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HAWIEH (Tier 1) &#X® 476,296 476,296 476,296
LB 476,296 476,296 476,296

FERBERIK A B — — —
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SESMEEGG IS A DIBINUICBEEARICIEKRT 5 (A) 15,354 14,060 9,402
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FTH Shinsei Finance (Cayman) Limited Shinsei Finance Il (Cayman) | Shinsei Finance Il (Cayman) Limited
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SAICIE ZORELTHEEEZ FREUCABEREISICNITD
FHEXIbND. BEECREYTESENMRVSEICE. BY
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HITELTFOVTNHDBEICIFZFDHBICIDEEAZEZ DL
[FRE(EBEERTEVEE)TDTENTES. 22l T (2) D
BETH, HITHHTEEMRICELETOIHAICE BEETE
BB ICHUCHEREHESINDDDET D, {F1EFTcFHER
SN HFBEELEICRBLEL,
(DEBEBEH=DREU G,
()BT T UREHEEIC DU CETH S TE BRI T T
[REr ez AL =N
RIS RIE HITREMN S RENICEIRL ExE B ExE

CE) 1. BESER REACE D IREFHROFIRE
BAER AHBEACE D AHBEFHROFIRTE
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2. [EEREEER]dHHRDEERREER (FR195ES8,783EAM. FM20FE7 5978 5. Fal214E5,42455M) Z. [R5 1SEMA ] (MEFEMRBER

(PR 9FEA8EIM. FM20FE398 0. FH21FE398HM) 7, TNZIERUTCRRLCVLET,
3. [ESERINE] RO TESBESBR D () NE. ENEREFEEREBBPFIDBOEESEREOFER T,

o - BRI
4. mE| (%) = 2 ————F XI
[EBIBHEE] (%) = o e X100
(2) E2ER - AEEEFIIES. FIR. Fl@b (61 HHM)
A9 P20 21

EREHEPT BRSSP G5t ENZFEPT ERSESEF A5t

EPRZEFEFT EREREPT A5t

EmEREE
s 7,340,861 1,492,513 8,117,424 8,155,278 1,299,928 8,746,617 8,607,599 963,145 9,136,846
F 2 130,281 74,979 199,803 142,985 46,101 182,737 129,196 27,477 153,051
@b 1.77% 5.02% 2.46% 1.75% 3.54% 2.08% 1.50% 2.85% 1.67%
EeERE
A== 6,810,096 1,572,330 7,666,476 7,609,934 1,278,430 8,179,775 8,339,184 883,206 8,788,493
F = 46,467 51,198 92,209 65,214 29,905 88,770 57,094 19,023 72,493
FE b 0.68% 3.25% 1.20% 0.85% 2.33% 1.08% 0.68% 2.15% 0.82%

() 1. TEERENE ] [FFRFRFAD 0O TS (B80T T 194 248,801 B 5. TaI206E69,8908 5., Fa214E99,695E 5. ERREESEFT: Tal194
E1,596E 5. FR206E1,307E 5. T215E1,2528 M) 7. [AEHEEE] 30 ERERRGED TS (ENEHIPI Tal19FE482,9708 75
M. FRi205FE458,56 78 M. Fai2146E452,178E 5. EREREFT T 19FE168,5648E 5. FaL205E156,8128HH. FA214£108,178EHMH) &

OF) S (ERZEFSEPT: L1995 E3,2955 . FR20FE3,9295 5. 214 E3,0955 5. EEEFREFT . FaL195EED,488E A M. FR205FE3,6685
M. TR214E~2,3298 M) . ZNZNEBLTERRLTVE T,
CBEHIBVTIE. ENEHErIE EREESPIOROESEEDTERESRUFIEIE. BRUTTHLTLED,
(3) EH - SZILFUIBDSHR (8 HHA)
TR 9ERE FR204ERE A2 1R
EPRISEPT EREHEmP At EPRTSEPT ESEHEmI At ENTSEPT EREEEP] At
SEFIS
B (C K DIEH 15,213 25,270 23,710 14,415  A9,667 15,478 7,915 A11,922 8,116
FFRICKDIEH 34,637 AG0T 47,047 A1711 A19211 A32544  A21,704 46,702 A37,802
HHERE 49,850 24,669 70,757 12,704 A28,878 A17,066 A13,789 A18,624 A29686
ZINFIE
KB KDIER 5,415 24,713 14,704 5438  A9,551 6,159 6,198  A9,208 6,574
FR(C LD IER 15,648  A18,960 8,252 13,309 A11,742 A9598 A14318 A1674 A22851
A 20,963 5,753 22,956 18,747 A21,293  A3,439 A3120 A10,882 416,277
GE) BERUFEDERERNELSHHCONTE. [FIKCKBIER [CSHTRRLTVE.
PRt FEERRTT  REREE 2010



RIS & DI (BIEF) (FE)
(4) EZERAFIOD - ERREZFR - BESFIH

TR TR20EE TH21EE %
ERLRERPT EEme At EIPEFEEY EREREP A5t EREREEPT EgEmey At %n:
BEEEAEH 1.77% 5.02% 2.46% 1.75% 3.54% 2.08% 1.50% 2.85% 1.67% 2
BTz 1.86 3.44 2.29 1.83 253 2.02 1.45 2.47 1.58 il
fE A8 A0.09 1.58 0.17 A0.08 1.01 0.06 0.05 0.44 0.09 %
17
(5) FUEH (EMEFEEBFT)
TR 19 TR0 TR2VEE
ERERFIED O 1.77% 1.75% 1.50%
= fankazil|Els) 1.69 1.79 1.75
L=k liiEn Sz z|=]1s) 2.60 2.02 1.31
ERFEZERM @ 1.86 1.83 1.45
BEFEEFLRD ® 0.68 0.85 0.68 o
FEEAED 0.63 0.77 0.72 E
EZFOD 0.48 0.70 0.68 >J<
wESHE(O-0) 4A0.09 4A0.08 0.05 ©
ERERFIO D —EEHFEEFIED (D-0B) 1.09 0.90 0.82 I
GE) 1. [EPIEEEP) & IFAFEDREEMIF RIS | (272 USRI ER SRS MEER<) T, -
2. [ | [CIFEERIES ESATVET.,
3. [EEHERI (CF. ESBEEAELTREPIENTLET,
(6) EFBEE|DIRR (ClvR=y1)) -
TRy 9ER FR204EE A2 1EE
EREHET EREE®Y At EIPEAERY EREREPY A5t EREHET EREEHY At
125G | N 22,067 5,391 27,459 16,315 2,647 18,963 12,872 4,064 16,937
SHEES TS BHER 6,894 2,576 9,470 5,849 1,017 6,866 3,849 2,438 6,287
SHEREER 1,016 98 1,114 1,159 85 1,244 1,011 85 1,097 =
SHEIFA SRR 522 59 582 1,505 51 1,556 1,708 41 1,749 e
SHEREEE 2,772 116 2,888 1,362 72 1,435 478 50 528 #
SHREED HSEER 8 — 8 7 — 7 6 — 6 n
D HREEETS 193 9 203 134 10 145 93 7 101
TG IEER 12,219 3,692 15,912 10,462 2,913 13,375 8,563 1,241 9,804
SHEREER 2,247 72 2,320 1,686 70 1,756 1,496 54 1,550
RT3 |5 F 4R 9,847 1,698 11,546 5,853 A265 5,687 4,309 2,823 7,132
(7) {5EEE | DIRR (& HHM)
TR 9ER SR04 R 1EE
ENERFT EREEHNY A EPERERT ERERSHY A5t ERERT EREEHY At
FEEENS |UNEE 13,279 46,145 7,133 42,018 7,296 5,277 1,992 5,899 7,892 ;
SHEEmA eI 1 — 1 0 — 0 — — — >
SHERIERNS A MEE s A530 960 430 — — — 2,828 1,628 4,457 ;‘
O BEERRLRE B MmN 13,808  A7,106 6,701 42,019 7,296 5,276 A8336 4,271 3,435 K~
SBHZDMDFFER | — — — — — — — — — 1%
SEG ER 81 61 142 6,570 4,398 10,968 164 21 186 il
SHEEmEMISER — — — — — — 83 Al 82
SHERIES A MEsER — — — 6,373 4,353 10,727 — — —
SHERNEERIREERE M — — — — — — — — —
SBHZFDODIFTEEE |5 81 61 142 196 44 240 80 23 104
TSEBNG [FlE 13,197 46,207 6,990 A3,588 2,897 45,690 1,828 5,878 7,706

CF) WEREIBEO&EEHFZENZNONGEERTHER L. Wah' LB ofoiHa(CIFINGEHMIC, BRD LR SfcEa(CIFERMIC. tEofciigizst ELTWE D,
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RIS & DR (BF) (K )

(8) ZDIthEEFEFIRDAER (A HHM)
FER9ER FR20FRE TR 1ER
EREAEET EREREEr At ERLREEPT EEmey At EPEHERPT EhEismry At
ZDETEFE A1,855 49550 A11,405 A1,747 A84,791 AS86,539 A14552 23,423 8,871
EEHESERIBR 418  AB,877 46,459 2,452 A83,424 A80,971 5,504 19,765 25,270
NEABTEIER _— A727 A727 _— 13,336 13,336 __— 47389 4,389
ERUREB RIS A1,419 2,700 1,281 A30 A2806 42837 A700 137 A562
B8 A538 A20 A558 A453 A4 A4B7 A214 A4 A228
D A315  A4624  A4,940 A3716 A11,883 A15599 A19141 A854  A19,995
(9) EEEEDMR (A EHAM)
FR19ERS FR20EE TR21ERE
ferE-F4 28,805 25,344 18,485
IEBHE B 2,873 5,554 5,067
EAELES 3,801 3,707 3,188
BUMERE 7,448 7,291 6,771
TRV E R 6,050 5,122 4,995
HiEH 2,118 2,098 2,072
THFEmE 1,165 1,002 680
fEIKIE BB 841 891 739
& 731 629 378
BIEE 2,265 2,176 2,135
[LEELE 2,946 1,635 1,502
AT NER 4,274 3,452 3,420
Z DAt 22,356 22,936 20,342
a5t 85,681 81,741 69,780
GE) 1EmEtEERO[EEEE | DNRTT,
(10) ESRFISE (84 THM)
TR19EE TR0 FR21ERS
BB A 41,442 22,389 8,545
HRIEFTo Al 2,617 4,199 2,459
FEROEEERMT 37,633 16,050 4,005
Z 1,192 2,138 2,080
Hee By 22 14,974 62,437 78,172
HRAFTTAIR 920 344 13
VA 2,231 11,549 4,552
EHRDEFTERE 293 10,279 19,977
FREHELE(CHD DIRK A3334 24,324 40,978
AitsEi 1,298 1,853 16,351
BERIEES ISR ARE A4639 22,210 24,614
ZDAEETTANES — 262 13
EBIMEIES BN ERR AR 6 Al A1
Z 14,863 15,938 12,649
fRRFIEE 26,467 440,048 A69,626
GH) EEESEA ]I SROELEAEABRSZENTLET.
PRt FEERRTT  REREE 2010



1REIS & DR (BF) (T E)

(11) B ESR (B4 BT HA)
TRy 19 TR0 TR21ERE
EfEHESER A6,459 A80,971 25,270
SEENLR 1,222 3,321 25,788
St — — —
SEHIE (A) 4,496 3,529 511
B8 (Aa) _ _ _
Bl (a) 3,185 80,763 6
HFIEGR A534 A7,694 42,106
SEENLR 2,617 4,199 2,459
FoHlE (A) 920 344 13
B (a) 2,231 11,549 4,552
(12) 5{EEEERF EDAER (BF) (B EAM)
FTR19EE TR0 TRH214EE
BHEED 1,298 1,853 16,351
ZDthEHETTENE — 262 140
E5 4R A (ABER) 28 19,253 75,853 36,146
—HEEESIHERARE 23,886 53,644 11,532
ERIERS | ZE@ A (ABH) 28 A/4,639 22,210 24,614
FE/BIHEHES [EER A (aBEH) 58 6 Al Al
ast 20,551 77,968 52,638

EXRDINT (B1F)

A - A% - iR - Y
(1) FERHAERES (&1 EHHMA)
TROFER TR0 ER TRV FEF
EIPYETERPT EEREPY &5 EPETSEPT ERERESPY At EPEREPT EREREPY A5t
fas
EHMTAES 3,532,995 — 3,532,995 4,451,725 — 4,451,725 4,427,528 — 4,427,528

(60.24%) (60.24%) (64.54%) (64.54%) (64.88%) (64.88%)
SHETEEREFEREE 3532995 _ — 3532995 4,451,725 ___— 4,451,725 4427528 __— 4,427,528
(60.24%) _— (60.24%) (64.64%) _— (64.54%) (64.88%) __— (64.88%)

SHEZFEHEFEHES - — - — - —
meEnETEE 1,466,819 — 1,466,819 1,918,205 — 1918205 1,817,316 — 1,817,316
(25.01%) (25.01%)  (27.81%) (27.81%) (26.63%) (26.63%)

SH5EF2ES 1,440,773 — 1,440,773 1,422,743 — 1,422,743 1,673,971 — 1,673,971
(24.57%) (24.57%)  (20.63%) (20.63%) (24.53%) (24.53%)

ZDfthDIES 51,953 236,172 288,125 52,309 215,590 267,899 42,467 246,242 288,710
(0.89%) (4.03%) (4.91%) (0.76%) (3.13%) (3.88%) (0.62%)  (3.61%) (4.23%)

5t 5,051,769 236,172 5,287,941 6,422,240 215590 6,637,831 6,287,312 246,242 6,533,555
(86.13%) (4.03%)  (90.16%)  (93.11%) (3.13%)  (96.24%) (92.13%) (3.61%)  (95.74%)

BEMTEE 577,189 — 577,189 259,659 — 259,659 290,909 - 290,909
(9.84%) (9.84%) (3.76%) (3.76%) (4.26%) (4.26%)

55 5,628,958 236,172 5,865,130 6,681,900 215590 6,897,491 6,578,221 246,242 6,824,464

(95.97%) (4.08%) (100.00%) (96.87%) (3.13%) (100.00%) (96.39%) (3.61%) (100.00%)

CH) 1. [BEBmEFERES | L FBARICEHE T CTONELEET 2 BHSHERRE T, [XEEBESHNERESE] & FFRAPEROMSENDZECH UTERD
89 DEHEAEHREE T,
2. [ERMTRE ] =EEE. DRBRS | =B8RS+ EERE + 2 ERE
3.( ) AlERLETT,
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EROWKR(84F) (FEE)
(2) ERFES O%FHIRIAIZRS

(CIvR=psls))
FRL19EER FPR20EER FR21EER
EHIFEE 3,532,995 4,451,725 4,427,528
3NBXE 699,316 716,839 1,435,812
3HNBLLE6AHBXRE 508,846 646,199 592,329
6B E15K7E 734,354 995,239 452,828
1D 25K 695,570 884,746 515,417
29D F3FRE 580,921 487,959 452,157
3FELIE 313,986 720,740 978,983
S HEEEBREFNEHEE 3,632,995 4,451,725 4,427,528
3HBXKE 699,316 716,839 1,435,812
3HBM 6B FE 508,846 646,199 592,329
(Al IVEREE S 734,354 995,239 452,828
1L 25K 695,570 884,746 515,417
2D E3FRE 580,921 487,959 452,157
3FLIE 313,986 720,740 978,983
S HEZHBERAEHTEHEE — — —
3HBFEG — — —
3HBUE6HAFRE — — —
6B E1ERG — — —
1L F2F R — — —
28D B3R — — —
3FELLE — — —
(3) FEEFITRS (8f1:F5M)
FRI9ERER FR20EER ER21EER
EPLIEEPT ENEHmP At EPRTSEPT ESEHEmP At ENETSEPT ERLEEP] A5t
ja®
EHIMTES 3,213,414 4,205 3,217,620 3,960,676 2,520 3,963,197 4,828,622 — 4,828,622
(55.28%) (0.07%)  (55.35%)  (62.39%) (0.04%) (62.43%)  (66.83%) (66.83%)
SHEETEERSHEETES 3,207,849 __— 3,207,849 3,960,676 ___— 3,960,676 4,828,622 4,828,622
(65.18%) _——  (55.18%)  (62.39%) _——  (62.39%)  (66.83%) __—  (66.83%)
SHEZEBREHEMES - — - — - —
TRENETEE 1,575,839 — 1,575,839 1,509,525 — 1,509,525 1,747,974 — 1,747,974
(27.11%) (27.11%)  (23.78%) (23.78%)  (24.19%) (24.19%)
SHEEHEES 1,553,063 — 1,553,063 1,399,606 — 1,399,606 1,416,443 — 1,416,443
(26.72%) (26.72%) (22.05%) (22.05%) (19.61%) (19.61%)
ZFOftDIES 53,789 331,499 385,288 48,167 211,100 259,268 39,923 228,186 268,109
(0.93%) (5.70%) (6.63%) (0.76%)  (3.33%) (4.08%) (0.55%) (3.16%) (3.71%)
£t 4,843,043 335,705 5,178,749 5,518,370 213,621 5,731,991 6,616,520 228,186 6,844,706
(8331%) (5.78%)  (89.09%)  (86.92%) (3.36%)  (90.29%)  (91.58%) (3.16%)  (94.74%)
BETES 634,214 — 634,214 616,529 — 616,529 380,065 — 380,065
(10.91%) (10.91%) (9.71%) (9.71%) (5.26%) (5.26%)
ait 5,477,257 335,705 5,812,963 6,134,899 213,621 6,348521 6,996,586 228,186 7,224,772
(94.22%) (5.78%) (100.00%)  (96.64%) (3.36%) (100.00%)  (96.84%) (3.16%) (100.00%)

() 1. [BEEBBRSFEREAS | & (FEARSEHEE TONENEE S S ERSHEHEE T,
[Z#)EBEAEREE | £ [SRARBROMISEADZ(LICH U TENHEE T 2 BHSHERRE T,
2. [TEfRMTRS | =EMRE. REMES] =B8RS +IEES + LERS

3. ( )RISHERET T,
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RO (8F) ()

(4) FERERIFARES (847 ) B
TR19EEE TR205=E TR21EREE %
ik HERLLE k1= SR ik SR %31
SEA 598,747  11.38% 1,135,142  17.13% 755,999  11.57% 2
A 3,960,174  75.27 5,045,864  76.12 5,302,626  81.17 il
N 149,173 2.84 1,203 0.02 588 0.01 %
TRMERS 553,448  10.52 446,316 6.73 473,882 7.25 T
P 5,261,543 100.00 6,628,526 100.00 6,533,096 100.00
GE) BEMESRORRIERSRES BESEFZATOE A,
(5) RHFRITHERZS Ca=pats:)
PR 19FRR FR20FER PR 1FREE
EREREET ERERE®Y Ast EIPEAEEY EREREEY A5t ERERET EREEH At
SEYF SRR EREL 598,337 17,497 615,834 480,167 16,100 496,267 394,513 3,000 397,513 #t
(90.23%) (2.64%) (92.87%) (70.95%) (2.38%) (73.33%) (80.92%) (0.62%)  (81.54%) %
SEYIFIS REAERES 47,300 — 47,300 63,200 — 63,200 63,200 — 63,200 W
(7.13%) (7.13%)  (9.34%) (9.34%) (12.96%) (12.96%) t
2 AN RIIERES — — — 26,800 — 26,800 26,800 — 26,800 L
(3.96%) (3.96%) (5.50%) (5.50%)
1R RAGEAES — — — 90,500 — 90,500 — — —
(13.37%) (13.37%)
B 645,637 17,497 663,134 660,667 16,100 676,767 484,513 3,000 487,513
(97.36%) (2.64%) (100.00%) (97.62%) (2.38%) (100.00%) (99.38%) (0.62%) (100.00%)
IS |REBEAES —
= 645,637 17,497 663,134 660,667 16,100 676,767 484,513 3,000 487,513
(97.36%) (2.64%) (100.00%) (97.62%) (2.38%) (100.00%) (99.38%) (0.62%) (100.00%)
G 1. EHICE. ESRESESATOEEAL
2. [BEYANRIIERES](CF. 1—0-/—~ TOYSAICEDERT Ulc 1-ONERPEAESRUK RVERBERES £SATVET,
3. [BEYFINRBERES] ICSENZFHRBERES. RUTHEIRBERES] . TR16F108 %20 >TRAER T LTVET. =
4. ( )AHERMETT. %
P
(6) BEHFRTR=DIEFHARIBIES (&1 EFHM)
TR 9FRER FR20FER TR21EER
FHREAERESS 663,134 676,767 487,513
1ELT 147,695 202,648 173,441
15B3ERT 298,454 301,360 176,748 —
SEBSFELT 209,384 165,358 136,123
SEBTELT 1,900 4,300 100
THERB 5,700 3,100 1,100
g5 IREIEAES _—
as 663,134 676,767 487,513 ;
1FET 147,695 202,648 173,441 35
1ERHE3EFLIT 298,454 301,360 176,748 X
SEMBBEIUT 209,384 165,358 136,123 ,{
BEBTELT 1,900 4,300 100 *
7R 5,700 3,100 1,100 il

CE) 1. [FRBERES(CF. 1—0-/—~ TOJSAICEDERT Ul I-OMERPERBESROK N VERBERESFZZATVET,
2. [FINRBERES| (CESENDTHRBERESS. NUTE5 IRMERES]F FR16F108ZH >CTHITZKTLTVET,
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BEROINR (81F) (F5E)

B (7) ESFRTFIIRS (841 E5F)
_EG FRL19FEER FR205EER 21 EER
2 EREAEET EREREEr At ERLREEPT EEmey At EPEHERPT EhEismry At
"\
% SEMFTRAERES 614,992 17,907 632,900 551,303 16,534 567,838 434,753 8,639 443,393
T (90.39%) (2.63%) (93.02%) (78.09%) (2.34%)  (80.43%) (77.20%) (1.53%)  (78.73%)
% SEYFIGRIAIERES 47,509 — 47,509 59,322 — 59,322 63,200 — 63,200
s (6.98%) (6.98%)  (8.40%) (8.40%) (11.22%) (11.22%)
2T RIERES — — — 18,973 — 18,973 26,800 — 26,800
(2.69%) (2.69%)  (4.76%) (4.76%)
1EYRTREAGRES — — — 59,835 — 59,835 29,758 — 29,758
- (8.48%) (8.48%)  (5.28%) (5.28%)
st 662,502 17,907 680,410 689,434 16,534 705969 554,512 8,639 563,152
(97.37%) (2.63%) (100.00%) (97.66%) (2.34%) (100.00%) (98.47%) (1.53%) (100.00%)
ZS IREERES —
- - - - - - -
it 5t 662,502 17,907 680,410 689,434 16,534 705969 554,512 8,639 563,152
E (97.37%) (2.63%) (100.00%) (97.66%) (2.34%) (100.00%) (98.47%) (1.53%) (100.00%)
2 GH) 1. ESICIE. EEEERESATLFEA,
& 2. [SEYAIRIBERESICIE. 1—0-/—~ TOYSAICEDERT Ui 1-ONERPERESRUK NV RRHERESZ2ATVED,
[ 3. [5EYFAMSRIMERES] LS FN5HEEMERES. RUTZSIRMERES]F. TR168E10BED S TRITERTLTVET,
Y 4. ( )NRBRLTT,
(8) BtcET EB% S (CLoR=y1=)
TRy 19FRER FR204E R FTR21EER
EEE % 87,8500 83,4090 78,4220
= %S 254,589 242,582 232,065
(9) HERITHRIES (8f1:FHM)
= TR 9FRER 205 EE A2 1ERER
% EREREEPT EREREr At EREREET EREEmey At EPEREERPT EREismey At
9t EEE — 29364 29,364 — 27595 27,59 — 15174 15174
(5.65%)  (5.65%) (6.86%)  (6.86%) (4.43%)  (4.43%)
SEIFITHE 100,000 390,538 490,538 91,300 283,558 374,858 74,000 253,344 327,344
(19.23%) (75.12%) (94.35%) (22.69%) (70.46%) (93.14%) (21.60%) (73.97%) (95.57%)
= 100,000 419,902 519,902 91,300 311,153 402,453 74,000 268518 342,518
(19.23%) (80.77%) (100.00%) (22.69%) (77.31%) (100.00%) (21.60%) (78.40%) (100.00%)
- GH ( )WNERLTY.
(10) HERTFIIRS (841 FHM)
; TR 19O FR20EER R 1EER
3 EREHEPT EREEEr At ERLREEPT ERERmr At ENEHEN EREEH At
3/( TEttE — 31,622 31,622 — 29,564 29,564 — 20,988 20,988
[N (5.61%)  (5.61%) (6.10%)  (6.10%) (5.68%)  (5.68%)
%} SRS 100,000 432,456 532,456 98,220 356,674 454,894 71,692 276,535 348,228
(17.73%) (76.67%) (94.39%) (20.27%) (73.62%) (93.90%) (19.42%) (74.90%) (94.32%)
= 100,000 464,078 564,078 98,220 386,238 484,459 71,692 297,523 369,216

(17.73%) (82.27%) (100.00%) (20.27%) (79.73%) (100.00%) (19.42%) (80.58%) (100.00%)

(3 ( REE\RETY .

(11) RESERRS (841 FHHM)
TR19EE TH20ERE TR21ERE
L2 b~ e 18,656 F01 14,089F0 12,342F0
e ERAETES e 15,335,991 12,628,581 13,078,592
. 10,153F01 9,775F0 9,033F0
- sl Ve 25,236,158 19,442,387 17,563,113
HHAEITIES 5%2 520?3H:I 2710:FD 2 )
R BT o , 714 022
= - % 8,634 74 50
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BRI (84F) (FE)

(12) HEAREES (B EFHRNIL) B
TR 9EE 204 TR21ERS =i
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TR20GFESE FR21ERER %
FEACEAE REACEANE REECAAE HEACELSE 5
(5e#) €5 (5e#5) (84%) »
N=U0yh "=GXERBTFA 16,974 20,543 18,181 21,724 %’3
PD/LGDAT( 7,835 133,059 6,410 133,688 4
ETHAIE13% (IS YRT7—F UV Y) E 752 1,706 786 1,656 iR
&=t 25,562 155,308 25,378 157,068 ”
JILERAVURT-PEYbDHEUEE(ERFEI167RDBREICKDERYRT -7V NDEZSHETHIEZLD, LITFTODEIC
BVTEU.) MBETND T I AR—Y v—ICRDERURIICHT FAEBCEARDE (841 HHM)
TR20EER A2 1FREE
FEACEAE REACEAE MEECEAE HEACENE
(Ge#E) (854F) (i) (884%) 2t
ERE167E11B(CY 4,311 4,311 3,363 3,363 &
R 16755218 28,303 19,343 23,400 14,921 >j
HNE1675EbIAICHE (U R T T4 5400%) 4,091 5,953 2,119 3,575 t
EMEE1675%5E0IAICZ= (R I D T4 1~1,250%) 3,582 3,350 1,311 1,097 I
&5 40,290 32,959 30,195 22,958 P4
Z.X—=T vk URIICHT DMBEECEADENRV DI EFERTDRICEBIF2HARCEDE (& F5FM)
TR20G/R A2 1FREE
FEACEAE HEECEAE REBCEAE MEACEANE
(Ge45) (854F) (Ge45) (84%)
BT BRIV D) 15,627 15,276 7,212 6,804
ERURD 7,372 7,080 5,243 4,889
XU XD 1 — 12 11
NEREURD 8,243 8,196 1,956 1,903 =
BAENHL (—RHBEU D) — — — — £
WEFET LA (—miE U D) 11,590 9,373 5,932 5,728 i%
R AXRD—23F)L-URIICHT DIEECEARDE (81 FHM)
TR20E-R A2 1R
FEECEAE REECEAE REECEAE MEACEAE
(Ge45) (E4F) (Ge45) (84%) —
AR TRAC DA 36,919 17,503 46,036 14,217
. BCEALERUEANIERHE TR20EER T2 EEE 2
i ik s ik X
HoBAER 8.35% 10.95% 8.35% 11.44% X
EARER 6.02% 8.40% 6.35% 9.04% ¢
B
. BB CEARE (BNESE) (841 FHM)
TR20GERE TR 1R
s o LTS e o Bk
BITERCEALE 682,667 455,731 550,801 434,058
URZ- 7y hGastiC4%Zz/TTcEs 384,841 355,021 308,884 289,672
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EENLRTSIHE (RE)

4. BRAVYRI(BAVYRY 7Y MDOBBULAEDBRATNADIIAR—I v —RUTEHEI I AR —I v —ZR <) [CAATSD

=i RICIBIFBHHE1E
g
2 1. ERYRYCET BTYRR— +—OHFRES
E (HbiggR - ZE7ER - FRTFHARSBI) <s&@fE > CIvR=pslz))
f_EI FRE20EER R THER
ERUYRI IO RAR—I v—HKES ERUROTIZR—Y v—HRES
At EheEe  AfiEse? FURNT T =51 BieEe  GliEEse FUNTT0
Bl 401,806 398,633 0 3,172 403,154 395,550 — 3,935
B 3,232 3,232 — — 3,028 3,028 — —
S 4,622 4,622 — — 3,677 3,677 — —
e 41,861 41,824 36 — 28,627 28,590 36 —
BRAAKE 61,921 61,832 35 53 46,967 46,878 35 53
" |SRBIE 72,137 72,137 — — 39,595 39,595 — —
E el e 289,375 266,869 3,089 19,417 293,660 269,572 4,030 20,057
X S sES 209,922 209,430 — 491 185,299 184,881 — 417
jé SRMERE 1,615,365 1,341,945 71,334 102,085 1,230,819 1,144,231 54,011 32,576
| REpEERE 1,398,196 1,084,364 310,052 3,778 1,185,290 891,158 290,498 3,633
< ZREY—EX 630,928 521,593 98,272 11,063 481,540 450,345 27,561 3,633
= #h75 AL F1E 1,341,996 132,026 1,206,039 3,930 2,512,322 148,930 2,363,391 —
BA 3,168,307 3,167,542 — 765 2,807,124 2,806,521 — 602
ZFDith 3,270 1,161 2,109 — 6,142 2,409 3,732 —
BT 9,142,945 7,307,217 1,690,969 144,757 9,227,249 6,415,373 2,746,966 64,909
=20 1,548,419 385,630 221,757 941,031 845171 322,674 224,160 298,335
B 10,691,364 7,692,848 1,912,727 1,085,789 10,072,421 6,738,048 2,971,127 363,245
1N 2,639,357 1,785,514 588,918 264,925 2,144,783 1,770,529 306,332 67,921
1~34F 3,371,399 1,999,135 932,504 439,758 3,575,676 1,621,216 1,800,557 153,902
3~B4 1,875,695 1,408,678 211,803 255113 1,929,382 1,152,899 712,365 64,117
54 1,796,086 1,496,027 174,067 125,991 1,653,625 1,333,742 142,579 77,303
HABR7E L 1,008,925 1,003,491 5,433 — 868,953 859,661 9,291 —
i Bt 10,691,364 7,692,848 1,912,727 1,085,789 10,072,421 6,738,048 2,971,127 363,245
5
/.
(HhighR)) - ZE7ER| - PR AF R AI) <&k > (B EHM)
TR20EER FR21EEE
ERURITORR—I v—HKES BRURITIZAR—Y+— KRS
At Shege  AfiEse? FUNTI &t BHeEe  GliEEsE FUNTIE
B 307,025 303,852 0 3,172 317,221 309,617 — 3,935
EMEEE 2,700 2,700 — — 2,500 2,500 — —
S 3,988 3,988 — — 3,090 3,090 — —
e 22,232 22,232 — — 7,563 7,563 — —
4 BRAAKE 61,067 60,978 35 53 46,758 46,670 35 53
x |ERBIE 47,831 47,831 — — 20,557 20,557 — —
% pesiES 268,315 245,810 3,088 19,417 275,914 251,826 4,030 20,057
5 I \FERE 132,269 131,777 — 491 117,168 116,750 — 417
~ TRiRIE 1,881,274 1,692,401 71,337 117,634 1,624,860 1,528,434 54,011 42,415
ﬂf REpEERE 1,357,723 1,043,892 310,052 3,778 1,158,772 864,640 290,498 3,633
il =Y —E X 546,001 426,743 108,195 11,063 431,391 399,575 27,665 4,150
- H N R R 1,332,686 122,751 1,206,004 3,930 2,501,521 138,165 2,363,356 —
BA 874,684 873,918 — 765 884,632 884,029 — 602
Z DAt — — — — — — — —
EANET 6,837,800 4,978,880 1,698,714 160,206 7,391,953 4,573,421 2,743,266 75,265
JAN BT 1,558,204 376,745 239,840 941,618 857,346 316,387 241,539 299,419
J'é BT 8,396,005 5,355,625 1,938554 1,101,825 8,249,299 4,839,808 2,984,806 374,685
b 3 2,730,719 1,875,022 589,549 266,147 2,261,047 1,880,339 306,558 74,149
I 1~3F 2,691,166 1,317,354 932,469 441,342 3,013,788 1,056,547 1,800,557 156,684
% 3~b54E 1,439,408 964,218 212,700 262,490 1,529,402 750,665 712,365 66,371
) 548 1,440,815 1,108,258 200,710 131,845 1,317,201 1,079,762 159,958 77,480
= HARRTE L 93,896 90,772 3,123 — 127,858 122,492 5,366 —
;ﬁ% SRITF 8,396,005 5,355,625 1,938554 1,101,825 8,249,299 4,839,808 2,984,806 374,685

() 1. #8856, BEXEERUINSZFUIR—MUIGEMEREEZZH. BABEEZR
2. HHEL I AR—I v —7ZR<
3. SEEZHEN—X
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EENFRTSHE (RE)

O. 77 )L MEEDOIRES (B0 EZEDED)

(HbiiR) - 2£787) (e = 757) %
FR204FRER FR21EER 5
FIFIWNIORR—Iv—8FKEE 774 IO~ v S %‘
e, ik e, e *Eﬁ
BhE%E 4,370 1,625 4,905 1,678 iR
=2 v=ES 5 — 68 — I
EIES 16 — 31 —
=5 2,279 1,661 853 1M
B AKkE 1 — 1 —
EHEE 742 585 1,761 564
EELTES 6,363 6,012 19,679 19,217
H\FEZE 1,240 193 1,101 39
ERIRIR 69,595 69,587 50,967 50,876
REIEZE 100,099 80,275 311,791 300,549
BREY—E X 6,816 2,041 6,893 2,879 %
- M5 N R — — — — X
BA 168,542 6,794 174,847 7,355 W
ZAth 523 — 3,948 2,227 *IZ
BT 360,595 168,776 576,851 385,301 53
B 61,191 64,531 37,799 40,531
53 421,787 233,308 614,650 425,832
J\. —RREEISI1ZHE. EFEES IHENR ST BIMENES | HEIE DERKS M OB OB RS (o EEEZE)
<3EfE> (841 FHHMA)
FR20FER TH21VEER
HETEE MEUSEE  ERS HERS USERE  PEES
—E 96,650 8,968 105,619 105,619 6,445 112,064
@R 145,679 115,428 261,108 261,108 20,972 282,080 =
FBE 15 A1 14 14 A1 13 S
58 242,345 124,396 366,741 366,741 27,416 394,157 ;T%
<EE> (841 FT5F)
FR20FER TH21EER
HERS  MSERNE e MRS MBS RS
—A 57,903 7,641 65,544 65,544  A14,867 50,677
(=L 70,305 54,390 124,696 124,696 23,627 148,323
SEE 15 A1 14 14 Al 13
B 128,224 62,031 190,255 190,255 8,759 199,013
.
(Hbigii!) - ) (&1 EHM) X
TRH20EER T2 1R ¢
e BB ML RES %}
&t —fi 1R e st —f V&3] B
EW 317,446 97,042 220,404 — 342,156 94,550 247,606 —
piizba) 49,295 13,515 35,764 14 52,000 17,513 34,474 13
5F 366,741 110,557 256,169 14 394,157 112,064 282,080 13
IR
JIE,,
(HbigiR) - E4K) (&1 =AM &
FER20ERER TR21ERR =
3
e 34 BB L kRS )
&t —f 17 1S =E1) —f V&3] B %
EN 140,171 52,104 88,067 — 147,210 33,361 113,848 — %
isa 50,083 13,440 36,628 14 51,803 17,316 34,474 13 B
as 190,255 65,544 124,696 14 199,013 50,677 148,323 13 I
=
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EENLRTSIHE (RE)

(ZErER) (8f1:FHM)
FR20FER FR21EER
e R3] =R 3=
bt EX e o EX1

BhEZE 7,731 3,045 11,556 4,587
EMEEE 80 20 100 25
fhzE 101 21 37 14
5% 2,777 1,382 1,948 275
BRAAKE 190 180 112 109
EHREE 1,518 619 2,336 457
pE-LaTES 6,927 6,042 7,247 6,467
HN\FEZE 4,639 1,122 4,149 847
ERIRER 33,840 41,857 33,059 32,728
TEIEZE 46,602 39,570 75,773 70,159
ZREY—EX 29,515 19,270 12,099 4,601
- WA RHERE 100 — 112 —
BA 161,302 5,681 171,309 5,698
Z DAt 21,400 21,357 21,386 21,235
i) 49,295 50,083 52,000 51,803
DIEREE 719 — 927 —
a5t 366,741 190,255 394,157 199,013
—. FRERINIFEG [HEFRIDEHEEHDEE

(ZERER) (BRyEARD (84 FHHA)

TR20EE FR21ERE
BHSEADE S BADE
et EXT s EX1

BhEZE 99 — 401 —
=Y V=ES — — — —
fhE — — 8 —
e 1 0 776 649
BRAAKE — — — —
EHREE 35 — 71 —
E-LaIES 36 — 1,007 936
HN\FEEE 67 — 327 147
ERIRER 725 725 7,307 7,307
TEIESE 54 27 6,015 6,004
ZET—EX 211 — 320 27
AR — — — —
@A 67,718 39 127,199 120
Z DAt — — 3 —
i) 3,370 3,370 2,387 2,387
AR — — — —
a5t 72,331 4,163 145,828 17,581

. EENFENBEASNDIIRAR—Iv—ICDVTC URT- DI/ hDRDTEDERVYRVHIRTFEDOMREELRDES

(B BRM)
TRI20FER ERI2VFER
i =12 EHE =<l

BH0 BTEL [:IN:a18) BIIEL [:INF:a]s) BIEL BitH D BATEL
0% 35 11,365 — — 352 8,582 —
10% — 929 — — — — — —
20% 105,670 12 — — 61,624 10 — —
35% — 716,060 — 646,833 — 668,179 — 664,386
50% 6,888 21,681 — 271 921 13,557 — 1,561
75% — 1,090,056 —_ 202,769 — 857,511 — 206,127
100% 525 156,500 — 1,605 1,244 105,858 — 2,499
150% 4 13,932 — 26 1 7,199 — 532
350% — — — — — — — —
AAES — — — — - -
a5 113,123 2,010,539 — 851,506 64,144 1,660,899 — 875,107
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EENFRTSHE (RE)

N ABBHNFEDBRAEINDIIAR=—Ivy—D55. ROV TV T-IS5AFUTICEAIDHTSNKHEERBEERT

Y=y R—ZBRESFENERAETNBIRRELI AR —I +—[COVNTDURT - I 11 FDEH T & DB g
MRS T4 U T4 DEVEERAHEEN LD EEEE (CIR=Vil=) ﬁ_g\
A0SR TR EREE %‘
URT- D14k E GER) s (845 % GEf) o (84F) *Eﬁ
50% 157,733 157,733 44,981 44,275 iR
70% 209,989 209,111 151,928 149,427 "
90% 63,328 63,328 63,386 63,386
115% 127,083 125,268 189,527 189,527
250% 171,827 167,493 144,177 138,782
0% (T7#ILH) 5,645 5,645 160,195 160,195
ait 735,607 728,581 754,197 745,594
Q)MI 714U T+ DEVEERABESOREE[TEE (B HHM) it
FR204F R TRH21EER %
URT-91AK B (B B (4F) S (B i (815) w
70% 10,358 10,358 93 93 1|2
95% 85,696 85,696 7,973 7,973 Yy
120% — — 9,000 9,000
140% 39,438 39,438 13,750 13,750
250% 181,665 181,665 95,789 95,789
0% (74U 25,326 25,326 140,477 140,477
=5 342,486 342,486 267,084 267,084 -
QXY= vk R=XBFREBFECRDMAEFEL I AR—T v— CR=y1))
FR20FER FTRH21EER
VAT DIAb 74 (i) 5 (8845 745 (i) 55 (845 -
300% 5,259 5,147 791 627 £
400% 46,097 56,703 53,008 63,574 i%
ait 51,356 61,851 53,799 64,201 -
. ABMREFEDNBEREINDR— T+ UFICDVWTRICIBIFHEIE
(1) TOAR—Y v — - BEEERNCEDPDDHEHE. LGDDHEHBEDIMNETFIME. UR T - DT MDIEFEE. 4> I\5VR
EEBEEHDOEADDHEHENR A 7 I\S > AEEBEHDEADDHEHE —
<EFEANANT - ERE> CTR=vsl=)!
FR204FRE TR21ERR -
B PD LGD UR- EAD EAD PD LGD URZ- EAD EAD R
ERA HEEHE HEEHE YIA  FVISVR) (FTISVAR) HEtE HEETE SIAN  FVNSVR) FTNSYR) ‘)(
0 0.04%  45.00%  29.96% 18,874 4,567 0.03%  45.00%  25.55% 17,301 — >
1 0.04%  45.00%  26.47% 35,297 — 0.03%  45.00%  21.55% 39,456 — 17';
2 007%  44.89%  21.40% 195,295 42,034 0.06%  44.32%  19.94% 156,489 40,585 by
3 0.14%  44.94%  34.10% 682,304 74,117 0.15%  44.90%  36.67% 497,548 56,959
4 0.40%  44.89%  50.08% 763,461 77,556 0.42%  44.86%  57.37% 441,643 75,471
5 1.00%  50.64%  93.18% 336,160 27,709 131%  44.69%  85.62% 505,375 40,881
6 3.32%  44.79% 132.25% 251,772 13,106 3.12%  41.32% 112.00% 177,508 15,559
9A 13.27%  44.81% 212.99% 192,710 17,184 12.20%  46.71% 209.44% 234,823 17,853 -
T4V 100.00%  47.89% — 91,559 — 100.00%  44.32% — 75,568 297 A
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QERHFRNT A |
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EENLRTSIHE (RE)

<V ITUVEIT- &>

(B EHM)
TR20EER PR VEEE
B PD LGD UR- EAD EAD PD LGD Uz EAD EAD
SRR HEETE HEETE SIAN  FVNSVA) GFINSVR) HEEHE HeEtE DTN FUNSVRA) FTNSVR)
0 0.00%  45.00% — 2,051,781 — 0.00%  45.00% — 2,947,411 —
1 0.04%  45.00%  21.02% 40,254 39 0.01%  45.00% 8.05% 47,312 37
2 0.07%  45.00%  31.42% 165,035 6,945 0.06%  45.00%  26.74% 119,531 918
3 0.10%  44.93%  30.01% 76,241 5,757 0.10%  4497%  37.47% 145,697 2,871
4 0.40%  45.00%  75.54% 3,232 2,276 041%  45.00%  82.26% 4,529 74
5 0.74%  45.00%  71.00% 275 1,621 0.96%  45.00%  71.74% 5 —
6 3.64%  4500% 166.24% 0 — 352%  45.00% 116.02% 0 —
9A 13.27%  45.00% 241.23% 983 — 12.20%  45.00% 197.22% 301 —
TIFIU 100.00%  45.00% — 47 — 100.00%  45.00% — 53 —
<ERIHREED(T - EiE > (801 FHM)
FR20FEER PR2VEER
B PD LGD JRY- EAD EAD PD LGD U2 EAD EAD
SRR HeEHE HEEHE DIAh  FVIEVRA) FINSVA) HEEHE HeEtE YA FVIEVR) GFTINESVR)
0 0.04%  45.00%  22.27% 36,045 251 0.03%  45.00% 17.62% 38,412 1
1 0.04%  45.00% 15.37% 4,790 37 0.03%  45.00% 7.58% 13 —
2 0.07%  45.09%  23.62% 111,179 372,533 0.06%  45.15%  21.10% 171,354 193,619
3 0.13%  45.00%  33.24% 129,406 267,011 0.12%  4552%  29.53% 166,206 133,988
4 0.35%  4556%  60.10% 79,635 129,957 037%  45.00%  58.93% 10,027 5,937
5 0.77%  45.00%  83.26% 11,810 137,523 131%  45.00% 101.35% 874 2,132
6 3.36%  45.00% 155.24% 8,332 660 3.39%  45.00% 152.92% 12,302 663
9A 1327%  45.00% 208.08% 5,121 144,947 12.20%  45.03% 223.90% 1,141 688
FIHIU 100.00%  45.00% — 852 — 100.00%  45.00% — — 150
<FEFEANGIT -BHE> CIvR=pslz))
FR20FEER TR VEER
B PD LGD Uz - EAD EAD PD LGD U2 EAD EAD
S HEHE HEEHE YIA b (FVIGYR) FTNSUR) H#EHE H#ESHE DIt FNSVR) (FTNSUA)
0 0.04%  45.00%  29.53% 18,874 5,296 0.03%  45.00%  25.55% 17,301 —
1 0.04%  45.00%  27.37% 44,587 — 0.03%  45.00%  21.56% 39,308 135
2 0.07%  44.88%  21.64% 181,283 42,034 0.06%  44.29%  20.20% 147,409 40,635
3 0.15%  44.93%  34.02% 640,318 74,117 0.15%  4489%  36.71% 487,235 56,959
4 0.39%  44.91%  48.45% 916,884 78,681 0.44%  4491%  53.92% 722,353 77,423
5 1.08%  50.55%  93.94% 342,125 27,709 1.37%  44.68%  85.85% 490,882 40,881
6 3.39%  44.74% 136.13% 200,554 13,106 321%  40.25% 111.78% 128,407 21,130
9A 13.27%  44.81% 208.97% 194,607 17,184 12.20%  46.54% 206.41% 262,358 17,918
FIHIU 100.00%  47.89% — 90,559 879 100.00%  44.29% — 73,122 297
<y ZJUvm@ls-sE> CIvR=pslz))
TR20FEER FR2VEER
_ PD LGD U2 - EAD EAD PD LGD UR- EAD EAD
SN HEHE H#EEHE YIA N @VNSYR) (FTNSUR) HEEHE HEEHE YA~ GVNSVR) FTNSVR)
0 0.00%  45.00% — 2,045,285 — 0.00%  45.00% — 2,928,349 —
1 0.04%  45.00%  21.06% 40,039 39 0.01%  45.00% 8.05% 47,312 37
2 0.07%  45.00%  31.49% 163,890 6,945 0.06%  45.00%  27.07% 116,694 918
3 0.10%  44.93%  30.01% 76,241 5,757 0.10%  4497%  37.47% 145,679 2,871
4 0.40%  45.00%  75.54% 3,232 2,276 041%  45.00%  82.26% 4,529 74
5 0.74%  45.00%  71.00% 275 1,621 0.96%  45.00%  71.74% 5 —
6 3.64%  45.00% 166.24% 0 — — — — — —
9A 13.27%  45.00% 241.23% 983 — 12.20%  45.00% 197.22% 301 —
TFIHIU 100.00%  45.00% — 47 — 100.00%  45.00% — 53 —
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EENFRTSHE (RE)

<TRUHREEDIT - BE> (841 HHM)
FR20EER A2 EEFE

B PD LGD U - EAD EAD PD LGD UR%- EAD EAD

EEEA #HEHE #HEtHE SIA N FVNSVA) FTNGVA) #EtE #EHE STAk  FVISYR) (FTNSVR)
0 0.04%  45.00%  24.05% 31,451 251 0.03%  45.00%  18.55% 35,176 1
1 0.04%  45.00%  15.37% 4,790 37 0.03%  45.00% 7.58% 13 —
2 0.07%  45.09%  23.74% 102,405 372,533 0.06%  45.15%  21.18% 163,430 193,619
3 0.13%  4500%  37.21% 33,396 266,336 0.11%  45.76%  31.63% 72,163 133,702
4 0.32%  4541%  54.76% 131,775 152,239 0.30%  45.00%  47.35% 20,701 21,147
5 0.77%  45.00%  83.27% 11,680 137,523 1.43%  45.00% 112.65% — 2,132
6 353%  45.00% 162.98% 7,278 660 3.49%  4500% 161.27% 10,248 663
9A 13.27%  45.00% 208.37% 639 144,947 12.20%  45.04% 235.02% 685 688
TIFIUb 100.00%  45.00% — 852 — 100.00% 45.00% — — 150

(F) LGDH#EHEFERY R THIBRNRK R E

(2) PD/LGDARZEAT dMANEF LI AN—I v —EHERL CEDPDOHEHE. URT-D 14 SOMEFIERUES

<3EfE> (841 FAHM)
TH20EER T2
_ PD LGD YR 5 PD LGD URo- 5
EREN HesHE iEHE SR = H#EEtE fatHE RSN =
0 0.04%  90.00% 300.00% 9 0.00%  90.00% — 9
’| I — — — — — I —
2 0.06%  90.00% 200.02% 4,771 0.06%  90.00% 200.02% 5,431
3 0.16%  90.00% 239.17% 3,205 0.18%  90.00%  200.24% 2,220
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S FTEBHETIN (KF) RRBTHHEXAEN T E18&E85 Y—EU—%% 500 F13.10.19 100.0% — 100.0%
FEA IRARA Y - RRETAEXN=R_TEN1ESS - BEEREH 495 F13.12.17 100.0% 100.0% —
YR AV ()
MR T7TSAT4FUv)b KRMPRRERE—TE17E8265  HeERES 15,000  (*F16. 9.28) 93.6% 93.6% —
SHIER (#) BUEALFEEAOA—TE1ELS  BREH 1,000  (F18. 3.24) 97.3% — 97.3%
BRI — 2 (#k) BRBIRXRE—THTE12S U—2%7% 29,360 (F17. 3.23) 97.0% 97.0% —
TUF(#R) RRESEXFHIR=THIEIS ERIER 16,709  (¥19.12.13) 100.0% — 100.0%
T4 F v () RREBBXIRIRAT B2&E205 TRIER 66,518 (¥20. 9.22) 100.0% 99.8% 0.2%
FEBAFEL
Shinsei Bank Pietermaai 15, Willemstad Curago ~ thREAESRTER 2,100 #B51. 3.19 100.0% 100.0% —
4 Finance N.V. Netherlands Antilles FRBRIL
* Shinsei International 6 Duke Street St. Jame's, Bz ES 3,000 F16. 9.21 100.0% 100.0% —
= Limited London SW1Y 6BN, U K. FEA R
?J( Shinsei Finance Ugland House, South Church TRIETS 673,435 F18. 2. 7 100.0% 100.0% —
~ (Cayman) Limited Street, George Town, FREBIL
& Grand Cayman, Cayman Islands
il Shinsei Finance Il Ugland House, South Church SHEH 497,084  ¥18. 3.14  100.0%  100.0% —
(Cayman) Limited Street, George Town, FRERIL
Grand Cayman, Cayman Islands
Shinsei Finance Il Ugland House, Grand Cayman, BRI 36,013 F21. 3.1 100.0% 100.0% —
(Cayman) Limited KY1-1104, Cayman Islands
Shinsei Finance IV Ugland House, Grand Cayman, DRI 9,107 F21. 3.1 100.0% 100.0% —
(Cayman) Limited KY1-1104, Cayman Islands
Shinsei Finance V Ugland House, Grand Cayman, RIS 9,008 F21. 9.10 100.0% 100.0% —
(Cayman) Limited KY1-1104, Cayman Islands
FBESEBERAST
BRI D ERATE] rrEREAHHRILX BRI 49,6288 77 F14. 2. 5 30.4% — 32.9%
HYTEX685 8 Za-BERL
S T4 T7FvESIL RRBTLHXA=_TE1E85 TIAN=N-TOA 10 F14. 7.15 50.0% 50.0% —
T4 TPV ROEE
Hillcot Holdings Limited Sofia House, 48 Church Street, RIRFEAT 12FK BV F14.11.27 49.9% 49.9% —
Hamilton, Bermuda
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FUT R ars ERES g\
#£8H 1B 4= 1B A=) AR 5= BE n
TR15F7H29H  A1,358,537  2,033,0650 — 451,296 — 18,658  EBHI2HMKZ1HRE T DM HE fﬁ’
HIHERORITES BSIR ==
1,358,637 T # iR
ER18F7831H A99,966  1,933,0980:" — 451,296 — 18,558  FE=LIZBELHADEISEREDITHE )
17 Ul E @ (200,033F#
ST S a2 SoV =T V-4 LR P <l
A300,000F#
ER18F11/16H AB5000 1,848,098 — 451,296 — 18,658  HrCtkl (HEHK) DHA —_—
A85,000F
TR19%8HA1H A100,000 1,748,098 — 451,296 — 18,668  FE=[ISEEHID—FE
F17 LI @k=(200,000F#
Sl W oY fa- el 12w Ny il
A300,000F#k
20627848 117,647  1,865,746%" 25,000 476,296 25,000 43,558  HEF=FIZL (EEl) %
FiTMMi8425 EAKEAZE212.5M X
ER20E3831H 194,600 2,060,346 — 476,296 — 43,658 DR EELHIDIISHEKEDITE W
RTUICEE%T269,128F % t
BoHR & o B B EE R DM 1
A74,508F -
GP) 1. BTEEEMRRESATVET,
KikE REHEN—X FRAEERIKR
@ikl SEEAS  BA
e s M PR 1% EAzof
1 SATURN IV SUB LP (JPMCB 380111) 322,964 15.67% 1447% T~
FERRIEHENE 269,128 13.06% 16.29%
3 MR RO 200,000 9.70%
4 SATURN JAPAN Il SUB C.V. (JPMCB 380113) 110,449 5.36% =
5 HRAHFERT 96,427 4.68% 5
6 JOURNT7— T72530—X 88,571 4.29% o
7 SANTANDER INVESTMENT SA, C. CENTRAL VALORES 63,539 3.08% 2,060,346 ZOMDEA
8 CREDIT SUISSE SEC (EUROPE) LTD T 1360%
PB SEC INT NON—TR CLT 49,705 2.41%
9 MORGAN STANLEY & CO. INC 40,872 1.98% . )
10 GOLDMAN,SACHS & CO.REG 40,518 1.96% AN
11 BHANYRY— S ZAMEFEHRITHRA R (EFED) 31,473 1.52% 50.20%
FTEMAM (B ZEZ0) 2,060,346 100.00%
GE) 1. EM226E3R/KBAE, V1AV — TS0 —X-FUR-HVI\Z—-T)VIT)LY— (J.C.Flowers &
Co.LLC) DEFREZZVCRERIIV—TF. BITERTELEKI BR<BECHI) D28.8%
(564,674,699t ZRE LTHOF .
2. FRI22FE3AKRIRTE. TBRRRIEEL S U (CBIBOINEAE (. B5T469,128,888k. ITRITHL e
BT (FR < BEHR) D23.9% ERFELTHDE T, b
X
RS DR Z
8
TRI9EER FR20EER ERE21EER
e
EEEH 5,245\ 7,008\ 6,116 A
E7S
HEEH 2,394 2,259 2,011
S 1,300 1,208 1,085
og 1,094 1,051 926
g E 38%% 3H8 38#% 6518 391
FEEER 9F 118 9 7HA8 105 7408
FOte5 A8 505FF 495FF 498FH
g5t 3154 295 A 235A w
FRESIESRE 5A aN 3A b
SESHRMERA [N [N 0A )
GE) 1. [RtEEHUIE. B, BIEHEESRUENDRIBRAEESATVFEA. B8, TR21EERDEESHIC, BAORBRAE SALEEZMR. HEEERUCRH g

(EHIL1,675ACT,
2. [R5 AR E3ADHENFUZSTTERSAE CHD. BSEZFNTLIFEA.
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EIRITTIE, F1LU—IFBRAERE DD, DT THANERBHISERUCVE T, SHTIITUARTIR BADBESKIDEADSBESXIMH
ERITICOVTMRERDETTIDADD YA ECHBEL, BRPY—ER MHBBREE, SETIFTFBERECRELCVLT T, e, WEY
MIDWTH, ERICFERZROTVE T,

MBADBEEE] Y1 b

http://www.shinseibank.com

BADBESE@IFHEEOEPowerFlex XD —T L w2 ) JICBITDIERZBHLUTCNE T, 1/
=2y N\ F VI FEND—=FA VIR FTBESDYA NS SHBWLEIEIF5IFH. PowerFlex
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