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:_E_t 8 ‘E\g'f' 4+7) 96,932 10,669,756 ‘ 41,291 ‘ 10,725,397
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& TORR—Yp— | IORR—Vv— | TOAR—Tv— | TORR—Vp— | L1570 o
1 | &% 4,386,569 3,810,349 3,341,317 469,032 —
o [EiE EEEDED) 978,626 - - - -
3 | ZDMF T ING R —NDEE (BEEDDD) 1,225,257 93 93 — —
4 | &t (1+2+3) 6,590,454 3,810,442 3,341,410 469,032 —
5 [ 5BTJ4)LNUIZBHD 11,920 64,406 22,138 42,268 —
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ORBRIETFiZ—FR—T74VF RV T T4V (PD) RAFIDERYR7- LI ZR—T v —

(BALEHM. %, TH.F)
CREAEBENT AR J7UAR0T 74)LNE(PD)EABIDERUAS TIAR—Jr—
A O N\ = & ~ N | F U X U E
5 TIGYRY-h0 (SECAAIHASE | i |OCREAURSH| 5 | f& T | T |ERURY | A2 ;
2| roms (A Rlmmenoa- 3 CESRED| PO | Tk | Lon |ms| el haEoE| EL | S
VIV TORAR— I —
1 |0.00BLED. 155 1,125,817 2,470 1.24 | 1,362,169 0.00 0.0 | 45.00 3.5 73,758 5.41 35
2 |0.151E0.25%# - - - - - - — — — — -
3 |0.251E0505%7% - - - - - - -1 - - - -
4 |0.50L1E0. 75K - - — — — — — — — — —
5 |0.765 £2 50FiE 478 — - 478 0.77 0.0 | 43.50 3.5 449 93.94 1
6 |2505LE10.00%% - - — - - - - - - - -
7 7 |10.00L1£100.00%7% — - — - — — — — — - —
. 8 |100.00(F7#/LM) - - - - - - — — — — —
;E:,'U 9 |/\Et 1,126,295 2,470 1.24 | 1,362,647 0.00 0.0| 44.99 3.5 74,207 5.44 36 3
4 SRBEZH0TIAR—Ir—
*i 1 |0.00BLEO.15K8 526,290 16,461 | 27.89 530,877 0.04 0.0 | 45.86 1.2 83,273 15.68 116
= 2 [0.15510.25%% — - - - - - -1 - - - -
z 3 |0.25L1 F0.50K7 - - — - — — — — — — —
&x 4 [060LLE0 7558 - - - - - - -1 - - - =
E) 5 |0.7551 k2 50K 17,495 440 | 100.00 17,915 1.03 0.0| 44.01 1.1 13,937 77.79 81
F;I:ﬁ 6 |2.50L11E10.00%% - - — - — — — — — — —
gl 7 [1000BLE100.00%% - - - - - - -1 - = - —
% 8 [10000774/LN) - - - - - - - = - - -
Jic] 9 |/\Et 543,786 16,901 | 29.77 548,793 0.08 0.0 | 45.80 1.2 97,210 17.71 198 267
= SEENATIIAR—Ir—
1 |0.00LLEO.15K8 1,389,406 277,125 | 4438 | 1,522,157 0.06 0.4 | 46.86 2.8 425,635 27.96 475
2 |0.1551 £0.255K7 984,176 77,952 | 60.44 | 1,009,344 0.20 0.9 | 43.96 1.9 415,027 41.11 927
3 0255 E050%% = - = = = = -1 - = - -
4 105081 £0.75%7E 286,011 71,781 | 30.51 303,817 0.70 0.3 | 43.23 2.1 222,563 73.25 923
5 |0.750 L2 50%% 305,146 28,868 | 48.05 286,628 1.01 04| 43.12 24 256,124 89.35 | 1,260
6 |2.50L1L10.00%% 32,863 1,600 | 80.66 22,747 3.33 0.0 | 43.46 2.4 28,937 | 127.21 329
7 |10.005/£100.00%7 15,105 117 | 14.67 13,924 | 11.75 0.0| 39.75 14 23,654 | 169.87 650
8 |100.00(F7#)UN) 1,422 - - 1,302 | 100.00 0.0 | 48.12 1.0 1,250 96.01 526
9 /\Et 3,014,131 457,447 | 4529 | 3,159,922 0.37 22| 4519 2.4 | 1,373,193 43.45 | 5,095 | 7,384
FEF\EEET TIAR—Jr—
1 |0.00BLEQ.15Fi8 10,628 - - 10,707 0.03 0.0 | 43.60 2.6 1,476 13.79 1
2 |0.151E0.25%# 542,759 11,050 | 51.91 519,783 0.20 3.4 | 40.55 3.0 192,746 37.08 440
3 0255 F050%% = - = - = = -1 = = - =
4 105051 E0. 75K 113,248 2,473 | 30.44 107,183 0.70 0.5| 40.58 3.2 71,141 66.37 305
5 |0.7551£2 50%E 1,004,775 11,304 | 32.89 970,542 0.96 6.8 | 40.15 4.1 755,218 77.81 | 3,751
6 |2.50L1E10.00%# 138,383 1,114 | 26.05 114,137 3.33 0.9 | 40.09 2.7 111,027 97.27 | 1,526
7 10.00B/£100.00%5% 231,664 1,156 | 25.12 133,814 | 11.75 19| 4143 2.6 205,534 | 153.59 | 6,520
8 1000074 68,211 108 | 65.06 36,572 | 100.00 05| 40.80| 1.0 - — 114,923
9 |/\Et 2,109,671 27,207 | 39.91 1,892,740 3.55 14.3 | 40.40 3.5| 1,337,145 70.64 | 27,470 | 22,518
BERNEE
1 [000LLEO. 1557 - - - - - - -1 - - - -
2 [0.15510.25%% - - - - - - -1 - - - -
3 |0.25L1 L0.50K7 - — — — — — — — — — —
4 [060LLE0. 7558 - - - - - - -1 - - - =
5 |0.7551 k2 50K - - — - — — — — — - —
6 |2.501E10.00%% - — — — — — — — — — —
7 [10005LE100.00%% - - - - - - -1 - - - =
8 [100007 72 - - - - - - -1 - - - -
9 [N - - - - - - - - - - - -
HRE LI AK—Yv— (PD/LCDARDERE NS T AR— v —IKD.)
1 |0.00BLED. 15K 323,069 — — 323,069 0.07 0.0 | 90.00 5.0 336,234 | 104.07 —
2 |0.1551 k0.255K7 26,565 - - 26,565 0.21 0.0 | 90.00 5.0 38,085 143.36 -
3 0265 E050%% - - - - - - - = - - =
4 |0.50LLE0. 75K 8,449 — — 8,449 0.70 0.0 | 90.00 5.0 19,465 | 230.38 —
5 0,752 50%% 1,187 - - 1,187 1.46 0.0 | 90.00 5.0 3,238 | 272.76 -
6 |2.500E10.00F% 2,716 - - 2,716 3.33 0.0 | 90.00 5.0 8,872 | 326.56 -
7 |10.0051£100.00%H4 0 — — 0| 11.75 0.0 | 90.00 5.0 0| 400.00 —
8 |100.00(F7#/LM) 0 - - 0 |100.00 0.0 | 90.00 5.0 0 [1,250.00 -
9 [/\Et 361,988 - - 361,988 0.12 0.2 | 90.00 5.0 405,896 112.12 -
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(BArEHM. %, T4 F)

A a J\ - s N b F Y X 1Y I
5 AAG RS-0 | ERVIHATE) g | CCRERURSY| TS | B T | FR |ERUR Y VAT —
2| Poms (B R meroa B RN To | om | oo |ms| el LA EE EL | SEE
BAEE EEEAZEOD) T T/UNURTREES)
1 |0.00BLEQ.155KiE 59,078 — - 67,829 0.06 0.0 | 56.09 3.4 24,491 36.10 23
2 |0.1601£0.25%8 47,013 1,087 | 75.00 44,016 0.20 0.0 | 47.76 24 21,675 49.24 43
3 |0.250E050%8 - - — - - - - - - - -
4 105081 £0.75%7E 15,320 — - 15,320 0.69 0.0 | 4490 14 10,278 67.08 47
5 |0.7551E2 50%E 10,831 283 | 75.00 11,044 1.16 0.0 | 45.00 3.3 11,575 104.80 57
6 |250L1E10.00F8 4,957 — — 18 3.33 0.0 | 45.00 25 24 132.55 0
7 |10.00L1£100.00%78 101 — - 101 | 11.75 0.0 | 45.00 1.0 150 147.68 5
8 [10000G72/LH) - - - - - - - - - - - F
9 [I\Et 137,302 1,371 | 75.00 138,331 0.27 0.1 ] 51.30 2.8 68,195 49.29 178 84 ,EJ,”
BARBIEUTILED) (& I#)UNURIESES)
1 [0.00LLE0.15%8 - - - - - - —T - - - - A
2 [0.150LF025%% - —T = T - = = = - T = £
3 |0250F050%E - - = - = T = = - - - I
4 [0500L0.75%% = = = - = = - = = = = (C
5 (0750112508 - - = - - T = = = - = EN
6 |25011F10.00%% - - - - - - iy - = - = )
7 |10005E100.00%% = - = = - = - - - - - B
8 [10000G77L0) - - — — — — —T - - - - 7N
9 gt - - - - - - - - — = - = =
BARIE LR OESES) 18
1 10.00L1£0.15%7 13,323 1,108 | 75.00 14,154 0.03 0.0 | 100.00 1.0 3,765 26.60 5
2 [0.155£0.25%8 - = - - = - - - = = =
3 [0.255L£050%% = - = = = = - - = = =
4 |0505LE0.75%7% 636 - - 636| 070| 0.0 ]100.00| 1.0 880 | 138.28 4
5 |0.750E250%8 - = - - = = - - = = =
6 |250LLE1000%% - - - - - - - - = = =
7 [10.005LE100.00%8 - - - - - - - - = - =
8 [1000077 /L0 = = = = = = - - = = =
9 /&t 13,959 1,108 | 75.00 14,790 0.06 0.0 | 100.00 1.0 4,646 31.41 10 .
BAEE(TS5—07 J7)UNURTREES)
1 |0.00M 0. 15K 39,957 1,108 | 75.00 40,788 0.03 0.0 | 45.00 3.9 10,908 26.74 5
2 [0.155£0.25%% = = = = = = - - = = -
3 0250 E050%8 - - = = = = - - = = -
4 050N 0. 75K 1,627 — - 1,627 0.70 0.0 | 45.00 1.0 1,002 61.61 5
5 |0.750E250%% = - - - = = - - = = -
6 |2605LE1000%% = = = = = = - - = = -
7 [1000LLE100.00%% = = = = = = - - = = -
8 (1000077 /LN) = - - = = = - - = = -
9 |/\Et 41,585 1,108 | 75.00 42,416 0.05 0.0 | 45.00 3.8 11,911 28.08 11 -
ERURILE Y TRIUF — LB T AR—Jv—
1 [0.00BLE0. 5% — - - - - - -1 = - - -
2 [0.155£025%7% - - - - - - - = - - -
3 [0.255L£05057% - - - - - - - - - - -
4 |0505LE0.75%7% — - - - - - - = - - -
5 |0.7501 2 50%% 66,047 436,205 | 19.41 150,716 0.86| 8746 | 79.14 — 40,655 26.97 | 1,031
6 [2505LE10.00%% - - - - - - - = - = -
7 110.00L1E100.00%75 373 56 | 41.63 396 | 33.29 0.7 | 79.14 — 951 239.83 104
8 [100.00(F77IU) 1,625 459 | 2144 1,723 [ 100.00 1.7 | 79.14 — — - 1,364
9 I\Et 68,045 436,721 19.41 152,837 2.06 877.1| 79.14 - 41,607 27.22 | 2,499 1,871
EEAABEDIT TIAR—Jv—
1 |0.00BLEQ. 1558 1,044,648 — - 1,044,648 0.14 447 | 28.70 — 95,121 9.10 438
2 |0.16010.25%8 357,809 — - 357,809 0.20 24.3 | 28.70 - 42,623 11.91 214
3 |0.251E0.650%# 126,970 — — 126,970 0.49 12.2 | 28.70 — 28,081 22.11 179
4 105081 £0.75%7E 262,745 — - 262,745 0.63 23.5| 25.70 — 62,481 23.78 432
5 |0.7581£2 50%7E 194,715 — - 194,715 1.18 14.7 | 25.81 — 70,255 36.08 598
6 [2505LE10.00%% — - - - - - - - - - =
7 |10.0051£100.00%7s 3,520 — - 3,520 | 40.48 0.2 | 26.86 — 5,265 149.53 382
8 [100.00(777IU) 13,071 — - 13,071 | 100.00 09| 26.20 - 6,304 4823 | 2,920
9 [IN\Et 2,003,481 — — | 2,003,481 1.06 120.8 | 28.00 — 310,135 15.47 | 5,166 | 6,279
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@ORBRAETFIE—FR—T7AVAFIDT T+IVRE (PD) D/INY 7T AT 42T

(B(1:%. )

CROWBBN T E—R—NI4UARIDT I 4 IUNE (PD) D)\ DT AT A>T

A [m] J\ - K ~ ~ F 1J
L5 BN BRIER a5 BICT | 55500 | B
e . AT BN ERAE s | sy | PEEOH 7}4;4:1} - ;gjm %Oﬁ
m=hrs = SSP | Moodys | Fiteh | RSI | JCR |, A%%E) <%%2D%ﬂu) i?;; i?;; U | EHrsE | 70
. R | FER |20 | 20w | 559

VI - — — - — — 0.00 0.02 51 59 0 0 0.00
TRIREE - — — - — — 0.07 0.20 32 35 0 0 0.00
FEEA 0.00LAEO. 15k | AAA~A- | Aaa~A3 | — AAA~A- | AAA~A 0.06 0.06 500 516 0 0 0.00
0.15L1 E0.255i% | BBB+~BBB | Baal~Baa2 | — BBB+~BBB | A-~BBB+ 0.20 0.20 4,082 4,502 2 0 0.07
0.25 F0.50%m | — — — — — - - - — - - -
0.50L1E0. 755 | BBB-~BB+ | Baad—Bal | — BBB-~BB+ | BBB~BBB- 0.70 0.70 826 898 2 0 0.12
0.75L1 E2.50%m | BB Ba2 - BB BB+ 0.97 0.99 7,019 7,083 15 0 0.35
250 E10.00%K® | — - — - — 3.33 3.33 1,042 1,007 16 0 1.35
10.00L/E100.00F78 | — - - - - 11.75 11.75| 2,216| 2,057 101 0 5.52
BRI - - - - - - - - - _ - - -
i Save=3 0.00l1 EO. 155k | AAA~A—| Aaa~A3 | — AAA~A- | AAA~A 0.07 0.06 89 89 0 0 0.00
0.15L1 E0.255#% | BBB+~BBB | Baal~Bag2 | — BBB+~BBB | A—~BBB+ 0.20 0.20 80 85 0 0 0.07
0.25L1E0. 5058 | — - - - - - - - - - . -
0.50L1 E0. 755 | BBB-~BB+ | Bas3-~Bal | — BBB-~BB+ | BBB~BBB- 0.70 0.70 34 29 0 0 0.12
0.75L kE2.50%m | BB Ba2 - BB BB+ 143 1.37 20 21 0 0 0.35
2508 E10.00FKm s | — — — - - 3.33 3.33 3 2 0 0 1.35
10.00L1£100.00%7 | — - - — — 11.75 11.75 - 1 — - 5.52
BAEE 0.00L4 EO0.155%m | AAA~A- | Aaa~A3 | — AAA~A- | AAA~A 0.05 0.06 39 42 0 0 0.00
(FEEEAFDOS) 0.15L1 E0.255i | BBB+~BBB | Baal~Baa? | — BBB+~BBB | A—~BBB+ 0.20 0.20 30 38 0 0 0.07
0.25 F0.50%km | — — — — — - - - — - - -
0.50L1E0. 755 | BBB-~BB+ | Baad—Bal | — BBB-~BB+ | BBB~BBB- 0.69 0.69 23 23 0 0 0.12
0.75L1 E2.50%m | BB Ba2 — BB BB+ 1.00 1.16 16 14 0 0 0.35
250 E10.00k® | — - - — — 3.33 3.33 3 1 0 0 1.35
10.00BLE100.00%7 | — — - — — 11.75 11.75 2 1 0 0 5.52
BABIE(TUED) |- = - - - - - -
BEEUR)LE >R 0.00lA 0. 155 - - - - - - -
UF—ILEIF 0.15L1E0.255%% - - - - - - -
TOAR—Iv— 0.25L1 E0.50%K % - . - - - - -
0.50l1 E0. 755k - - - - - - -
0.75L1 k2 .50%K 0.86 0.86 | 315,900 | 327,549 5,734 794 1.06
2.50L1 £ 10.00%5 - - - - - - -
10.0081£100.00%7 33.29 33.29 507 709 289 2 40.78
BIERAEEDS 0.00LAEO. 15k 0.14 0.14 | 43,374 | 44,789 49 2 0.06
TIORAR—Iv— 0.15L1 E0.25%K % 0.20 020 | 21,262 | 24,365 25 0 0.09
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SNEETHDET.

CE2)[ROVT AT - 054 T U &G SRS 1 B3RFAENUBEORICHET 2. B R T-FBU-T I/ LhDADDXN THOET .
BREENEENEDXDCEY TEINDNCOVTIF FETHOH B, MHORRSRFREN. REFZHEBEL THREMICHELTHBDFT,
B COHFERBICDOEXLTCF20 1 6FEICEEZ—EEELTHDFHT
(E)ROVTAVT - US4 TU7 DE.RDS5. GffEEDHRFHEN. 5F KB CHIBA . &R | SORBAERUBOHICEDDURT DIA NEEALTHOFEI .

(7) AEBIRATFEZEEAHEINB LI ZAR—Sv— DAY= yh- N—2FRDBEZFEPBEAINIHE
IYAR=T%—DYRT YR P EDTES

[EE] (BAEEAM) [8314] (B EAM)
= = UXTI1A b = = T IxAb
g I HiE o 20165k g I HE o 20165k
+ 15 300% 2,207 + 15 300% 2,096
JE 5 400% 21,427 JE 5 400% 77,751
= £t 23,635 a £t 79,848

CH Y=y R=2ARICBIFBEHFEIEF EFHITDONTIE300%. FE_EHBHIITDOVTIF400%DUR T DA MERUICEIZIERURD 7 2yhDEETHHAR THOFT .
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(8) NEB T FEN BRI DRI T VAT OVWTDEIE
(ERVAVEIRF EEAVW5E 3 BEROEBICTRRLTEVETY,)

DOBEEERART. VTULETRULBEEZE T ZFR—S v—(FRBEBERRA R/ NS A—42% (2016 FEF)
AEEEANBF LI AR—Iv—

[EB5E] Glva=p1s))
= = . = LGD =HE I ‘T IS UAE IN\SUAE e

BiEy | EBERs | Fosubes | PooeE |0 | e | A nE| 20 iseEriese

Al 0.03% 48.29% 20.53% 496,011 26,048 0.00%

A2 0.10% 45.97% 33.38% 965,765 109,549 0.00%

B1 EES 0.22% 42.83% 40.37% 1,337,490 58,091 0.06%

B2 T4k 0.72% 42.59% 72.55% 362,270 18,461 0.00%

B3 0.84% 40.54% 78.29% 1,026,824 14,324 0.31%

CcoO 2.24% 40.87% 95.91% 182,506 1,322 0.87%

C1 ZFEL 3.52% 40.36% 103.05% 140,071 1,385 1.39%

ce 12.95% 41.20% 161.85% 159,803 739 5.38%

Cc3 EER 100.00% 38.95% = 11,012 = —

X e — 100.00% 41.04% = 20,576 56 —

Y SEEREEST 77Uk 100.00% 42.31% = 4,214 = —

Z est 100.00% 42.85% 1.79% 1,748 0 —

a8 5 = = 54.73% 4,708,296 229,980 -

[8a1£] (BACEAM)
= = = LGDDHEHED | URTITARD | - IN5VRE T I\SURE E

BES | EBERs | Fosuves | poomste | MEEREC | VO | e | Aok a | c01shers

Al 0.03% 48.31% 20.58% 492,415 26,048 0.00%

A2 0.10% 45.98% 33.53% 954,394 109,549 0.00%

B1 NE=yH 0.22% 42.90% 40.50% 1,382,185 58,092 0.06%

B2 — 0.72% 42.59% 72.56% 361,680 18,461 0.00%

B3 HT AL 0.84% 40.53% 78.31% 1,025,374 14,324 0.31%

CcO 2.24% 40.86% 95.90% 182,146 1,322 0.87%

C1 RS 3.52% 40.36% 103.05% 140,071 1,385 1.39%

ce 12.95% 41.20% 161.85% 159,803 739 5.38%

C3 BEEL 100.00% 38.95% = 11,012 = —

X hER= T4k 100.00% 41.04% = 20,576 56 —

Y SHERHEST 100.00% 42.31% = 4,214 = -

Z TEst 100.00% 42.85% 1.79% 1,748 0 —

a £t = - 54.74% 4,735,624 229,981 -

CGE1) [PDHEEHE]F200 1 FENS20 1 SFEEX TOFARRE 1 SERDBITT — Y ZRICRTHISHREZU CHETLTHDET,
BHCEALRDOREESDERIRY 7 2ybDRIF RTHISBEZTOICHEHECTERUTHBOET,
SZLVELEUC ERABOERFE C5H420 1 5FE (20 15F48~2016438) DIEIRIPDREBEZ LRAMICEHL CHDFHT.

CE2)HETATDPDDHEEHEF, 57155 1 55%&FE2IAICHE DT, TIRIED.03%ZEAL THDE T,

(E3) [LGDD#EHBEDMNETIIE ] 1F, HLFEREN FRIBRESTEREAS%. SR EHE/5%) ZR2ICERIBRE. SR CEDSNERVURTHIRFEDMREHEL BEHUTHDET,

(E4) LRICFURS P RyNtETEDRESBEENEE BAFEESSENTBOFE A,

(E5) 777 )VMEHEIFPD 100% CHD. BB CEALR(F. BIFHERER (EL) DI THBOET /2L, —ED IO AR—Iv—ICDEXUCSBINARIADIEZD VAT DA M 250%7ZEA

UTERVRS 7 2yhDZFERL TV BDHGDEFET,

(E6)[URZ DA hDMETIE] [ &R 1 525% CEDONCHE 1 06ZRUDFIDEAURY 7 2y DEERICHEHUTHDFET .
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B.YIUVEIFIIRAR-I -

[EfE] (€ Tvi=y5]))
s e | — . . LCDDHEHED | URZDTAND | A0 SVREE | 471 SV EE
BN | WBEERS | TU2INER | PDOEEHE | “ygwie | mETiE | EROEADESE | BEOEADHEE
S1 0.00% 45.00% 0.00% 612,187 =
S2 0.01% 45.00% 9.86% 714,294 980
S 3 e 0.05% 45.00% 28.22% 12,415 =
S4 . 0.11% 45.00% 31.95% 2,809 =
S5 JEFTTHIUS — — — — —
S 6 0.84% 44.06% 87.99% 829 =
S7 N = = = = =
S8 g/fﬁ%x% — — — — —
C3 BEEL - - - - -
X WEEEE | = = = = =
v zEmer | 0 2" = - = = -
7 T - - - - - i
& 5 = = 5.63% 1,342,536 980 U
. - A
[8a1£] CTva=ys])) 7
e | e I, = | LGDDIEEHED | URZITAND | 7/\SYRAE | 4715V RE =
TR RBEXS | TI2UNER | PDOMEE | “yemae | N@ToE | BEOEADHEHE | BEOEADEE & 5
S 0.00% 45.00% 0.00% 597,506 = g
S2 0.01% 45.00% 9.73% 685,542 980 é
S 3 Ease 0.05% 45.00% 26.69% 9,704 = $
S 4 . 0.11% 45.00% 31.95% 2,809 = IE
S5 IEFTHIUS — — — — — &
S 6 0.84% 44.06% 87.99% 829 =
57 - - — — — —
S8 g/ﬂi%\ﬁ — — — — —
C3 BEmE - - - - -
X WEESE | - - - - -
v samer | 02" - - - - -
Vi T - - - - -
a st — - 5.47% 1,296,392 980

CEDVIUVEIFTIZR-Iv—CDEXUCE T 77 ) UNEREDEL [PDDHEHE | FHNEE BN AR T DRATHIPDESE(CU C RFIFHEZI T O THE L THOET,
(22) [LGDDH#EHEDINETIIE] (3. HUBREE FBRESLEEAS%. SREET5%) ZR(CEKIBRE, SR CEDOSNERVATHIBF EDIRZRZEL EHUTH0ET .
CE3) VRT- D 1A SDINETE] S, &7R5E 1 525% CEDSNHE 1 06ZRUDFIDERURY 72y DEFZRICEHUTHEDET,
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C.E&RMEEIE™II T AR—Tv—

[EfE] (BACEAM)
N e | LODDIEEHED | URDDTAND | 70 GVREE | 77715 AAE
al Vi ) < = E = =
BwEuxs | BBEXD | TO4VNER | POOHEME | Tynawae | yEToE | EEOEADHEE | BEOEADEE
F1 0.03% 43.40% 14.60% 425,911 107,406
F2 0.10% 42.34% 25.00% 175,944 28,947
F3 FEL 0.13% 45.00% 37.66% 5,268 4,450
F4a . 1.04% 45.00% 87.89% 6,535 =
F5 T Ik 1.04% 43.61% 87.29% 11,281 740
F6 — — — — —
F = - - - - -
F8 — — - - —
C3 SETL - - - - -
X Ty _ - - - = -
— TH)U
v zEmer | 000 - - - - -
Z R - - - - -
= 5 = = 19.44% 624,940 141,544
[8a1£] € Tvi=y5]))
VS R D . | LODDHEHBD | URDDTAD | AV SUARE | 775V HE
/RN | WBEEXS | TU2INER | PDOMEHE | “ygwmie | mETiE | EROEADESE | BEOEADHEHE
F1 0.03% 45.33% 15.16% 421,406 84,513
F2 0.10% 42.34% 25.00% 175,904 28,947
F3 a5 0.13% 45.00% 37.66% 5,268 4,450
F4 . 1.04% 45.00% 87.89% 6,535 =
F5 T IHI 1.04% 44 68% 103.86% 11,283 40,290
F6 — — — — —
F7 TrEE - - = - —
F8 — — - - —
C3 SETE = = = = =
X WEESE | _ - - = - —
v zEmer | 0 0" - - - - -
Z Wk = - - - -
a &t — = 24.52% 620,397 158,201

CE 1) EREBIEOIT T R—Iv—(CDEXUTE T T4 )VhREDEL [PDDHEHE | FA BRI AR T DRIFTIIPDZESE(CL C R TNFEREZ T O THEI L THDE T,

CER)HEAIF 1 DPDDHEEHEIE. 5755 1 BEREFE2TAICHE D T, TRIEC.03%ZEAL THOET .

(E3) [LGDDH#EFHEDINETIIE ] (3. UEREE FIBREITEEAS%. SREET5%) ZR(CERIBRE, &R CEDSNERVRAVHIBF EDHRZRIZEL. EHUTH0E T,

CED URT- 1A SDINETIE]F. &R 1525 CEDSNHE 1 06ZRUDFIDERURY 72y D RICEHUTHEDET,
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@PD /LGDHREEAT MR FLY AR —T v —ILRBEHEERMARN/ N A—52% (2016 FEXK)

[EfE] ETvR=y15)) [821K] (BACEAM)
RS | PDO#EHE U%&gg” HERES RS | PDO#EHE U%%;g@ HARS

S1 0.00% 100.00% 37 S 0.00% 100.00% 37

F1 0.03% 156.39% 16,688 F 1 0.03% 156.38% 16,686

F2 0.10% 165.53% 1,637 F2 0.10% 165.53% 1,637

F5 1.04% 218.15% 52 F5 1.04% 331.11% 9,933

Al 0.03% 106.63% 99,533 Al 0.03% 106.56% 99,902

A2 0.10% 100.45% 167,666 A2 0.10% 100.16% 167,205

B 1 0.22% 149.08% 21,170 B1 0.22% 153.81% 24,737

B2 0.72% 233.62% 11,349 B2 0.72% 232.94% 11,141

B3 0.84% 243.27% 546 B3 0.84% 242.80% 542

CcoO 2.24% 308.60% 214 cO 2.24% 309.38% 197
C1 3.52% 437.36% 551 C1 3.52% 437.90% 627 )Eﬁ
ce - - — ce — — - U
C3 - - - Cc3 - — — 2
X 100.00% 1250.00% 0 X 100.00% 1250.00% 0 7
M - — — Y - - - -
z 100.00% 1250.00% 0 z 100.00% 1250.00% 0 F':J
= £t - 114.57% 319,450 =1 st — 121.55% 332,648 %ﬁ
GE1)PD./LGDARZEA I DI EF LT AR—Iv— DDV TIIRREELS |5t B — D& (T BEHEELS [FE UM ESASAE DS TIE CHRHT T TR Z 5L THDET . é
CE2)IEAF 1 RUATDPDD#EHEIF. SRS 55%%215[;%2? "FBEE0.0S%@@%B(BD&@} o $
(?3) PD/LGDEﬁ%i@ﬁﬁ@%ﬁﬁ%J’.Ziﬁ—Dv—@L?D(7’7z~)bHﬁ%é%%il\/l (fxﬂ??l'f,w) l:jmt!ijém(:ﬁu\ ZFNZFNO0%. 5FE—R(CERALTVED,. IE
GEMD) [URT-DTA MDIMNEFIE](F. EREE 1525 CEDSNHE 1.06ZRUDBIDERIRT 7 2vhDEBEEEICEHELTHDOET, =

FI EHMDURT DA NOW T BERIRERIN100%. LE#(200%. IF LBHH300%0D%= 707 (FR) Z@RLTHOET.

QORBREAAREIERT. ERUARIVELTRYTF—IVET, ZOM)T—IVET T ZR—Tv—IC D

T—IVERRINS A— 2% (2016 EEK)

ABERATEED I IIAR—Iv—(FFEO—2)

[EfE] (BACERM)
- LCDDIEHED | URDDTAND | AV I CURBE | 77/ G AR
_ N AR I = ) =

TV EBEHR] | PDOEEHE | " e NETHE | BHOEADKSHE | BEOEADHEHE
JERERST 0.37% 28.55% 16.07% 1,862,222 7
BSEXREG 0.20% 28.97% 11.05% 1,055,193 7
S5 F10&EFRE 0.45% 27.96% 18.86% 537,488 =
10FEL 1 5FFKE 0.80% 27.95% 29.00% 215,092 =
155 E 0.97% 28.84% 34.68% 54,449 =
HEHST 40.54% 27.35% 152.17% 2,869 =
T I# UGG 100.00% 27.16% 46.42% 13,804 =
=] B — — 16.50% 1,878,895 7

G (847 E5M)
\ LCDDHEED | URDDIAD | 71 SV AR | 7715 aE

_ S ARBERR = = a

TV AEBEHR] | PDOMEHE | “ynemie METEE | EEOEADHEHS | EEOEADHEEE
JERERST 0.37% 28.55% 16.07% 1,862,222 =
SEFR 0.20% 28.97% 11.05% 1,055,193 =
S5&D F10FEFRE 0.45% 27.96% 18.86% 537,488 =
10FEL 1 5FEFRE 0.80% 27.95% 29.00% 215,092 =
155 E 0.97% 28.84% 34.68% 54,449 =
HESH ST 40.54% 27.35% 152.17% 2,869 =
T I+ )G 100.00% 27.07% 46.27% 13,228 =
= £t — - 16.49% 1,878,320 =

(1) [PDHEHEF2002FEN'520 1 5FEX COERAMAE 1 4FRDBETT — Y ZRICRTINIFERZL T LTHBDET,
Fe BBFHEFRBOPDICOVTIE [GF U E 105K DPDZESE(ICU T BIRTHEREZL CHOET .
(F2) [LGDDH#EEHBEDINEFIEF2002FENS20 1 SFEF COBAMM 1 AFBDEITT — 5 ZRICRTHEBEZL TSI LTHDET,
(E£3) 7 7%)UNSEE. PD100% THD. BB CEABDAFIFHFHEAEE (EL) (S5t ESNTHOFEY,
CED) [URZ DA SDMETIE] [F. SR 1 525% CEDONCHE 1 06ZRUDFIDERURY 7 2vbDEZERICHEHUTHDFET .
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Ba@gURILEY IRUT —)L@F LY AR—Iv— (h—RO—25)

[EfE] (BArEHM)
T LK% PDO#EHE | LCODEEHED | URIDIAND | Z/\SVREE | 27I\SYREE | UTILEZID | URILEYICCFD
EFSE MEFSE IEBMEAD#EHE | IBEMEADHEE | ZZHDKS |HEE MNEFHE
IFERSE 0.80% 79.07% 25.29% 60,169 74,940 410,654 18.25%
LT 30.45% 79.07% 236.02% 212 11 28 39.98%
FI#)UNE 100.00% 79.07% 0.00% 1,291 103 493 20.98%
a B = = 25.38% 61,673 75,055 411,176 -
[E84K] (BArEAM)
T LRSS PDOEHE LCDDIEEHED | URZ-DIAND | 2)\SYAEE | A7N\5V2EE | URLEZID | URILE>ICCFD
EFSE EFSE IEEMEADHEHE | BEDEADHEEHE | 22K [H4R MEFHE
FEERST 0.80% 79.07% 25.29% 60,169 74,940 410,654 18.25%
FERYE 30.45% 79.07% 236.02% 212 11 28 39.98%
FO#)UNE 100.00% 79.07% 0.00% 619 103 493 20.98%
=] gt = — 25.50% 61,002 75,055 411,176 —

1) [PDHEHEF2002FEN'520 1 5FEF COERAMM 1 4F-HDETT — Y ZRICRTINEEREZL THEETLTHBDET,

(Z2) [LGDDiEHBDMETIME] (201 0FENS20 1 FEE CORAMBEFRIDBTT — 5 Z R CRTFINIFHEZL T L THBDFET.

(E3) 7T )UhSEIE. PD100% CHD BB CEARDAHFHFHEREE (EL) IS5t ESNTHOET,

(F4)CCF(Credit Conversion Factor) (&, 2R E A% (BIIEEH HHEDER T DHRDERE)  BITE ETERNEWV DRSS DRE I %) ZZNEIHE L EHLTED

F,

(D) TURT- DA PDIMNEFIE]F SR 1 525% CEHSNCHE 1. 06ZRUDRIDERURT 7 2y bDEZRICEHULTHBDET,

C.ZzDMtUT—ILEIF LI RR—Iv—CHE M)

[EfE] (BArERM)
S PDOaHE | LODDERED | UZT0IAND [ 7/ CURAE | 7/ AAE | URILEZID [URIEICCFD

5118 METE MEFLE | BEOEAD#EHE | BEOEADHEHE | ZHOFKSHE | NEFHE
ES0at:5 0.49% 94.02% 63.75% 43,707 126 462 27.40%
FERST 36.04% 100.00% 264.07% 54 = = —
T I#)UNSE 100.00% 64.81% 103.27% 353 13 34 38.38%
=] 5 = = 64.32% 44,114 140 497 —
[E81K] (BALERM)
- N LGDO#EHED | VAT DIARD | 2V NSYRABE | 27I\5VABE | URILEYID |URILEYJCCFD

TS PDOIEEHE NETE METHE | BEOEADKEHE | BEOEADHKEE | ZR0FawEE || neTsE
IEEHRT 0.49% 94.02% 63.75% 43,707 126 462 27.40%
FESRST 36.04% 100.00% 264.07% 54 = = —
T A )UNSE 100.00% 55.93% 90.07% 231 13 34 38.38%
=1 &t = — 64.14% 43,993 140 497 —

CE1) [PDH#EHE][F2002FEN' 520 1 bFEE X COE AR 1 4AFR-IDBETT — Y ZR(CRFIEHREZL CHETLTBDET.

(Z2) [LGDDHEEHBEDME FE] (F2002FEN'520 1 SFEF TOERAME 1 4F-BDETT — I ZRICRTHNIGERZU TS LTHBOET,

(E3) T 77)UhSEIF PD100% CHD. TEECEARDAHIFHFHEREE (EL) [C5t LSNTHBOERT,

(F4)CCF (Credit Conversion Factor) (&, Z#HEMER (M@ D B DDA T DIARDEAE) TR BRSNS VSEOIRICIRB D FAE I DMR) ZZ NS L BHULTED

EXD

(EB) [URZ-DTA PDOMETIE] [F. &R 1 52K TEDSNHE 1.06%ZRUDHDERIRY 7y bDFERICER L THBDFET,
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D.ZOtUT—ILAIF T AR—Iv—(BFMH)

[EB5E] (B EAM)
T RS POOEHE | LCODHEHED | UZUTAND | 22/ GV 2AE | 47/15VARE | IZybAVRD [IZUMXVNCCFD
NETLE METLE | EEOEADHEHE | EEOEADEE | *5IdE NETLE
1EE5 0.49% 19.70% 14.53% 446,462 212 — —
TFESL 4.79% 21.37% 31.41% 91,789 32 = =
T I+ )N 100.00% 13.52% 15.52% 13,950 = — —
= 5 = = 17.36% 552,202 244 - -
[831K] (BACEAM)
T % POOMEHE | LCDDHEHED | URZ-OTAND | AV(SVARE | 27/5YA8E | IZyhAVAD [IZ9MXVNCCFD
MEFLE METE | EEOEADHEHE | EEOEADEE | *BIdE NEFE
1EES 0.49% 19.70% 14.53% 446,462 212 — —
EEa=Vi¥ 4.79% 21.37% 31.41% 91,789 32 - —
T I# UG 100.00% 13.52% 15.52% 13,950 = — —

& =t = = 17.36% 552,202 244 = = 2!
GE1)[PDHEEHE]F2002EEN 520 1 SEEE COEAIIIRE 1 4ERDBTT— Y ZE(RTHEREZ LU THETLTHDETD, U
(GE2) [LGDDHEHEDMEFIE | F200254EN520 1 5FEF TOEF MM 1 4FBDRTT— Y EEITFTHIFEEEU CHET L THBDET . X
GE3) T 74)UNEIF. PD100% T h . FTEE CEAZBDAFFHIFFEAEE (EL) (L5t ESNTHOFE D, 7
CEL) [URT- DA MDOIMEFSE]F. SR8 152% CEDOSNHE 1.06%ZFUDFIDERVURY 7 yhDFEZEICEHUTHDFET . (:

£
@A FZEBATIIVAR—Iv—IC OV TOERMEICHITREEROEBERVUZRBESEEORBMEED g
3P IS BT T R OB REOHEHEE EBEDT L Z)
[EE] CvH=pal:=) %
L BREDERE _ = : :
TOAR—Tv—B5 S0155E @) COTEEE®D | TRDREE(Q) o o-
E-E INEI) 19,221 15,984 36,823 A3,237 220,839
VU@l = = 40 — 240
TRIEEIE M) = = 297 = AN297
HE = = - - =
BIERASEDIS 3,570 4,031 5,734 461 21,703
®wREUMRILE VIR —)El S 674 885 1,845 210 2960
ZFOfttF—)mElF 1,291 1,295 3,853 4 A2 557
= £t 24,758 22,197 48,595 22,561 26,398
[521£] CvH=pal:=)
L BREDERE _ : ; .
TOAR—Tv—ED SOT5EE @) DOTEREE) | O HEHE() o-c o-
£S5 IN ) 19,221 15,984 36,825 A3,237 220,841
VU AEG - - 38 - 38
TRIEEI M) = = 396 = A396
B — - - - =
BERAHERS 2,575 2,814 5,587 238 22,773
®wREUMRILE VIR —)El S 3 4 1,459 0 1,455
ZFDUT—)UmlF 1,110 1,133 3,742 22 A2,609
a £t 22,911 19,935 48,049 AN2,975 N28,114

CE 1D BEBEDREBEES AERNIBILICKDT T4 )UNDERICEZHE T DDDEF OIS T DIRKFECTHDET .

REWVFEL TR BEZFFICOW TS BERNDRIEIC KO, MMHEZEE) ) R DERIBD I K HTTANE, HAIFIFBRBEICSATHDEE Ao

(F2) BARBEDEREEIS. BRI EES  HE RO BEREEICN T 2 —REAS I HEEHRESZ. ERENROEREETAICH STTAMBIEHRICREUEZ . TN TEF UIcBDZERLTHEDET .
KREX—ADBEEDOFREELIERE (L57) (SERFRER)(E. 201 56E(F2,4015HM. 20 16FE Tld4,.070BHALEOTHBOET .
SERRER=EHIEES5 I HERA B+ EHSENHEESTAEHERIELS SSRAB+HERRILIHRRER+ —REES I HSRA B S5 IHSRA G EAEEDII &
EEETTAE B R EANC(E. TR BRSO BN ZERUICRZV WD,

CEI)BREDMEHENF. 201 6F3ARDERURY 72y b DR ZE R UIBRORTHICHEET Ulc | FRIDHFRAZE (EL) ZRHUTHOET,

CEDBHAFLR [PD/LCDANEEA T OMAF LI AR—Iv— | THOET,

(BREOXFEEOBERBEBE DI LEORR 47)
CEEEANBITTOAR—Tv—
201 64 ElE. BREHEZE RIS SR EDEMAD'S [FHERBCHB LI EN S IBRBEORMESAIFFIBLHS U U,

- BERABEQ T AR—Iv—
201 6EEDIEREF T XR—Iv—DBIMICHWVAIERRRIEMUE U,

(BREOREEEHEHEE DX LOBERSTICOVT)

BREDREHEIF20 1 64 3RKRDIERURY 7 2y M OEEEE U OMFHEAE (EL) ZRHU THOET.
BRBOHEEHEC REENTR L TBOF I INFOTT4)UNE(PD) DHEHEIC DV CRTFNGRHEZTO>TVSTE, @F 74 UNFHERE (LGD) D
HEHBIC DL CERBIABE A TR CEDS NS BREBERICLTVSTE. OF T4 LN DEEHBED G BT LIC LD EDENTLTBDET.
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M.ERYRAIHIFEFEICR T SFIR

HEROAERAFEDBEARAINDZLI AR v — I OWTCAERYRVEIRFEPBEAINIV AR v—D8

(&) (B ERM)
201BFERXR
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