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7 150% 275 1,033 10 378
8 250% = = = =
9 400% = = = =
10 1250% = = = =
11 Gl 76,288 34,860 10 79,869
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[BCEARDOTERDIRT]
[$R1T &S]
EENLBHTER

$£tE CR6: ABMBRFER—M T+ UARUTTTI#I MR (PD) RABIDERAVRT - TTRAR—T +—

2023%F9A% (87 - HRMA. %. T, F)
CREMEBIBNF A A— k74 U ARV 74 )L hE (PD) RABIOEAI AT - TITAR—T v —
1 [m] A = 7 A ~ F ) X % 7
~ Jccr-Em
DI S CCF - {27 _ Y2791
WE  PDR% JOATI2 (471552 | Taccr |S27HE| qepp | BES | BB | TOEE BRUXT.onsves| e |@wesise
K=Fv—|y=p 172 “EAD ’ (RWA density)
OF | K-Tv—
O
VT BT AR—T v —
1 [0.004E0.155m 5,526,024| 329,621 12.0115,939,266 0.00 0.1 44.32 1.2| 179,567 3.02 72
2 |0.15L0 £0.25FK 3,009 - - 3,009 0.21 0.0 45.00 1.4 1,050 34.91 2
3 |0.25L1 E0.50K - - - - - - - - - - -
4 [0.50LLE0. 7557 - - - - - - - - - - -
5 |0.75L0 £2.50FK 221 3,956 100.00 3,956 0.97 0.0 45.00 49 4,865 12297 17
6 |2.50L0 E10.005 42 B . 0 2.94 0.0 45.00 2.3 0 125.91 0
7 [10.0081.£100.0057% - - - - - - - - - -
8 1100.00 (F7#I ) - - - - - - - - - - -
9 |Gt 5,529,298 333,577 13.0515,946,232 0.00 0.1 44.32 1.2 185,483 311 92 1,419
ERIBIEOT T I AR —T v —
1 [0.00L4 E0.155 521,482 16,263 67.23| 533,946 0.04 0.0 45.59 0.7 65,791 12.32 107
2 |0.15L0 E0.255K 17,612 B . 14,621 0.21 0.0 45.00 1.9 7,759 53.07 13
3 [0.2550E0.505%7% - - - - - - - - - -
4 |0.50L0 E0.755K 708 100 - 708 0.62 0.0 45.00 5.0 981 138.59 1
5 |0.75L1 E2.50K - - - - - - - - - - -
6 | 2.50L0 E10.00KE 544 - - 478 8.00 0.0 55.09 2.3 1,062 22218 21
7 | 10.00L0E£100.00FK - - - - - - - - - - -
8 [100.00 (*7# LK) - - - - - - - - - - -
9 |Gt 540,348 16,363 66.81| 549,754 0.05 0.1 45.58 0.8 75,596 13.75 144 13
FEENATII ARV v— (PEPIEERT LI AR5 v ROBEENEEER<.)
1 [0.000 £0.155 2,915,912(1,364,004 11.6613,060,140 0.05 2.1 45.16 25| 682,757 22.31 791
2 |0.1580£0.255K 446,129 72,410 24.71| 457,211 0.21 0.8 4355 271 211,010 46.15 418
3 |0.25L0 £0.50FK - - - - - - - - - - -
4 10.500 £0.755F 343,324 95,677 58.81| 384,847 0.62 0.8 43.82 2.7 306,743 79.70 1,045
5 |0.75L0 £2.50FK7 146,294 20,509 45.49( 133,064 0.97 0.5 43.12 3.1 125718 94.47 556
6 | 2.50LLE£10.00KH 75,353 3,297 16.50 70,228 3.55 0.2 43.14 2.7 92,425 131.60 1,082
7 | 10.0024£100.00F# 8,766 B 7.724 12.09 0.0 44.52 1.5 14,939 193.40 415
810000 G741 | 25024] 2.352|  37.09] 25680] 100.00 00| 4347 19 : 1 1164
9 |Gt 3,960,805 (1,558,251 15.6514,138,897 0.85 4.7 44.75 2.611,433,593 34.63 15,475 11,810
hERG\REEE) T T RAR— v —
1 [0.004E0.155Fm 739,568 109,006 16.10| 706,448 0.1 3.6 40.57 34| 206,218 29.19 315
2 |0.15L0 £0.25K 1,267,950 37,118 55.16(1,211,035 0.21 8.6 39.56 43| 532,120 4393 1,006
3 [0.255£05057 - : : - : : - : : - -
4 [05081E0.75%® | 571.729| 37.674]  8153| 550777] 062 30| 4035 40| 361290 6922 1378
5 |0.75L £2.50FK 477,564 14,462 67.24( 459,028 0.97 2.8 39.17 45| 370,537 80.72 1,744
6 [25000E1000%% | 576757]  9.085]  27.60] 487.575] 3.0 46| 3939 41| 515316] 10568]  7.140
7 [10.0050E100.005%7| 71,400 210]  1306] 36595] 12,09 05| 4373 21| 58200] 15903] 1934
8 1100.00 (F7#JI ) 79,326 868 27.99 63,358 100.00 0.4 41.98 2.0 - - 26,603
9 [t 3784296 208427]  38.98|3514.820]  276]  239]  39.90 40]2063683] 5871] 40.123| 246%
BB L0 AR~ v— (PD/LCDARABASNG LT AR~ v — CiRB.)
1 [0.00LAE0.155K 302,694 - -| 302,694 0.04 0.1 90.00 50| 347,343 114.75 20
2 [015E0. 255w 951 : - 951 021 00| 9000 50| 1.494] 15701 1
3 [0.2550E0.50%7% - - - - - - - - - - -
4 |0.50L0 E0.755K 1,105 - - 1,105 0.62 0.0 90.00 5.0 4,401 398.29 6
5 [0.7500E2.50%% 358 - i 358] 097 00| 9000 50| 1272] 35539 3
6 [2.5010E10.005%7% 167 : : 167 296 00| 9000 50 584 350.15 4
7 | 10.004£100.005F 20 - - 20 12.09 0.0 90.00 5.0 121 606.07 2
8 [10000 G4/ 1) 0 - i o[ 10000 00| 90,00 50 0 1.250.00 0
9 [t 305,296 i [ 305206] 004 02| 9000 50| 355217] 11635 38
BAEE FEENBAT) (7L k - U ATEEER)
1 [0.0051£0.155%7 11.850]  6:636] 10000] 18.059] _ 006 00] 4500 18] 3021] 1673 4
2 |0.150 E0.255FK 940 1,302 75.00 1,884 0.21 0.0 45.00 3.0 944 50.11 1
3 |0.25L1 £0.50FK7 - - - - - - - - - - -
4 [050LLE0.75%® 272]  _1875] 10000] 2073|062 00| 4500 4] 1333] 6428 5
5 [0.7550F2.505% - - - - - - - - - - -
6 | 2.50L1E£10.00K - 631 100.00 620 4.60 0.0 45.00 1.0 792 127.77 12
7 [10.008E100.0057% - - - - - - - - - -
8 [10000 G741 1) 63 i : 62| 10000 00| 4500 24 : - 28
9 |/t 13,126 10,447 96.88 22,700 0.51 0.0 45.00 1.8 6,091 26.83 53 66
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2023F9HK @41 EAM. %. T F)

CRE:AERBITTFE - AR — b7+ UARVT 74 hE (PD) RHFIDERYRT - TIRR—F v —

< O N = m ~ K 7 D = i 5
_|ccF-2m
L0 | 2aamm0 P - . YA7- 911}
WE ~ PDR% JORIIR|47-1157%| Wyccr |SZ7HE| qugpp | TES | WS | WORE |ERURT. onsvom e |mmsius
R=Fv—|¥=h 192 EAD (RWA density)
DEE R—T v —
oF
BARE BHEASAT) Bt X7 8555)
1 10.00L4E£0.155K7E - - 23,238 0.06 0.0 100.00 1.0 6,667 28.69 14
2 [0.1550£0.255 78 - - : 10 oo 00] 10000 1.0 6| 6888 0
3 |0.25L0 E0.505Kif - - - - - - - - - -
4 |0.50L4E£0.755KE - - - - - - - - - -
5 [0.755LE2.505 - - - - - - - - - -
6 |2.50L1_E£10.00KiE - - - - - - - - - -
7 | 10.00E4E£100.005K5 - - - - - - - - - -
8 [100.00 G7# L P) - - - - - - - - - - -
9 |/t - - - 23,248 0.06 0.0 100.00 1.0 6.674 28.70 14
B RIWE S TR F—)LE)FT T AR—T v —
1 [0.0051E0. 15558 - - - - - - - - - - -
2 |0.15L0 E0.255Kif 3| 213,860 39.06 79,603 0.19 250.7 63.30 - 5,045 6.33 93
3 [0.2520 E£0.50K7 9,356| 204,721 18.96 48,179 0.35 369.4 63.79 - 5,136 10.66 107
4 [0.50BLE0.75578 - - - - - - - - - - -
5 |0.75L1 E2.505Kif 8,004 7,566 40.22 10,797 1.13 30.2 72.63 - 3,302 30.58 89
6 | 2.5024E10.005K7 58,125 23,067 37.85 66,516 4.21 149.3 74.58 - 53,446 80.35 2,088
7 | 10.001£100.005F7 1,025 377 34.64 1,152 27.84 3.7 74.74 - 2,319 201.25 241
8 [100.00 (F*7# /LK) 1,006 3,296 37.18 2,229 100.00 16.6 64.14 - 570 25.57 1,384
9 [/t 77,521 | 452,889 29.91| 208,479 278 820.1 67.57 - 69,819 33.48 4,004 986
BERADEDI LI AR—J 7 —
1 [0.00BAE0.155i 810,460 418 100.00| 798,927 0.09 57.7 28.07 - 53,249 6.66 224
2 |0.1520 £0.255K5 100,303 - 100,302 0.21 14.8 26.71 - 11,149 11.11 56
3 [0.255LE05058 [2937.607| _ 2419] 100.00]2939.986] _ 0.33] 1633|2877 | 501569 1706 2863
4 10.50L0E0.755K1 831 - - 831 0.50 0.1 26.08 - 169 20.33 1
5 |0.75L0 E2.50K - 25 100.00 25 2.00 0.0 17.91 - 9 34.99 0
6 |2.50L0_E£10.00KiE 28,224 - - 28,121 2.76 1.8 28.12 - 18,750 66.67 218
7 |10.00L1E100.005KE 11,381 - - 11,372 23.36 0.8 28.10 - 17,904 157.43 747
8 [100.00 (F7# LK) 27,253 4 100.00 27,243 100.00 2.3 34.63 - 10,982 40.31 8,557
9 [net 3016063 2868] 100.00]3906812] __ 1.06] 2411 2861 [ 613783] _1571] 12688] 11304
2007 VAT T AR—T v — CREH)
1 10.00L4E£0.155K7E 10,750| 752,248 100.00| 762,998 0.03 534.5 - - - -
2 [0.155£0.25% 78 127]__2076] 10000 2204|016 18] 8138 629 2853 2
3 |0.25L0 E0.505Kif 131,605 21,349 52.44| 141,585 0.45 83.2 46.80 - 44,825 31.66 299
4 |0.50L4E£0.755K7E - - - - - - - - - - -
5 [0.7551E2.5058 | 13630 : | _13628] _150] _ 114] 5603 | _8593] 6305] 119
6 |2.50L1_E£10.00KiE 1,885 201 52.43 1,977 4.75 0.3 30.26 - 882 44.63 29
7 | 10.00E4E£100.005K5 761 11 52.44 766 19.84 0.5 39.94 - 661 86.28 59
8 [10000 G740 M) | 2301 455] 5293 2539 100.00 08| 4375 __719] 2832|1053
9 |/t 161,061| 776,343 98.65| 925,701 0.41 632.8 8.39 - 56,312 6.08 1.564 565
ZOMIT—IVEFIIZR—V v — (BEMH)
1 [0.0051E0. 15558 - - - - - - - - - -
2 |0.15L0 E0.255Kif - - - - - - - - - -
3 [0.2520 E£0.50K7 - - - - - - - - - -
4 [0.50BLE0.75578 - - - - - - - - - - -
5 |0.75L1 E2.505Kif 281,194 9,379 16.37| 275,207 1.30 24.8 24.08 - 70,680 25.68 834
6 | 2.50L4E10.005K7 23,599 231 11.50 23,352 7.04 1.9 17.23 - 6,134 26.26 267
7 [10.005E100.0057% 37 ! : 37| 2213 00| 4238 : 36] 9829 3
8 [100.00 (F*7#)LK) 9,313 101 10.92 9,289 100.00 0.6 25.80 - 5,296 57.01 1,973
9 |/\&t 314,144 9,712 16.19| 307,886 4.71 27.4 23.61 - 82,147 26.68 3,078 2,683
5t GTOR—_h7707) [18601.064|3.368860] _ 38.46]1962/.128] ___1.00] 1./508] 3958 (4948403 2495] 77279 53646
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[BEEARDFTEDIR)
[ER1T =]
EENGHREIE
2024F9HK @41 SR, %. T F)
CREMEMEN TR —R— R 74 UARUT 74 N%E (PD) RRRIOEAURY - T7 AF—Vv—
1 = n = o ~ S E3 ] = w >
~ |ccr-Em
7R | S CCF -8R _ Y2791}
EE PDR% JORIIR|$7- 1572 | FaccF |LAZHR| pepp | BEE | I | FIEE (ERURT- \puemeel B |mssue
G LR FHER® o LGD B |7t MR i ensiy
0E | K—Vr—
o@
VT AT I AR—T v —
1 [0.00DLL0.1557% 16,617,:830] 255.431]  21.71]7,011,268 0.00 0.1] 4468 12| 188,909 269 75
2 [0.154 E£0.25%m 3,885 - - 3,885 0.20 0.0 45.00 2.2 1,615 41.57 3
3 [0.25 E£0.50%F % = = = = = = = = = = =
4 [0.50L0E0.755KE - - - - - - - - - - -
5 [0.7551E2.5057% 50| 4529 100.00| 4529 0.94 00| 45.00 50| 5519| 121.86 19
6 [2.5021E10.00%F 16 - - - - 0.0 - - - -
7 1 10.00L4E100.00FK7 o = o o = o o = o o =
8 (10000 74/ M) : . : : . : : . : : -
9 [/\EF 6,621,782 | 259,961 23.07 (7,019,683 0.00 0.1 44.68 1.2 196,045 2.79 98 1,829
SRS T AA— S —
1 [0.00BLE0.1557% | 485668] 16,276]  95.82| 502,719 0.05 00] 4508 08| 73101] 1454 120
2 [0.15 E£0.255% 23,051 - - 23,051 0.20 0.0 45.00 2.2 12,872 55.84 20
3 10.25 F0.50F7 - - - - - - - - - - -
4 [0.5001 10,7558 230 100]  10.00 240 0.60 00| 45.00 1.0 138 57.45 0
5 10.75 E£2.505FE = = = = = = = = = = =
6 | 25001 L10.0057% 316 - - 252 7.97 00| 6258 35 687| 271.89 12
7 [10.005LE100.005% - E - - E - - E - - -
8 [100.00 (7#I ) = = = = = = = = = = =
9 [t 509,266| 16,376]  95.30| 526,264 0.06 0.1] 4509 09| 86:800] 1649 154 62
EEFEN AT LT AR — D7 — (PERNRERT LT AR —ROBEEIEER< )
1 [0.00B4E0.155FE 3,213,946 | 388,472 31.24 (3,327,008 0.06 2.1 40.88 25| 744,191 22.36 907
2 [0.1501L025%% | 506,901| 33190 42.16] 504,733 0.20 11| 37.04 28| 192238| 3808 373
3 [0.2501L0.505% 2 2 2 2 2 2 2 2 2 2 2
4 10.50B E£0.75%K 420,463 129,617 39.25| 455,806 0.60 1.0 38.30 2.8 313,533 68.78 1,047
5 [0750E250%% | 209.932| 17.659|  31.12| 187,882 0.94 06| 3551 32| 144968| 77.15 627
6 | 2500 L10.005% | 71.134| 2679 3051| 64,798 361 03| 3679 26| 71,182 109.85 860
7 [10.00L/£100.00F 5,100 300 10.00 4,534 12.21 0.0 40.18 1.1 7,907 174.39 222
8 (10000 74/ M) | 30146 621| 48.06| 29272| 100.00 00| 3870 18 - 11329
9 [/N\ET 4,457,625 | 572,541 33.69 4,574,035 0.87 5.4 39.91 2.6|1,474,022 32.22 15,368 13,526
ChER/\PEEE) [ T ZAR— v —
1 [0.00BLE0.1557% | 733.551] 99,438]  18.88| 703,674 0.10 36] 3352 35| 168,176]  23.89 258
2 [0.15 E£0.255 % 1,275,808 39,107 32.911,219,930 0.20 8.5 29.88 43| 391,844 32.12 729
3 10.25 E0.50FK 7 - - - - - - - - - - -
4 [050L1L0/5%% | 543.257| 40,789  64.23| 527744 0.60 27| 3226 40| 285016| 54.00| 1,021
5 10.75 E2.50%FE 466,588 11,519 36.87| 447,320 0.94 2.7 29.67 45| 270,711 60.51 1,247
6 [ 2500 E10005% | 567,184] 9,001|  18.83| 486,419 3.55 45| 29.90 21| 388472| 7986| 5238
7 [10.000LE100.0057%| 56,706 69| 51.13| 28798 1221 04| 3493 23| 36681| 12737 1,228
8 [10000 741 | 90510 542|  10.66| 70,609 100.00 05| 3531 2.0 - | 24,937
9 [t 3.733607| 200,568|  31.87 3,484,497 2.92 233 31.11 40[1,540,003| 4422| 34661| 27,948
HRELTAR—I v — (PD/LGDARMEAIND LT AR—I+—I(CBRS.)
1 [0.00BLE0.1557% | 314601] 9,070  40.00| 318,229 0.05 0.1]  90.00 50| 436510] 137.16 32
2 [0.1551£0.25%7% 781 - } 781 0.20 00| 90.00 50| 1,208| 15453 1
3 [0.2550 10,5055 - - - - - - - - - - -
4 [0.5001L0.755% 1,036 - T 103 0.60 00| 90.00 50| 4129| 39857 5
5 10.75 E2.50FK7 - - - - - - - - - - -
6 | 2.5050£10.005%7% 471 - ; 471 2.85 00| 90.00 50| 1.651| 349.93 12
7 [10.00L0£100.00F 20 - - 20 12.21 0.0 90.00 5.0 121 608.75 2
8 [10000 G741 29 - - 29| 100.00 00| 90.00 5.0 334| 1,125.00 26
9 [t 316,940]  9.070|  40.00| 320,569 0.07 02| 90.00 50| 443955 138.48 80
BAEE @EEAEET) T4k - URATESES)
1 [0.000E0.1557% 3708] 8377] 10000 11714 0.08 00]  40.00 19]  2330] 19.89 2
2 [0.1501L0.25%% 1329] 1,195| 59.29| 1,997 0.20 00|  40.00 16 637| 31.92 1
3 [0.2501L0.505% : . : : . : : . : : -
4 [0.50LE0.755% 770|  1,455| 100.00] 2,156 0.60 00| 40.00 18| 1,291 5987 5
5 [0.7501E2.5057% 208 - ; 204 0.94 00|  40.00 46 213| 10474 0
6 | 25051 110,005 21 533 100.00 543 4.49 00|  40.00 1.0 612| 11264 9
7 1 10.00L4E100.00F7 - - - - - - - - - - -
8 (10000 74 M) 66 - - 64| 100.00 00|  40.00 1.4 - - 25
9 [t 6,105 11.561| 9579| 16,680 0.69 00|  40.00 19| 5084 3048 47 71




2024F9HK @41 EAM. %. T F)
CRENEBEREE—F— 74 UARUZ7 £ )L M (PD) RARIOEAURT - T AK—Tr—
ar m} A = i N b 5P ) X )12 Fl
_|ccF-Em
1;1? 7 %?igmgauﬁig CCF - (& . Y27+ 921}
EE PDR4% JORITR| 47+ 1594 | FCCF |LAZHE| quepp | BEE | I | BIEE (ERUA7- \gusmeel B [mksue
F—Sr—|y—p 17 *"Eﬁgﬁ& e lelp B | 727 OB a densiy
OE | K—Tr—
O
BAEE (FEEAEAT) GHL) 2 IILE)
1 10.00BL 01557 - - - 17,180 0.08 0.0 100.00 1.0 6,079 35.38 14
2 |0.15L £0.25% - - - - - - - - - - -
3 10.25 E£0.50%F % = = = = = = = = = = =
4 [0.50L0E0.755FKE - - - - - - - - - - -
5 |0.75L0 k2.50FK7 - - - - - - - - - - -
6 [2.5020E10.00%F - - - - - - - - - - -
7 110.00L4E100.005F7 o = o o = o o = o o =
8 [100.00 (F7#JLK) - - - - - - - - - - -
9 [/N\EF - - - 17,180 0.08 0.0 100.00 1.0 6,079 35.38 14 -
WRURILE TR F—)LaT T AR— v —
1 10.00L E0.15%K - - - - - - - - - - -
2 [0.15 £0.255E 1| 148,143 37.71 52,910 0.15 157.2 72.23 - 3,219 6.08 57
3 10.25 F0.50F7 12,208| 355,709 14.80 64,857 0.32 654.0 67.72 - 6,866 10.58 141
4 10.50B E£0.75%K - - - - - - - - - - -
5 10.75 E£2.50FE 8,226 7.451 24.60 9,843 1.15 30.8 71.97 - 3,029 30.77 82
6 |2.50 E10.00FK@ 62,579 25,519 58.45 77,123 417 158.3 73.52 - 60,712 78.72 2,367
7 110.00L4E100.00Fm 1,221 453 38.44 1,393 27.16 4.5 73.74 - 2,776 199.16 280
8 [100.00 (FF7#IN) 1,052 3,446 25.84 1,941 100.00 175 72.86 - 349 17.98 1,386
9 [/\EF 85,289 | 540,723 23.36| 208,069 2.85 1,022.4 71.31 - 76,953 36.98 4,315 1,069
EAFRIERT L Af— Tt —
1 10.00L0E0.15%K 787,340 552 100.00| 776,387 0.12 55.6 27.78 - 62,595 8.06 280
2 |0.15 £0.2557 594,324 2,622 100.00| 596,945 0.16 19.3 35.03 - 71,024 11.89 334
3 [0.25L1 E0.50%F® 1,553,887 - -11,553,882 0.43 73.9 27.08 -| 295,114 18.99 1,814
4 10.50L E0.75%K 995,444 - -| 995,406 0.61 88.5 26.50 -| 236,336 23.74 1,609
5 10.75 k2.50F7 3,359 23 100.00 3,382 0.92 0.2 25.81 - 1,038 30.68 8
6 [2.50L4 E10.00%Fm 28,197 - - 28,112 4.06 1.8 27.73 - 22,997 81.80 316
7 [10.000_£100.00F# 12,453 - - 12,445 23.61 0.9 27.60 - 19,275 154.88 813
8 [100.00 (F7#IK) 27,455 1 100.00 27,450 100.00 2.4 33.94 - 10,948 39.88 8,441
9 [/N\EF 4,002,461 3,198 100.00 (3,994,014 1.15 2429 28.31 -| 719,330 18.01 13,618 10,797
O T AT IO AR D v— CEE)
1 10.00BLE0.155K7 - - - - - - - - - - -
2 |0.15L £0.25% 102 2,262 100.00 2,364 0.17 1.8 79.54 - 684 28.94 3
3 10.25 E£0.50%FE 142,096 21,492 10.04| 143,070 0.44 87.3 50.63 - 48,860 34.15 325
4 [0.50L0E0.755KE - - - - - - - - - - -
5 10.75 E2.50%F 13,918 - - 13,917 1.46 11.4 57.94 - 8,991 64.60 123
6 [2.5020E10.00%F 1,575 157 10.00 1,573 4.53 0.3 35.12 - 808 51.39 25
7 110.00L4E100.005F7m 977 47 10.00 981 17.83 0.8 42.95 - 881 89.84 75
8 [100.00 (F7#JLK) 2,116 456 12.55 2,172 100.00 0.8 47.50 - 408 18.81 999
9 /NGt 160,786 24,416 18.42| 164,078 1.99 1025 51.43 - 60,635 36.95 1,552 572
ZOM)TF—ILEITIY AR-Iv— (B
1 10.00L E0.15%K - - - - - - - - - - -
2 [0.15 E£0.255F % = = = = = = = = = = =
3 10.25L F0.50F7 - - - - - - - - - - -
4 [0.50LLE0.75K 74,619 2,281 18.32 74,239 0.73 6.3 27.31 - 17,829 24.01 148
5 10.75 E£2.50%FE 202,357 7.403 9.18| 196,617 1.46 18.5 23.95 - 53,771 27.34 689
6 |2.50L E10.00F@ 23,013 232 8.91 22,733 7.08 1.9 17.23 - 5,974 26.28 261
7 [10.000_E100.00%F 18 - - 18 23.30 0.0 45.27 - 19 107.03 1
8 [100.00 (F7#IN) 9,781 95 8.63 9,739 100.00 0.7 26.41 - 4,375 4492 2,222
9 |/\EF 309,790 10,013 11.25| 303,348 4.87 27.5 24.35 - 81,971 27.02 3,323 3,159
Bit (2TOR—KN7#1)4) 20,203,658 [1,648,431 29.25 20,611,742 1.03 1,424.8 38.94 -14,691,781 22.76 73,234 59,039

¥ TERFREEURT - TRy ROFEICHENT,

—# [CCF - 5\ X 7HIRF ZEMAEZEAD] = [CCF - A XA 7HIRF ZERAZNEAD dilution]

A [FHPD] = [FHEL dilution]
Ui [ERURT - 7ty NOE] = (78 R 7BSBOOERI R - 7y MO
MEFESMHEECDOVTIE. IRT [ROVvT 127 - 717U 7AR] ZBRALTWSH. BEHLUTWEBA. Fio. BABE (UTF—LET) F%Eb)EEA.

IFaAUTF1 () PEVSNZTIZR—Sv—XODHEEHLUTVET,
H2AMBICDNT. PDEHTEEDHZRAVWTVWSEEURILE Y 7RI F— VBT T AR—I v —. BERREEDIT IV AR—Sv— ZOMUF—LETITZ AR—=I+
— CHEY HEESEZELTHY. ZNUADII ARV v —RyIEFEHRETHLTOET,
%3.1) —2EB | MEHBECHITT D LT AR—I+ —RXPICEHDTVET,
ABAEIE (EEEASET) GFHEUXTEHED) OR—KNT+UFCDONTIE. TORFE FLOB) HABZH26NDELET,
[PDX%] = [EL dilutionEX43]

69



.
[BCEARDOTERDIRT]
[$R1T &S]
EENLBHTER

£/)\E CR7 : ABBAHFEERAYRATERFEELTHVWSONZTILY Y b « FTUNT e THERVRT - 7EY b

NEIC5Z2IHE
2023987k (67 : @5
CR7:ABMEMFE—ER A JHIRFEE UTAHWVWSNBZIL Yy b - FUNT A TWERVRT - 7ty NOBEICSZZRE
1 m}
Y27 -7y hog | TtV OB
1 VBT II ZAR—T v —FIRB - 185,483
2 VT U TETII AR~ ¥ —ARB
3 SRUEEIZEAET T 7 2K~V +—FIRB - 75.596
4 SRMEZEF T T ZR— v—AIRB
5 BEANGITIIRAR—V v — (BESMEEZR<.) -FIRB - 3,497,276
6 BEANGTIIRAR—Yv— (FESMEBEEZR<.) -AIRB
7 BTEEHEHE-FIRB - 238,744
8 BEEIEHE-AIRB
9 T — LB RILE S TR F—LEF I AR— v — - 69,819
10 )T — L -BERARBERT T AR — v — - 613,783
11 DF—L-ZOf) F— BT T AAE— D v — - 138,460
12 #-FIRB - 662,820
13 #R-AIRB
14 FEASHE-FIRB - 12,766
15 FEAEHE-AIRB
16 &t - 5,494,751
2024%9AK (84 : E75FD)
CR7:ABBEIFE—ER) A JEIFFEE UTAHWVWSNBZIL Y Y b - FUNTA THERVRT - 7ty NOBEICSZZRE
ar m}
EE H—RT4UA % 7; £ T‘qi)éé ;f%?%f}";;;za'
1 VT TEIT IO R~ —FIRB - 196,045
2 YU DEFII RR—T v —-ARB - -
3 SRMESET T T 2R — v —FIRB - 86,800
4 SRS T Y 2R— v —AIRB ] ]
5 BEANGITITRAR—Tv— (FESME#EZRR<.) -FIRB - 3,014,925
6 BEEAANLTIIZAR—Vv— HESEEZR<) -ARB - -
7 RTEEHEHE-FIRB - 271,113
8 HEEREE-ARB - -
9 T — LB RILE S TR F— LB LT ZAR— v — - 76,953
10 )T — L -BERARBERT T AR — v — - 719,330
11 DF—IL-ZOf) F— LTI RA— T v — - 142,606
12 B\ fEHE-FIRB - 11,163
13 A EE-AIRB - -
14 ot - 4,518,939

XEAVURATHIRFEELT. LIy N - TUNT 1 TBAVTVERA.
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SNE CR10: REMEMFEAEEMEE (ROYvT 127 - 7317V 7AR)

2023F9AXK (841 : EFF)
CR10 : AEBHFE - BEEMEE (XROvT1>7 73147V 7AHAN) EHREITIAR—I+v— (=7 v b - RA—2XAHXH)
« | o | o~ | =] x| A~ ] ] v x| r]| 3
BEEMMEE (ROvyT1>7 - 73147V 7AR)
RITF1 )T« DEVEERTHEDTEMT (HVCRE) U5
19115247+ K5YR| URT - TI2K—Y+—0O8 (EAD) EAYRT - _
#FHEORY | REHE (L S i HASHER
4 I\o)gE d I\a)gE JIz1 b PF OF CF IPRE I:Ié 7ty I\(DEE
2. 58K 20,437| 28,435 50%| 27,460 14,303| 41,763| 20,881
& (Strong)
25F L E | 197,314 21,810 70%| 143,585 2,523 58,716 204,825 143,377 819
2. 5F K 4,150 830 70% 1,092 3,681 4,773 3,341 19
B (Good)
258D 22,133 4,000 90%| 13,699 11,433 25,133| 22,619 201
g (Satisfactory) 9,713 884 115% 1,239 1,690 7,446 10,376 11,932 290
550 (Weak) 20,888 438 250%| 13,574 482 579 14,636| 36,590 1,170
774~ (Default)
=E 274,637 56,399 -1 200,650 4,697 96,160| 301,508| 238,744 2,500
AT 1 )T« DEVEERATEHEDTEMT (HVCRE)
.. =s o= ITAR—| =
AV NTIR|FT NITVAR| VRT » ERVRT . =
#HHl EORyD | REFEHE (L 19 Jv—0DFE |55 HAHER
2. 58K 70%
& (Strong)
2.5F E 95%
2. 5F K 95%
B (Good)
258 E 120%
g (Satisfactory) 140%
550 (Weak) 250%
774~ (Default)
=11
HREITAR=—S+— (I—7 vy b« R—=22HREH)
I—=TY RN+ R=ZAAXNEHEINZIBRAEL I AR—T v —
. =s o= s ITAR—|=
=1y AV NFVR| AT NFVR| URTD - Sy ERYRT -
A7y S—NOE| Y- NOB| Tk Iy OB 56y 0@
(EAD)
BSFE- HEH%IC 91,740 300% 91,740| 275,222
BZFE-IELIBHL 8,095 400% 8,095 32,381
NEBEFILFE
=E 99,836 99,836| 307,603
100%MDVRT « 74 MHIBHINZIMHREI I AR—T v—
HEEALRERET/ TN
S£E-IAEIE UEXN(EFHKE
CEARERERETUIUSE
FIELIEULEDEDD EC 100%
AIZELWT100% DI RT -5
1 MAERSNZHAET
TAR=T 4 —

/1



72

[BCEARDOTERDIRT]
[$R1T &S]
EENGHTEIR

202459H=% @41 : 5HM)

CR10 : ABMBNFE - HEEMEE (ROvT127 - 7317U7AR)

« | o |~ | =] &£ [ A~ ] v | v ] =] |3

BEEMEE (ROvy T2 - 75147U7HR)

RSTF 1 U7 1 DEVERATEERTERMT (HVCRE) LSt

TN 0= IJRAKR—T+—0% (EAD =

& (strong) 2.5%Am | 40,054| 17,680 50%| 32,674 = -| 14,451| 47,126| 23,563 -
255D F | 251,441 10,818 70%| 130,996 2,231 -1 113,328 | 246,556 | 172,589 986

B8 (Good) 2.5 7,891 1,668 70% 3,695 = -| 4,863 8,558 5,991 34
255 F | 49,880 4,160 90%| 22,547 221 -| 28,775| 51,544| 46,390 412

T (Satisfactory) 8533 1 11s% | so2 | 7641] 8533] o813] 238
5L (Weak) 8.274 -l 250% 4,770 = = -l 4,770( 11,926 381
774K (Default) 4,829 718 = 5,116 = = = 5,116 = 2,558
&st 370,905| 35,046 -1 199,802 3,344 -| 169,060 372,207 | 270,273 4,611

RS 7 1 )7 DREVWEERATHERTEMT (HVCRE)
> Ss (5 ITAR—| =

mELoxs | mrwmm |1 (SRR 0Rg vr-ou B | WA
& (Strong) 2oER - - 0% - i -
2.5k = - 95% g 5 -

B8 (Good) ASE S ST = = 95% - - -
2.5k = = 120% = o -

g (Satisfactory) -| 1,500 140% 600 840 16
gLy (Weak) = - 250% - - -
774K (Default) S = = = = =
Bt | 1500 - 600| 840| 16

¥1.[2OYT 127 - 75147 U7] CIIREEMEEIC DOV TECSEALEERBI1S3RFAERVFEORICEDIESE - B -0 - L - T 7 1)L MNOSEREEICKD SN RT -
DI NDEETT,
¥2.[PFl 3 OO b 7714F > [OF) & #7208 - 774+ 2R [CF] 3 [DFET 171 - 771> 2] [IPRE) (& [BEAFREEDTENT] T,



E+E CCR1: FERIONYIYI—/N—F({ERAVRT - TIAK—S v —&

2023F9HK (&1 - HF)
CCR1 : FERIDN I > I—/N—F ({ERURT « TIAK—S+—8@
< O N = * A
BE RALOLIZ[ERUZTEE] )2, . o401
RC PFE SHMEPE | K~ v —0HE | FREA®RO| "7
CERENhZa | TTAR—T v —
1 | SA-CCR 31,947 19,950 1.4 72,655 32,694
2 |HIBFIORR—-Iv—AR
3 BRY A THIBFECH T BEEFE
4 BERY A TBEIRFEICHIT 2 aENFE 450,297 2,564
5 | TORKR—Y v —ZEEETETIL
6 | &t 35,258
202459H%K (&1 : 5HM)
CCR1 : FBERIDAI>I—NN—F 1 ERAVRYT « TTAKR—Y v —8
1 O N = & A
B BHLEOTIR[BRUZTEE] o) Sp 0
RC PFE REMEPE | f—Yv—0OHE FEBAZRO O
ICEREN3 a | T AR—Y+—
1 |SACCR 21,519 20,919 1.4 58,907 24,449
2 |HIBFIORR—-Iv—AR - - - -
3 | BRVRTVHEIBFECSTSEEFE = =
4 | BRRTVEIBFACST HAUBNFA 19,492 6,535
5 ITAR— v —EEEtETIL - -
6 | &t 30,985
$E+—mE CCR2:CVARTIIWT ZEREKER
2023F9AK (84 : EF5F)
CCR2 : CVAYU RT3 B E AR
1 m}
RE {BRU X JHBEEERED| V27 - 72 NOB (CVAUZT
IJRAR—Tv— 1B=i8E % 8% TP L TIS7-8R)
1 SOEN) A TAEFRDRRE G DR— N T+ A DEE
2 (i) VAU 21— -7y k- URTDE (EHERR)
3 (i) CVAZKLZR - NNUa— 7y k- URTOE GEEERE)
4 | =N ZTAESRORREBBR— N T+ A DEE 55,129 103,751
5 | QVAURZIBHEBONR E BB R— N T 7 ) ADBE 55,129 103,751
#£+—mE CVA1 : RENAZBA-CVA
202459H%K (&4 : HHMA)
CVA1 : [RENIZBA-CVA
af O
1 CVAURTDSEHEISELENES: 17,681
2 | QVAURZ DS EEE IEEENER 2,417
3 | gt 5,905
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U
[BCEARDOTERDIRT]
[$R1T &S]
EENLBHTER

£+°"E CCR3:ZEERIRUVVRT - 71 MDA I—N=FT1BAVRT « TTRAR—T v —

2023F9HK (&1 - HFF)
CCR3EFERIRVURT + I 11 MIDHI VI —)N—F ({ERVRT + TTRK—T v —
« o |~ = x| A v ] F |V
BE 5{S845 (ERY) R 7HIiEZRENIZR%E)
- VAZ-92TM g% | 10% | 20% | 50% | 75% | 100% | 150% | zoofs | &3
1 BAERRNR O BARERTE
2 SEODPREBFT S O PRI TE (F
3 EFRERTEQS
4 s AaNEs(O): WSz =1 )
5 NEDOPREAFELN DO LHEFIE (T
6 EHERFFERITAF
7 WHEAHEF R (F
8 EAE QKRB AR (F
9 5 =RmEF
10 | SRELUE—BEHERNG EEalT - - 0 - - - - - 0
11 | EAZFOT
12| UNEZEEE T ROEAGEIF
13 | EEEs
14 | &t - - 0 - - - - - 0
2024598k (et R
CCRIZEFERIRTIRT « x4 MDA I 2 I—IN—F 1 ERAVRT - TTAR—V +v—
tloln|=]sx[alr]zlu][=x]|a][5]7]%
— 5{E/848 (SR R 7HIFEZIRENIZEE)
- WAZ-IZTR ] 006 |10% | 20%| 30% | 40% | 50% | 75% | 80% | 85% | 100% | 130% | 150% | 2ot &2t
1 BABEBMAR O B4R TE - - - - - - - - - - - - - -
2 SHEODPREFT SO PRI TE (F - - - - - - - - - - - - - -
3 EERFRITED (S - - - - - - - - - - - - - -
4 | BAEOMASEEET A N e e e e
5 | sEOPRERSLAOARSEET | - -] | -| -| -| -| -| -] -| -| -] -| -
6 | EmBRERTaET et I e e et O I Yt (N I
7 A AHEG RIS - - - - - - - - - - - - - -
8 BN E O KA AR (S - - - - - - - - - - - - - -
9 | HH=AHET A N e e
10 |smem s-esmmememsnomeetes | - -] o] -] - -| -| -| -] - -] -] -| o
11| EASmET - - - - - - -] -Be72| | - -Bem2
12 | U\EEZEQHFROEAG@F - - - - - - - - - - - - - -
13| E32lst I N N -
14 | &t =3NS I S S (R -B872| - - 3,873
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$£+=E CCR4:REEMNFER— T+ UAFIRUPDESRINDHY I —N—F 1 ERAVRT « TTRAR—-T v —

2023F9AXK

(811 BRM. %. FH. F)

CCRA:ABRIBIIFiE—R— b7+ UABIRUPDESRIN AV I —IN—F 1 {ERVRT - TIAKR—T v —

158

4

O

N\

K

N\ ~

PDX%

EAD (fSH
1) Z 7 HliR
PILSES: )

TI5PD

5 148F75
(0%

T9LGD

TH5%EE
AR

VR7T -
JI1 D
MEFIHE
(RWA density)

ERVRT
7Y

V7)o ml

ITAR=T v —

1

0.00L24£0.15K5

0.15L0 £0.25K5

0.25L £0.50K

0.50L4 £0.75K5

0.75L0 £2.50K5

2.50L1_£10.00Ki

10.00L1_£100.00K;i

100.00 (F 74 K)

O O[NNI~ |W(N

T

ERERIST

[FITRAR—T v —

0.00L24£0.15K5

261,761

0.15L0 £0.25K5

0.25L £0.50K

0.50L4 £0.75K5

0.75L £2.50K5

2.50L1_£10.00Ki

10.00L1_£100.00K;i

O IN[O U~ WIN|—

100.00 (F 74 K)

9

T

261,761

EXEABT

ITAR=T v —

1

0.00L24£0.155K5

217,868

0.03

0.0

1.71

0.0

1,029 0.47

0.15L0 £0.25K5

433

0.21

0.0

45.00

4.5

278 64.25

0.25L £0.50K

0.50L4 £0.75K5

512

0.62

0.0

45.00

4.2

506 98.88

0.75L0 £2.50K5

97

0.97

0.0

45.00

2.4

88 91.01

2.50L1_£10.00Ki

25

3.32

0.0

45.00

3.0

35 138.26

10.00L1_E£100.00K;i

1

12.09

0.0

45.00

3.2

100.00 (F 74 K)

11

100.00

0.0

45.00

3.0

2 215.59

O O[NNI~ |W(N

G

218,950

0.04

0.2

1.92

0.0

1,941 0.88

PER )\

BFLYRAR—T v —

0.00L24£0.15K5

1,108

0.11

0.1

45.00

4.3

415 37.51

0.15L0 £0.25K5

665

0.21

0.1

45.00

3.9

340 51.12

0.25L £0.50K

0.50L4 £0.75K5

704

0.62

0.1

45.00

3.9

584 82.88

0.75L £2.50K5

137

0.97

0.0

45.00

4.1

132 96.49

2.50L1 _£10.00Ki

477

3.50

0.0

45.00

4.3

626 131.23

10.00L_E£100.00K;i

29

12.09

0.0

45.00

3.9

54 185.68

100.00 (F7#)K)

49

100.00

0.0

45.00

3.9

1
2
3
4
5
6
7
8
9

G

3.173

2.46

0.5

45.00

4.1

2,154 67.88

D) T —

BT I AR—=T 9 —

0.00L24£0.155K5

0.15L0 £0.25K5

0.25L £0.50K

0.50L4 £0.75K5

0.75L £2.50K5

2.50L1_£10.00Ki

10.00L1_£100.00K;i

100.00 (F 74 K)

1
2
3
4
5
6
7
8
9

T

9,149

il (ZETD

R—KNTH1UF)

493,034

/5



I
[(E2EARDOFTRNDIK]
[$R1T ES]
EENLBHTER

202459H=% @41 SR, %. T F)
CCRA:MIERE(FFE —R— N7 # U ABIRUPDRRBIDH Y > I—IN—F ({ERURT « TTAKR—T v —
o f O JA = 7+ N s

BE EAD ({RA B 7 Pt |ERURT | et kD
PDR% 1) Z 78R | THHPD e FHLGD R | -7y nu%wsﬁ
BESESE) (RWA density)

VT USEITTI AR~ 5 —

1 0.00L4F0.155%% - - - - - ; ;
0.15L0F0.255%% - - - ; ; ; ;
0.25L0 10,505 - - - ; ; ; ;
0.50L4 F0.755%% - - - ; ; ; ;
0.75L4 2,505 - - - ; ; ; ;
2,501+ 10.005%5% - - - ; ; ) ;
10.00L11100.005%% - - - ; ; ; ;
100.00 (Z7 /LK) - - - - ; ; ;
INET - - . - - - -
SREEREELT TV AR—I v —
0.00L4 F0.155%% 41,478 0.05 0.0 45.00 1.0 6,691 16.13
0.15L0F0.255%% - - - ; ; ; ;
0.25L0 F0.505%% - - - ; ; ; ;
0.50L4 F0.755%% - - - ; ; ; ;
0.75L0 2,505 - - - ; ; ; ;
2,501+ 10.005%5% - - - ; ; ) ;
10.00L11100.005%% - - - ; ; ; ;
100.00 (Z7 /LK) - - - - ; ; ;

9 e 41,478 0.05 0.0 45.00 1.0 6,691 16.13
BEELANGTIIAR-T v —

1 0.00L4 F0.155%% 2,061 0.07 0.0 40.03 0.9 283 13.76
0.15L0 F0.255%% 630 0.20 0.0 40.00 1.0 168 26.68
0.25L0 F0.505%% - - - ; ; ; ;
0.50L4 F0.755%% 561 0.60 0.0 40.07 1.0 288 51.44
0.75L4 2,505 8,919 0.94 0.0 40.00 1.0 5,653 63.38
2,501+ 10.005%5% 24 3.89 0.0 40.00 1.0 25| 105.67
10.00L11100.005% 0 12.21 0.0 40.00 1.0 0] 169.23
100.00 (Z7 /LK) 5| 100.00 0.0 40.00 1.0 - -
INEF 12,203 0.78 0.2 40.00 0.9 6,421 52.62
e \PE[IFT I AR—T v —
0.00L4 F0.155%% 1,511 0.11 0.1 40.00 1.0 227 15.03
0.15L0 F0.255%% 882 0.20 0.1 40.00 1.0 202 22.97
0.25L0 10,505 - - - ; ; ; ;
0.50L4 F0.755%% 626 0.60 0.0 40.00 1.0 283 45.15
0.75L4 2,505 153 0.94 0.0 40.00 1.0 82 53.30
2,501+ 10.005%5% 385 3.59 0.0 40.00 1.0 327 84.83
10.00L11100.005% 5 12.21 0.0 40.00 1.0 6| 13430
100.00 (Z7 /LK) 30| 100.00 0.0 40.00 1.0 - -
INEF 3,595 1.48 0.4 40.00 1.0 1,129 31.40
F— BT T AR~ —
0.00L4 F0.155%% - - - - - ; ;
0.15L0 F0.255%% - - - ; ; ; ;
0.25L0 10,505 - - - ; ; ; ;
0.50L4 F0.755%% - - - ; ; ; ;
0.75L0 2,505 - - - ; ; ; ;
2,501+ 10.005%5% - - - ; ; ) ;
10.00L11100.005%% - - - ; ; ; ;
100.00 (Z7 /LK) - - - - ; ; ;

9 INET - - . - - - -
B @TOR— KT+ UH) 57,277 0.30 0.6 43.62 14,242 24.86

¥ HYREH-ERURT - 7Ry ROSEICEWT, ¥FaUT+ (HE) HEVSNIXDDHEEEHELTVET,
¥2. FELSHNCRESNEE ROy T 27 - 7317 U7AR) OATYI—IN\—F1{EA AT E LT, 202359 Ak EAD29,9188AM. EAVRY - 7tv ~21,097
BAM. 2024F 98K EAD17,24985M. ERYRY - 7ty ~28698AM%5 LLTVET,

O O IN|[O|U ™~ W(N

O IN[O U~ WIN|—

O O IN|[O|U ™~ W(N

O O[NNI WIN|—

&

ZDf

O IN[O U~ WIN|—
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%+MmmE CCR5 : BROASER

2023F9HK (&4 : HHMA)
CCRS:HEIRDAER
1 m| N = & A
IRERGENS | TERA SN S8R LR OEG | TERAS N 518(F
5% ZABRORIESE EABROIEHE
ZABRD EABRD
SRS SRIEIE payilli=3: SRIERE NI ] N IEfhE
TNTW3B | SNTLEL | ThTW3 | ThTLEL
1| Re (@ERES) 42,113 35,375 170,121 46,528
2 R GIEES) 224,605
3 BRY AR 21,365 207,905
4 | Z0fMy 7 E 161,076
5 | BUSBIRIERIE 12,739
6 |#E 18,749 24,169
7 | #
8 ZDAHBR
9 |&it 42,113 35,375 434,843 452,420
202459H%K (41 : 5AM)
CCRS5HB{RDAER
1 m| N = * A
IREBGRENS | TERA ST 28R L AR OEG | CERS N 518R
5% ZABROLIESHE EANBROAIEMHE
ZABRD ZABRD
SRIEIE SRIEE parilli=3%] SRIEIE RIE(THE RIEATiE
TNTWVW3 | ENTLEL | ThTW3s | SNTLEL
1 Rt (ERES) - 42,601 15,837 - 5,496
2 Rt GWEEE) = - - 240,058 -
3 BERY T A& = = - 5,482 37,930
4 ZFOhY T AR = = - - 209,961
5 KBRS - - - - 4,398
6 & = - - - 3,186
7 | %K = = = = =
8 ZDfhIER - - - - -
9 | &t - 42,601 15,837 245,541 260,973

KOPRBERBICEANULEBRICDOVTREZENTLER A, (CCREICEEHLTWVET,)
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I
[BCEARDOTERDIRT]
[$R1T &S]
EENLBHTER

$£1+AE CCR6: 7Ly BN« FUNFATHEIDIIAR—I v —
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