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| 226FERE 2 23GREEHE 3. EIRRME Appendix
FzE DR
(B5HM)
ES 75k 1,290,865 1,042,610 | A248,255 FERIIE %S 5,682 N1,188 A6,870
EaFI 1,147,500 785,114 | 362,385 EEEENI 18R 5,698 A312 16,011
SFEENS | S H% 127,400 146,354 +18,954 PEEi=EI=ES A15 A875 A859
T OMBEFEFIEE 15,964 111,140 +95,176 5| HI HARER 2 497,141 447,054 A50,087
SHEHERBTERR 78,954 199,045 +120,091 BT ERBRUEER N104,295 N145,782 N41,486
SHEEESEESER N63,245 188,083 N24,837 BB ETRERE 137,901 23,334 +61,236
ReE A980,906 | 923,664 +57,241 EABSAH N142,196 | A122,447 +19,749
PN N116,943 | A115,285 +1,657 L4 HA R 2% 354,945 324,607 A30,338
YFE A819,027 | A772,942 +46,085
Bid A44,935 A35,436 +9,498 RBDETEMEAER 286,671 246,820 A39,851
ESEE ST 309,959 118,945 A191,013 SHECSE - FIS 107,848 134,476 +26,627
e A 373,204 207,028 | /166,176 BRI FEENIER 194,410 147,015 A47,395
bR < I EISFEARIIEL 259,888 150,853 | A109,034 PEEi=E=ES A1,955 A3,195 A1,240
— R EEIS I SRR AL A9 — +9 BRI N13,632 A31,476 N17,843
E S50 309,949 118,945 | A191,004
BRBHELS 181,509 329,297 +147,787 5{EFER A9 12 +21
SEHA SR RIS A125,583 74,993 +200,577 —HEEES I SR AL A9 12 +21
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1. 22FERE 2. 234FEETE 3. ESRRERE Appendix
NSRS —bDRR
(BAM)

WEEITE 66,664,253 68,217,495 +1,553,242 BrE 193,441,929 | 194,951,503 +1,509,574
d—)La—> 2,470,000 2,460,000 A10,000 FoIR SR E 19,461,646 18,316,621 | A1,145,024
BIRFEIE 9,861,753 9,788,452 A73,300 BEFEEREIZAEBRE 1,514,438 1,941,872 +427,434
ESEEEI MRS — 250,241 +250,241 fERAE 5,603,600 1,632,600 § A3,971,000
BEARKEHE 397,301 478,286 +80,985 HERE 697 1,411 +714
[ELRE=R e 11 19 +8 TOMEE 2,124,933 2,891,096 +766,162
EHEDES 5,828,283 6,564,738 +736,454 E55|4% 7,238 7,150 A 88
BfEEZS 139,549,103 | 132,769,420 | 26,779,683 IREFHEAIEIEE 140,355 138,375 A1,979
BHE 4,441,967 5,604,366 | +1,162,399 nESL S =N E A 515 511 A3
HERE 213,924 124,943 A88,980 BRGNS SR 365 424 +58
ZTDMERE 3,250,352 2,994,691 A255,660 BEIRAT RILRIEREIEE 58,813 54,655 A4,158
BREE&RE 192,819 190,216 AN2,603 R EEE 303,985 — A303,985
BEE&E 53,367 77,118 +23,750 =155, 222,658,520 | 219,936,223 | 12,722,297
TRIET & & — 26,245 +26,245 BEXE 3,500,000 3,500,000 —
e E A1,054 A1,033 +21 BARRIRE 3,500,000 3,500,000 —
BEODIAE 232,922,083 | 229,545,202 } /3,376,881 FRRIRE 2,413,168 2,480,262 +67,094
BoH® A902 A24,510 A23,608
kEEXRSE 9,412,266 9,455,752 +43,486
T OMMEMEESS AR S 1,390,288 779,268 A611,020
TRIEN W 18 A538,991 A626,041 A87,050
il - EERESE 851,297 153,227 A 698,070
PEEDEAE 10,263,563 9,608,979 654,584
8ERUHEEDRSFT 232,922,083 | 229,545,202 | /3,376,881
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EBEERRTE
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SHEFERFEGIRABRE

211,342,025

4,620,369
69,451,545
60,361,005

204,529,496
192,386,838

17,507

70,834,616
26,122
70,670,623
70,222,165
1,458,983

446,743
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341,824
29,872
44,486
20,984
17

991,619
137
991,228
246,376
2,579

el
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0.21
0.49
0.04
0.02
0.01
0.09

1.39
0.52
1.40

0.35
0.17
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5,179,919
63,733,361
63,294,696

204,217,396

194,561,694
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9,589
272,085
27,549
31,615
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5

0.14
0.18
0.42
0.04
0.01
0.00
0.09

A0.06%pt
A0.03%pt
AN0.06%pt
/A\0.00%pt
A\0.00%pt
/A\0.00%pt

+0.00%pt

76,608,908
30,250
76,363,251
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1,786,878
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2.91
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EERRE - AEREOFIEIDS

(3) &5t (HRM. %)

RN EET-T EETE
BERERMTE 217,361,148 1,369,747 0.63 | 219,606,759 1,232,408 0.56 A0.06%pt
S>S58HE 4,646,492 10,257 0.22 5,210,170 9,750 0.18 A0.03%pt
SHE5HEMEESS 140,122,168 1,333,053 0.95 | 140,096,612 1,189,734 0.84 A\0.10%pt
SHEHITES 60,361,005 29,872 0.04 | 63,294,696 27,549 0.04 A\0.00%pt
BERIFERTE 209,936,168 222,246 0.10 § 210,337,804 447,294 0.21 +0.10%pt
SHEiTE 192,386,838 20,984 0.01 | 194,561,694 12,963 0.00 A0.00%pt
SHEEFEMBMEIRABRE 1,476,490 2,597 0.17 1,792,020 52,179 2.91 +2.73%pt
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BE&ERMED (A) 0.63 0.56 A\0.06%pt
EIERM (B) 0.57 0.65 +0.07%pt

EE&PENED (C) 0.10 0.21 +0.10%pt
HwasFEm (A) - (B) 0.05 A0.09 A0.14%pt
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MRz DIR

(1) EHREENOESS

FRiifEL BiERRet L SRiifEL EifExiRRet E3E
Ef& 14,974,212 A31,393 15,042,583 N236,650 +68,371 N205,257
A& 2,746,510 A11,848 3,581,661 N26,442 +835,151 AN14,594
HE 3,540,039 N12,623 4,655,700 N33,719 +1,115,660 AN21,096
DA 1,808,495 80 3,773,727 A8,507 +1,965,231 8,587
SBEHEESS 1,808,495 80 3,773,727 A8,507 +1,965,231 8,587
=111 23,069,257 A55,784 27,053,673 A305,320 +3,984,415 N249,535
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E1 [EMEEEF] DFh.

HigxRRT LT
17,283
44,132,804
34,285,554
2,834,364
1,434,510
5,578,374
72,742,078
22,701,193
49,534,425
116,892,166

MREFRGE] POBEEMFHEITE.

103,994
85,743
7,367
10,883
1,569,057
1,484,225
82,347
1,673,052

BEARKIBIE] ZEATVET,
3 FHMIERDS 5. By 0@ IC & DER(CRIRE 28323438 K1,306,052875M (IREH)
4 HBEEORENREE S UTHEBS TY . 23E3ARDHERR S [REOFEE(CR I 225t BEEDEAE

SiEERsT L5
18,827
31,110,108
23,072,127
2,059,206
1,400,895
4,577,878
75,072,343
22,365,282
52,110,200
106,201,280

i =
A443,394
A423,816

2,210
A21,788
1,659,553
1,476,129
184,011
1,216,159

HiaxRRsT L
+1,544
A13,022,696
A11,213,426
A775,158
A33,615
A1,000,496
+2,330,264
A335,911
+2,575,775
/10,690,886
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+90,496
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1. 224FFERE 2. 23FEHE 3. ESRR Appendix REF— %

= = N
sHlIEZ DR
(3) ZDMDEKDIES
(BFHM)
BEXRR LE BfaxiiRRet L8 EaliEER BEXRRE LEA aliEE
TDMDEFHRDIES 5,828,283 1,181,977 6,564,738 1,207,209 +736,454 +25,232
SBEERHKRI 2,024,619 1,202,212 1,857,660 1,104,910 A166,959 A97,301
SHEERNIESS 1,406,103 A28,340 1,270,609 A58,856 A135,494 A30,515

1 SRR (G, BEMIRRE EERN SESRMEZE USIVLVEERETTY,
2 22FE (CH T DIRIENIERA(E3,1958 M (214£1,9558HM) TY.

(4) Ny>EE (BEAYS) @R /5 TES|
(B5M)

_ BETA Fv MEERZ v MEERLZ Fv MEERLZ

EMRDTVT 7,427,585 A67,703 8,888,437 A47,645 +1,460,851 +20,057
BEXDw T 8,654,075 A711,381 9,189,575 A855,658 +535,500 A144,276
REBTH — — — — — —

a5t 16,081,660 A779,085 18,078,012 A903,304 +1,996,351 AN124,219

1 Ry MEIEER G, RRSEFHERRORRZEHLTLET .
E2 AV THKRIE, EELTEOMEMEISFTY .

(2) ~ (4) &3

I 22/3% 23/35% s
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1. 226 ERE 2. 23FEETE 3. ESRRERE

=EREEDMER

(BAM. %)

AHE
a5 - F4
ZAh
Mi+E
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BINEE - KRB\ DL EX

FABLRIRR
THERYIREARE Y
FHERE
RAT{EANER

AR ERAfRIZE
Z oAt
GEE VAN S

ast

115,104
94,057
21,047

819,027

353,214

237,040
55,381
10,914
66,010
37,601
14,248
15,168
13,059
16,387
44,935

979,067

11.75
9.60
2.14

83.65

36.07

24.21
5.65
1.11
6.74
3.84
1.45
1.54
1.33
1.67
4.58

100.00

113,767
92,479
21,288

772,942

340,055

230,710
27,514
10,778
66,702
34,102
14,787
16,800
13,684
17,804
35,436

922,146

12.33
10.02
2.30
83.81
36.87
25.01
2.98
1.16
7.23
3.69
1.60
1.82
1.48
1.93
3.84
100.00
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A1,336
A1,577
+240
246,085
A13,159
26,329
N27,867
A135
+691
A3,498
+539
+1,632
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A9,498
A56,921
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OA7VERCHDERBIEBDE (A)

O7ERCHDARIEBDER (B)

BHC&EARDE (A) - (B) =(C)

URD - 7y NEDREDESTER (D)

ERURYD - 7ty hOBEDEFTER

N—=Twv b - URTHSEDGE R Z

8% TR L TISIZER

ARL—=23F)L - URTHEEEED
A5tEA%Z8% TR U TS/

BEEALE (C) / (D)

22/3%k

9,225,082

37,024

9,188,057

59,089,525

56,529,128

2,560,397

15.54%

Hifk
23/3%

9,272,542

55,580

9,216,961

59,383,662

56,934,898

2,448,764

15.52%

18Rk

+47,460

+18,556

+28,903

+294,136

+405,770

A111,633

AN0.02%pt

22/3%k

9,236,562

37,256

9,199,306

59,106,048

56,545,574

2,560,474

15.56%

=S
23/3%

9,280,410

56,003

9,224,407

59,395,184

56,938,257

2,456,926

15.53%

(B5M)

EIRE#

18R

+43,847

+18,747

+25,100

+289,135

+392,683

A103,547

A0.03%pt
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Appendix RET—HE

STORE T DAEEHMEBmORIE. RDEHDTT,

1328, HITHRERE I IIEHMEERE. RRIREREUVTCOIIRR—2v—DHTH D AUDSR—F—EUTOIIRR—Z 4 — RS ER

DB EZERURITNIRSRVSPE (FRIENS) MITTIIR—v —(HMRELTVWEEA.

RS

CaaliEiEE

EA
FEO—>5zbEm (RMBS) 1,317,081 4,358 AAA 1,274,002 A11,695 AAA
mEMRAE BN OESS 331,835 N4,374 AAA 350,366 /10,365 AAA
T D EIMEESS 985,245 8,733 AAA 923,635 /1,330 AAA
EAEFO— ik bEs (CLO) — — — — — —
DD L 236,597 A156 AAA 288,156 A111 AAA
EFEAAEEISEEm (CMBS) — — — — — —
B8RS (CDO) 735 19 AAA 561 11 AAA
EREt 1,554,414 4,220 1,562,720 A11,795
Bs5
FEO—>stzbEm (RMBS) 38,004 5,782 AAA 27,906 3,161 AAA
EAEFO— s bEm (CLO) 1,602,388 168,008 AAA 2,326,005 293,625 AAA
mEMRAE BN OESS 681,912 62,584 AAA 1,408,606 106,062 AAA
T AR 920,476 105,423 AAA 917,398 187,563 AAA
Byt 1,640,393 173,791 2,353,911 296,787
ait (EBR+85) 3,194,807 178,012 3,916,631 284,991

E1 FHEROBEIAEIEIE LDFHETH D MBS LOTHERRIDFT. 2 BENEENMEROEBEN DB SNDISMEEmICR > TR ELTWLET,
A3 REEESFOI 7> FTREI IEMITEATLEEA T4 SHIER EABAY ZHREEFT . ERVYRIANYZEEBLTOER A,
A5 TOMODIEFEEmE. E(CA— b O—EEZEMNE T DEFHMEER T, 716 REGSEZFRHEFSATHEEA.
E7 EStOEAEITO—2EE3MEEE (CLO) (&, RKERUBRMOO—ABRES (CLO) TY. ABAY TEERBROHMIERIRDESDTY.
—BERERNOES (Bl Y @A)  23F3RKRA23,642BHM (22638KA9,7678M)
— TOMMBEMMEESS (Bl B ER) : 23F3AKRA17,15885H (2243HKA5,9638H5H)
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| 226FERE 2 23GREEHE 3. EIRRME Appendix
IFRINT—5

(1&m)

| umm | owx | iowx | oomm | amE _ 2wE

i

pER oy iEh 1A 14,623 13,268 13,140 13,191 12,920 10,563
EaFlaT! 11,756 10,159 9,766 9,619 11,474 7,963

oz GIE A 964 1,067 1,288 1,279 1,284 1,478

T OMMEFEFIZ 1,902 2,041 2,084 2,291 160 1,121
fREEx? A10,451 10,385 A10,215 A10,114 N9,832 N9,263
—HEEIS | MBI ARE A0 — A0 — A0 —
ELTE T I 4,171 2,882 2,925 3,076 3,087 1,300
FRBSE LS 824 857 866 865 1,821 3,255
REFE 4,996 3,739 3,791 3,942 4,908 4,555
SRk b N7 41 A5 A15 56 A1l
R TR 3,527 2,661 2,734 2,801 3,550 3,250
EEECEALLR (BREE) 17.43% 15.80% 15.58% 15.53% 15.56% 15.53%
B E R 115,216 113,623 90,032 113,948 103,022 96,518
SR AR 2,106,298 2,089,741 2,109,108 2,238,706 2,329,544 2,295,822

Hifk

MEBEHS 13,009A 12,800 A 12,477 X 12,408 A 12,169 A 11,742 N
Hh. PRGBS 4,612A 4,184\ 3,865A 3,601 A 3,243 A 2,898 A
FARER PR 542 A 404N 234N 230A 147X 141A

x1 [BEAR] (3. ERERNSNSELREER (REROEFRBICHDIFMEIR MEER) @EU5IWTET.
%2 [RE] (F BEXEZEHSEHEFUESZRVTER. X3 2HRARR. X4 2H4F18KR. 23FE (23F4A1H) (F141A,

PP w35548R17 /
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