = 224 171 71, 748 166, 003 57
TEREEICE UTier? BAICRANCEEDEI_BEAENSHLDDEDETEA 173, 453 7 140, 28] 7
55 emEEEDEAREFBRNEE 157, 046 7 138, 618 7
SERNEMEAFERATICE VT, HFBEREN’ERSIZEZ LRISEED0%HEEEE 16, 406 / 1,668 /
Tier2 BEARCEAAZEEDE (1)) 173, 453 7 182, 040 7 57
Tier? A
Tier2 8A0% ( () — (J) ) (X) 1,858, 485 1,811,244 7 53
BECEA
BECEADE (M) + (X)) L) 8. 344, 554 8,655,000 7 59
R -F7EYEF_(5)
BEBEBICEVIRY -7y FOBI_BAZNLLDDEBEDETEE 1,190,622 7 979, 439 7
SEE R EDE AN E LRI BEd AHDDEE 663,016 7 26,532 i
YRy -7y FOBEOEHE (F) 58,790, 617 60,274,087 / 60
EiEE DAL ER __
B EknSlier] & (N /2 (F)) 3. 16% 7 8.80% 7 61
EfETier] ELE ((F) 7 (F)) 1.03 7 T1. 35% 7 62
BREBEHCBALE (L) ~ (F)) 419 7 14. 364 7 63
AREHICRLS ﬁlﬁ (6)
: i HEFRI_GRANE R~ B A 467, 131 7 534,399 7 72
Tier2 'E:M f%gﬁmlﬁamﬁt BASNSELEICHTLSE (7)
—EEEEISE N5 5. 081 7 7,051 7 76
BERo L Ralier] BABALRE 771, 636 7 280, 561 7 79




B) T (A BEEXADEAKICET HFATER] ITOVTOHRE (B BAM)
<fFF&>

[P322] 6. wmEEMITHEFOXIRHE

QBECEARDERK
(17) i _ ‘

BCEARDERICET 4REIE R4 E FR254E R Egggg

DRHESRIMBEE D ERFAEFERDRE 943, 637 1,029,919
TERXETiertHE%8 248,376 285,139 18
Tier2tB %8 224,779 208, 743 54
S ESREEAEORRERNAEFRICHRLIALEETEAL 467,127 534, 398 12
(TiE#%)

; o 7\$ 0 0 AR
BCEXRDERICET 4BREE R4 FR254ERE ngjgg
PRHEEHEEAEDERREFEROE 943, 637 1,029, 919

TEEXETiertHE%8 248,374 285,138 18
Tier2f814%§ 224,771 208, 742 54
DBHES RSO RERREFRICRLIAEEATEALE 467,131 534, 399 72
[P322] 7. DK ERS
QBECEXRDEA
(17 _ _ .
EEﬁ$®1‘§ﬁk’l-E§l?’%ﬁﬁm$Iﬁ IFEJZZ“EEE qzm25£ﬂ§ Egg%g
Tier2ERICR 5% 3,902 8, 161 48-49
GIE#®) _ ‘
Eaﬁiﬁo)ﬁﬁkl-ﬁﬁﬁ'éﬁﬁm$lﬁ IFEJZZ“QEJE qzm25ﬂ.:]§ Egg%g
Tier2&KRIZ{% 5% b, 305 8, 161 48-49




WECEX

[P324] (4) R—+rT+ 1) 71;%9:‘%JFE§§E§$§E (BAfr - &)
BH1T)
SER2AERE SER2SEE
EAD EOCEAREE EAD EOCEAE
ERVRY 1,786, 449 52,964 1, 808, 904 51,157
RERIE AT Fik 1, 694, 246 47,128 1,737, 469 45, 308
TR A I 66, 588 1,593 65, 413 1,493
CVAUR%H / 2,563 / 1,961
=y kJRY / 1,903 / 2,335
ZEMAR / 740 / 628
IETAT4UVRY / 25 / 9
B EBCERE / 47,058 / 48, 229
(TE®)
SERR2AERE SER2SEE
EAD FEBCEARE EAD FMEBCEARE
ERYRY 785,562 52,936 808, 603 51,147
RERIEATFi& 1,693, 358 47,109 1,737,169 45,300
ERbHEREI S [ I 65, 700 1,574 65,113 485
CVAUR%H / 2,554 / 958
=y kJRY / 1,905 / 2,335
ZEMNAK / 141 / 628
JETA4T4URY / 26 / 9
BRI EBCERE / 47,032 / 48,219




WERYRY

[P325-326] (6) fEAY R Y OHRERSH
OFERYARVICHAT STV RAR—Tr—DRR (B - &)
(A) 2 A A ER
(1)
TRAEE R 25
TUNT4D &t TUNT 4D &t
BTN 22,191 396, 249 20, 263 417, 460
TIT 2,352 85,276 2,174 106, 853
deK 6, 383 185, 617 5,280 17,37
&t 38,975 1,647,040 30,887 1,689, 471
(GIIE#)
TRAEE FRR25EE
TYUNT4D &t TUNT4D &t
‘s 21,904 395, 362 19,962 417,160
TIT 2,034 84, 959 2,119 106, 798
S 5813 185,047 5,035 171,125
&&t 38,087 1,646,153 30.587 1,689 171
(B) SA&RHIAR
(B
FRAEE R
TUNT4D &t TUNT 4D &t
&gk - RIEZE 23,716 169, 871 18, 898 176, 088
&t 38,975 1,647,040 30,887 1,689, 471
GIE#&)
FRUEE FRIEFE
TUNT4D &t TUNT4D &t
&k - RIEZE 22, 829 168, 98 18, 598 175, /88
&5t 38,087 1,646,153 30.587 1,689 171




(C) BE7F AR A M ER

(1)
TRUAFEE R 25
TUNT4D &t TUNT 4D &t
B N 8, 131 478, 123 4,858 428, 348
Bt 38,970 1,647,040 30,887 1,689, 471
(GIIE#)
TG FROFE
TYUNT4D Bt TYUNT4D Bt
[EF S 1,244 11,236 _bb7 28, 048
&t 38,087 1,646,153 30.587 1,689 171

10



ONEIEAFENEAINS T AR—C v —DIKIR
[P329] (M) BEERS - BITEFBIKR— b7+ UA (FFEEAZFEMT) (Bfs - {BEF)

(B
FERAEE
EAD EAD
EAD EAD  MIEFH  MEFEH R5|HEE
METY MEFEH  Eldefault Y&) - H14} EAD WM IZRTHEED
PD (%) LGD (%) (%) (%) (i) FUNSORFTNS VR REIHE  MEFHE ()
TR E M 0.38 36. 44 7 21.57 66,914 35,572 31, 341 3,308 75.00
BEEE—> 0.09 36. 34 7 23.99 60, 830 32, 656 28,173 2,481 75.00
FIxEEE T — > 0.93 36. 86 s 63. 90 5, 941 2,807 3,134 821 75.00
TI2AIILE 100. 00 64. 05 60.97 40. 81 142 108 33 - -
At 1.39 37.53 s 20. 62 1,454, 256 1,111, 647 342, 609 135,132 75.13
BEEER T — 0.04 38. 31 7 10. 51 1,220, 611 909, 379 311, 232 114, 867 75.10
FIxEEE T — 2.66 32.78 s 16.04 219,719 189, 250 30, 529 20, 167 75. 31
TI24ILE 100. 00 44.14 1.7 32. 86 13, 865 13,017 847 97 75.00
FERLERE
EAD EAD
EAD EAD  mMEFH  METH R5|HEE
METFY  METFH  Eldefault Y25 - y2ft EAD WD ITETREEBD
PD (%) LGD (%) (%) (%) () FUNSORFTNS VR REIHEE  MEFHE ()
TR E M 0.34 35.95 7 26.55 65, 708 38,110 217,598 3,978 75.00
BEEE—> 0.09 35.89 7 23.10 60, 112 34, 852 25, 260 3,244 75.00
FIxEEE T — > 0.93 36. 11 s 64.10 5 471 3,170 2,307 134 75.00
TI24IILE 100. 00 59.57 56. 39 42.14 118 871 30 - -
At 1.06 31.37 7 19.97 1,491, 393 1,144, 969 346, 424 145, 896 75.18
BEEER T — 0.04 38.19 s 11.55 1,211, 623 953, 873 317,750 124,799 15.14
FIxEEE T — 2.40 32.12 7 70. 30 209, 472 181, 238 28, 233 21,049 75.39
TI24ILE 100. 00 43.52 40. 95 35.23 10, 298 9,857 440 417 75.00

11



(ETIE#R)

ERUEE
EAD EAD

EAD EAD MMETFH MEFEH K5|HEE

IMETHY MNEFEH  Eldefault  YzJ - 924t EAD WM IZRTHEED

PD (%) LGD (%) (%) (%) =M FTUNSURFITNS VR KEIHE  METHE®

ERAEER 0.38 36.42 / 21.58 66, 026 35,572 30, 454 3,308 75.00
‘EEER T — 0.09 36. 31 / 23.95 59, 942 32, 656 21,286 2,481 75.00
FIxE#EE T — > 0.93 36. 86 / 63. 90 5, 941 2,807 3,134 821 75.00

TI24IILE 100. 00 64. 05 60.97 40. 81 142 108 33 - -
At 1.39 37.53 7/ 20. 62 1,453, 369 1,111, 647 341,722 135,132 75.13
BEEER T — 0.04 38. 31 / 10. 49 1,219, 724 909, 379 310, 344 114, 867 75.10
FIxEEE T — 2.66 32.78 / 16.04 219,719 189, 250 30, 529 20, 167 75.31
TI24ILE 100. 00 44.14 41.71 32. 86 13, 865 13,017 847 97 75.00

FER25EE
EAD EAD

EAD EAD IEFEL IETH K5|HEE

IEFEL MNEFEY  Eldefault Y2y - 914} EAD WM IZRTHEED

PD (%) LGD (%) (%) (%) =m) FTUNSURFITNS DR KREIHEE  METHE G

ERIEEM 0.34 35. 94 / 26.53 65, 407 38,110 21,2917 3,978 75.00
BEEER T — 0.09 35. 88 / 23. 06 59, 811 34, 852 24,959 3,244 75.00
FIxEEE T — > 0.93 36. 11 / 64.10 5 471 3,170 2,307 134 75.00

TI24IILE 100. 00 59. 57 56. 39 42.14 118 81 30 - -
At 1.06 37.37 7/ 19.97 1,491, 093 1,144, 969 346, 123 145, 896 75.18
BEEER T — 0.04 38.19 / 11.55 1,271,322 953, 873 317, 449 124,799 75.14
FIxEEE T — 2.40 32.12 / 70. 30 209, 472 181, 238 28, 233 21,049 75.39
TI24ILE 100. 00 43.52 40. 95 35.23 10, 298 9,857 440 41 75.00

12



[P331]

(P) THRKR—C v —RIBLDHEHE & EEEDRILE ($ﬁ%¢“¥dﬁmﬁgﬁsﬁﬁ:ﬁﬂ)
(B (GTE#)
HHE (FROESAREEDHGERTE) =RIE HE (FROESAREEDHGERTE) =RIE
5| LERE 5| LERE
SRR E @ 125 65 A 12 125 64 A 12
S5t 10, 036 3,223 A 574 10,035 3,223 A 574
WRA R REE R URERFHAMERG I OWEIEFD Y XY
(10) REBESIRE| R UVRYREHEIREI OREMEFED Y X7 OKR
[P333] (A IREESIGIRCRARFYRIMSIOKT (B EM)
CRAEBESEED
€0
ERRAEE FERIEE
BEA EEta5%5 R EET
&5t 2,843 2,231
(GTE#®)
ERRIAEE K255 B
EEH EEfLE EEHLDE
&% 1,956 1,930

13



IEE.QZF@*%EZ
(2) BEEROEAFIZDINT
N BEEEADERICEY SFHTER
[P358-359]  (E#E) BCEADEICET HFTER (N—FLIA—2R - EFHE—E%E) (B : 5AMA. %)
ERHUEEE, BATIEI—RL— METOMBZEH L TLET,

3R17)
FER24FEE 0 FEdEE
BBEREEICED BBREICKD E3]5 3 0]
TEA%E TEAE BAEE: kel

Tier2 EXRICZRLSERER (4)

—EREEILETier? BEAZERVOERKS LETier? EAZBEDEE 80, 300 / 7,106 / 50
SHE—RERISIZETier2 EALE 2,522 I 6, 447 I 50a
S LEG | HETier2 EAZE 11,7178 / 658 / 50b

Tier2 EXICELERIEEHDE (F) 1,076, 552 /1,868,323 / 51

Tier2 X

Tier2 8A0% ( () — () ) (X 1,058, 739 ~ 1,654, 961 Z 58

HBECER

#HECEXRDE ((F) + (X)) (1) 5,130,074 /8,180, 323 / 59

YR -FEy bk (5)

YR Tty FOEOEEE () 36,908, 372 53,242,699 / 60

BlEO O AALE

EfEEakiAETerl HE (N~ (F)) 8. 65% / 10. 11% / 61

EfETier] BB (M) ~ (F)) 11.03% / 12.25% / 62

EfERECEREE () ~ (F)) 13. 89% / 15. 36% / 63

ﬂETE CHEAERERDBECBASNSS LI HT 2R (7)

“E@I EEX0)EH 2,522 / 6,447 / 16
TFERRACRLC. BRIEEDSHEA SEEEAZATFIIX

7!< Cr—RUYT=IRAGTIIRAR—S v —ORFEREOSETEFER L 11,7178 / 658 / 78

) (éf%ﬁb\"’&'lz@é SEIZHoTIE, FLT5, )

3 i EAEALIRE 163, 059 / 268, 964 / 79

14



(ETIE#)

TRUEE TR FEE
RAWKEICELS BABEICES EEEKXD
TEAL TEAR EAL e
Tier? EXICZRLERIER (4)
WERE5IHETier2 EABRUO BRI BETier? EAZEDEEE 80, 345 / 7.393 / 50
SH5—REREIFILETier2 EAZE 2,522 S 6, 455 / 50a
|9%J@%§|é£Tler2 BEA% 117,822 / 938 / 50b
Tier2 EXICEHZSERBEHDE (F) 1,076,597 1,868,611 / 51
Tier2 X
Tier2 EANE ( (F) — (1)) ) (X) 1,058, 783 1,655,249 / 58
BECER
WEHCEARDE (k) + (X)) (1)) 5 130,118 8,180,611 / 59
YR Ty bk (5)
VR -7y FQEOEHE (F) 36, 873,893 52,823,704 / 60
ERECEARLE
ERET AR ETierl X (V) ~ (F)) 8.6 / 0.1 / 61
EfETierl tE () ~ (F)) 1.0 / 2.3 / 62
ERBECEARE (V) ~ (F)) 3 01 7 5) 7 63
Tier? ERICHLZERBEEDEICEASN LI BEICEHT SFEE
ﬁ"‘§1 |'é‘|£0)§E 2,522 / 6, 455 / 76
ERFE =¥ Y HESCEREZANFRIITIVX
"=y —RUY T—)lzl"']H‘I7X‘|'\ /‘\" 0)%@1##59&&50).:.#&5%#*!3% Lf= 11,822 / 938 / 18
%8 (MBEHAEEFTEZBEICH-o-TIE FLd5,
B HE(CTRDTier2 EXREALIEZE 162, 919 / 267,571 / 79
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WECEX
[P365] (3) R—rI7AUARPRMEBCERE (B EA)

(R
Fi24FEE FER2LEE
IB# 9 [FER1T B#YIFa—HRL— FRIT
EAD FZEBCEARE EAD FiEBECEARE EAD FEBECEARE
ERVRY 859, 356 21,730 935, 080 29, 633 1,722,530 47,739
RERAE AT F ik 850, 748 21,155 884, 815 25,175 1,691, 223 43,542
SRS T 118, 036 683 67,497 1,514 93, 716 2, 064
CVAY R Y 7 / / 2,068 / 1,847
BB EECEAE i 16, 329 / 29, 526 / 42,594
(RTIEE)
FRi24EE FER2LEE
IB# 9 [FER1T B&#YIFa—HRL— FRIT
EAD FrEBCEAXE EAD FiEBECEARE EAD FiEBECEARE
ERVRY 859, 356 21,730 934,193 29, 605 710, 693 47,401
RERAE AT F ik 850, 748 21,155 883, 928 25,156 1,679, 386 43, 354
SR T 118, 036 683 66, 609 1,495 81,879 876
CVAY R & 7 / e 2,059 / 696
BRI EECEAE i 16, 329 e 29, 499 / 42,258
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WERYRY

[P366-368] (4) {EMY XY OHRESS
OERVRIIZETAIVRAR—Cr—0KR (B4 - EM)
(A) HizE B R ER
(I817)
TRAEE FROFE
& (X811 [HA T Ea—RL— FIR1T
TYUINT 4D &t FTUNT 4T &t TUNT 47 &t
B 1,355 36, 693 21, 565 355, 805 32, 697 125, 744
TET 10 2,509 2,342 84, 460 2,174 106, 711
El S 476 25, 003 6,142 155, 559 17,798 179, 911
&5t 7,232 332, 982 34, 744 857, 152 75,691 1, 646, 520
GIE#)
ERRAEE FERR25EE
B4 9 [XIR1T [BATEI—RL— FER1T
TIVNT4D &5t TUNT 4D &Et TUNT 4D &5t
Bt 1,355 36, 693 20,678 354,918 20, 861 713,908
TOT 10 2,509 2,024 84,143 2,119 106, 656
Jtk 476 25, 003 5,572 154, 989 6,016 168, 129
&5t 7,232 832, 982 33,856 856, 264 33,8556 1,634,683
(B) £FEHIANR
(I817)
ERRIAEE RO EE
[HH T [ZER1T [H& T EI—RL— FERIT
TUNT47 &t TUNT47 &t TUNT47 &t
EEt - BRE 2,595 130, 145 24,122 152, 194 33, 103 199, 190
&5t 7,232 832, 982 34, 744 857, 152 75,691 1, 646, 520
GIE#)
TERAEE FERR25EE
B9 [XER1T [BA T EI—RL— FER1T
TUNT4D &5t FTUYNT 4D &5t TUNT4D &5
=5 BRE 2,595 130, 145 23, 235 151, 907 21, 866 187, 353
A&t 7,232 832, 982 33,856 856, 264 33,850 1, 634, 683
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(C) BE7F AR A M ER

(R11)
ERUEE R EIE
EESHES [BH 3 Ea—7RL— FaRTT
FUNRT 4D &5t FUNRTAD &5t FUNT 4D &5t
3 949 302, 003 7,453 259, 181 5,379 413,116
1ELE3ERE 1,703 102,116 14,587 139, 717 26, 599 271,975
&5t 7,232 832,982 34, 744 857,152 45,691 1, 646, 520
(GTE#)
TRIEE FROFE
B ZERTT [BH 3 Ea—7RL— FaRTT
TUINT 4D &5t FUNTAD &5t TUNT 4D &5t
B3 949 302, 003 6,565 258, 293 5.078 412,815
1ELE3ERE 1,703 102, 116 14,587 139, 717 15, 063 266, 439
&5t 7,232 832,982 33,856 856, 264 33,850 1,634,683
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ONEEAFENMEAINS T AR—C v —DKIR

[P373-374] (M) ﬁfil(z&ﬁ ') BARDBIR— T+ UF (FEEAFRIT) (Bfs - {BEF)
BT
FERAERE
BAF 1FERTT
EAD EAD
EAD EAD  MIEFH  MEFH R5IHEE
METY MEFEH  Eldefault Y&5 - H14} EAD WM IZRTHEED
PD (%) LGD (%) (%) (%) () FTUNSURFITNS DR KREIHE  METHIE G
TR E M 0.12 37.88 s 6. 60 118, 143 112, 526 5,617 — —
BEEE—> 0.05 37.87 7 6.22 117,210 112,337 4,872 — —
FIxE#EE T — > 1.10 37.38 e 54.75 854 109 144 — —
TI24ILE 100. 00 50.17 47.13 40. 23 19 79 — — —
At 1.73 36. 66 s 14.84 673, 865 568, 216 105, 648 9,843 75.38
BEEER T — 0.02 38.09 s 3.42 547,160 455, 473 91, 686 5,362 15.41
FIxEEE T — 2.51 29.48 7 66.19 118, 150 104, 646 13, 503 4,454 75.28
TI24ILE 100. 00 44.35 41.67 35.53 8, 554 8, 096 458 21 75.00
FERAERE
[BA#9FF3—RL— FRfT
EAD EAD
EAD EAD  MIEFH  MEFH R5|HEE
METFY  METFH  Eldefault Y25 - yzft EAD WD ISETREEBD
PD (%) LGD (%) (%) (%) () FTUNSURFITNS VR KREIHE  METHE G
TR E M 0.24 37.35 s 26.52 67,593 38, 534 29,058 3,314 75.00
BEEE—> 0.09 37.36 7 23.52 62, 497 35, 859 26, 637 2,493 75.00
FIxEEE T — > 0.90 36. 66 7 63. 52 5,033 2,645 2,381 821 75.00
TI2HIILE 100. 00 81.44 18.30 41.54 63 29 33 — —
At 0.99 38. 51 s 25.18 832, 437 607, 716 224,121 121, 590 75.12
BEEER T — 0.05 38. 41 s 14.78 132,025 526, 532 205, 492 106, 778 75.08
FIxEEE T — > 3.06 39. 00 s 104. 85 95, 480 76, 654 18, 825 14,742 75.40
TI24ILE 100. 00 43. 86 41.99 25.92 4,932 4,528 403 10 75.00
FER2EE
EAD EAD
EAD EAD  MEFH  METH R5|HEE
METFY  METFH  Eldefault Y25 - y1ft EAD WD ICETREEBD
PD (%) LGD (%) (%) (%) () FUNSORFTNS VR REIHEE  MMEFHE ()
TR E M 0.25 37.44 7 26.15 94, 345 48,015 46, 329 4,159 75.00
BEEE—> 0.08 37.49 e 23.83 88, 835 44, 844 43,991 3,425 75.00
FIxEEE T — > 0.93 36. 10 s 64. 01 5, 391 3,083 2,307 134 75.00
TI24IILE 100. 00 59.57 56. 39 42.14 118 81 30 - -
At 1.05 37.48 e 20. 11 1,455, 825 1,102, 022 353, 803 142,134 75.19
BEEER T — 0.04 38.27 7 11. 81 1,244, 414 918, 604 325, 810 121, 812 75.15
FIxEEE T — > 2.40 32.29 s 70. 68 201, 402 173, 849 217,552 20,274 75.45
TI24ILE 100. 00 43. 65 41.17 35. 64 10, 008 9, 568 440 41 75.00
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(ETIE#R)

ERUEE
[B# 9 [FER1T
EAD EAD
EAD EAD MMETFHY MEFEH R5|HEE
MMETFH MNEFEH  Eldefault  YzJ - 914t EAD WM IZRTHEED
PD (%) LGD (%) (%) (%) =M FTUNSURFTNS DR KREIHE  METHE G
ERAEEM 0.12 37.88 / 6. 60 118, 143 112, 526 5,617 — —
‘EEER T — 0.05 37.87 / 6.22 117,210 112,337 4,872 — —
FIxEEE T — > 1.10 37.38 / 54.75 854 109 144 — —
TI2AIILE 100. 00 50. 17 47.13 40. 23 19 19 — — —
At 1.73 36. 66 7/ 14. 84 673, 865 568, 216 105, 648 9,843 75.38
BEEER T — 0.02 38.09 / 3.42 547,160 455, 473 91, 686 5, 362 15.41
FIxEEE T — 2.51 29.48 / 66. 19 118, 150 104, 646 13, 503 4,454 75.28
TI24ILE 100. 00 44.35 41.67 35.53 8, 554 8, 096 458 21 75.00
FERU4EE
B#&#YIFa—HRL— FMRIT
EAD EAD
EAD EAD MMETFH MEFEH K5|HEE
MMETFHY MMEFEH  Eldefault  YzJ - 914t EAD WM IZRTHHEED
PD (%) LGD (%) (%) (%) =M FTUNSURFITNS VR KREIHE  METHE®
ERAEER 0.25 37. 34 7 26.52 66, 706 38, 534 28,111 3,314 75.00
BEEER T — 0.09 37. 34 / 23.48 61,609 35, 859 25, 750 2,493 75.00
FIxE#EE T — > 0.90 36. 66 / 63. 52 5,033 2,645 2,381 821 75.00
TI24IILE 100. 00 81.44 18.30 41.54 63 29 33 - -
At 0.99 38. 51 7 25.18 831, 550 607, 716 223, 834 121, 590 75.12
BEEER T — 0.05 38. 41 / 14.77 131,138 526, 532 204, 605 106, 778 75.08
FIxEEE T — 3.06 39.00 7/ 104. 85 95, 480 716, 654 18, 825 14,742 75.40
TI2AILE 100. 00 43. 86 41.99 25.92 4,932 4,528 403 10 75.00
ER2B5EE
EAD EAD
EAD EAD IEFEL IETH K5|HEE
IEFELY MNEFEYY  Eldefault Y2y - 914} EAD WM IZRTHEED
PD (%) LGD (%) (%) (%) =M FTUNSURFITNS VR KEIHEE  METHE G
ERAEER 0.28 37.33 7 21.09 82,508 48,015 34,492 4,159 75.00
BEEE T — 0.08 37.38 / 24.49 16,998 44, 844 32,154 3,425 75.00
FIxE#EE T — > 0.93 36.10 / 64. 01 5, 391 3,083 2,307 134 75.00
TI24IILE 100. 00 59. 57 56. 39 42.14 118 871 30 - -
&&t 1.06 31.41 / 20.12 1,443, 988 1,102, 022 341, 966 142,134 75.19
BEEER T — 0.04 38.27 / 11.73 1,232,577 918, 604 313,973 121, 812 75.15
FIxEEE T — 2.40 32.29 / 70. 68 201, 402 173, 849 21,552 20,274 75.45
TI24ILE 100. 00 43. 65 41.17 35. 64 10, 008 9, 568 440 47 75.00
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[P377]

(P) TYRKR— v —RHIBKDHEHE & RIEEDR L

(ER254F4A ~FRK264E37 . Bl : BM)
(B (GTE#)
HHE (FROESAREEDHGERTE) =RIE HE (FROESAREEDHGERTE) =RIE
[ EEERE [ EEERE

SRR E @ 146 36 A 12 146 85 A 12
S5t 9,784 3, 206 A 434 9,784 3,205 A 434
MREESIRE R UCRYRFYRRSIORMSIEED Y XY

(6) REBESBIEIRUVRYREHBIEI OMEMEFED ) R OKR
[P379] (A IREMESIGIRCRBRFYRIMSIOKT (B EM)

GREBESEE)D

€0
ERRAEE FEROERE
B#& 7 128847 IB#H 9 Ea—7R L— FERTT
BER EEta5% S EEE R EEES
&5t / 2,930 13,871
(GTE#)
ERRIAEE EROLEE
H#A7 125817 B9 EJ—7R L— FaRfT

EELR EEHL% EEL% EEHLDE

it / 2,093 2. 04

mI—sy k- URY
07 b5/ v—Xi

[P396] T7™ FS4Av—5i#E| OFER (B EA)

(B _ (FTIE#) _
HAHTEa—RL— FaRis k%  ROCEABHCAACHY HEE X% RHRAOCBABOCAAICHY HEA
FR25ESHREE 3, 266 51, 300 6. 3% 3, 266 51, 301 6. 3%

(B _ (GTE#) _

BX3 ROCBABOCAAICHY HER X3 RAOCEABOCAAICHY HEA
FR26E A REE 3, 801 81, 803 4. 6% 3, 801 81, 806 4. 6%
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