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A B ET (69514 25 ST B LA R A R -

(b)  AEEFRARESE (EERRE) SFRIELLINDE R RE - e REt FEE o 6 A A e e B0k
LN (E R RAYE - & TR AR IE RURRERE -

(c) HRHRAEE (EERE) SRENEERERIE - JRaR RGN T ZE T R ORI SR - ERRE R R
5o B - A AR R E SRR IEAYEE AR o AREEE I  arE T & GRITIE (B M) hérs
EETEEERREEUEREDR - 10 (FERER) stRATREERBRIEEATORE > S8 aECR A S5 e b E
WG TRVETTTR - NERAL - BRI TIE S 6 A N e A S B e E R E AR T R
HAESMRE BRI 1T ARFARIASE - IS - DR R E B R SR s B A A B s EL R AT

THXRS -

16




4 A A

@hiyu Banking Corporation Ltd.

FERE 2 BRI VB A S S P R

CRA4 : {5 IR K od i BB S F e R R 8 —STC StRA

HM CCF RS F B s T BLAE ORI RS

A CCF RoB&A= P U s T AR ORI RS

i i B DA B e R B IR R T

Nz =l AT AT BT AT BT %
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2b Hor s JEAHN NV B _ )
3 BB SRR TR R IR 15,381 15,381 3,076 20.00
4 SRAT R\ AR I 55,646 55,646 27,823 50.00
5 56 07 P R B R ; B,
6 EE R BRI 820,137 123,021 820,137 35,956 819,396 95.71
7 R AT EE e RIE _ _
8 HeIHE _ _
9 DUESREH DA M 2 TR 2 38

SR B T R bR s B .
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13 | afE Rl 1,260 1,260 1,314 104.29
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(a) &8¢ IRB 5H&A

EEES K& CCI_: & ERR RS
B, BEANEE i ﬁﬁkl‘ﬁ%‘?}ﬁ ¥4 PD EERE ¥y EE] | BREinER | BEbeinER EL B
KRl BERINER CCF K CCF&EtHE N = LGD HARARR 2 HEE
EE EARY EAD

PD &4k BRI BT % AT % % i T % BT BT
SRAT bR 0.00 & <0.15 | 24,392,123 2,906 100.00 24,987,576 0.06 129 45.00 2.5 7,331,718 29.34 6,950
—$R1T 0.15 £<0.25 2,295,676 300,000 88.40 2,285,671 0.22 21 45.00 2.5 1,356,268 59.34 2,263
0.25 #< 0.50 744,201 - 100.00 879,087 0.39 10 45.00 2.5 676,225 76.92 1,543
0.50 £<0.75 354,904 216,699 62.09 354,904 0.67 5 45.00 2.5 362,633 102.18 1,067
0.75F< 25 545 80,000 0.68 545 2.03 1 45.00 2.5 629 115.41 5
2.5 %< 10.00 - 9,500 - - - - - - - - -
10.00 £< 100.00 - - - - - - - - - - -
100.00 (G&E - - - - - - - - - - -

/Net | 27,787,449 609,105 100.00 28,507,783 0.09 166 45.00 2.5 9,727,473 34.12 11,828 1,522
SEE—U 0.00 £ <0.15 215,253 26,199 88.76 206,786 0.12 32 43.74 2.5 52,419 25.35 109
UL 0.15 £<0.25 102,995 41,319 71.42 103,068 0.22 17 38.87 25 33,055 32.07 88
0.25 £< 0.50 178,626 206,717 48.40 187,149 0.39 20 39.17 2.5 81,566 43.58 286
0.50 £< 0.75 937,151 186,744 83.18 866,988 0.61 48 40.87 2.5 473,690 54.64 2,159
0.75F< 25 2,877,952 495,353 84.63 2,689,908 1.49 140 39.73 2.5 1,934,936 71.93 15,685
2.5 &< 10.00 1,604,834 195,585 89.24 1,606,676 4.86 53 41.94 2.5 1,710,599 106.47 32,760
10.00 %< 100.00 429,830 23,082 94.91 429,881 11.82 9 24.36 2.5 358,895 83.49 11,287
100.00 (3&%) - - - - - - - - - - -

INET 6,346,641 1,174,999 .84.14 6,090,456 2.88 319 39.50 2.5 4,645,160 76.27 62,374 25,039
S E——HAt 0.00 £< 0.15 8,267,123 1,824,746 88.24 8,386,056 0.10 61 44.89 2.5 2,523,956 30.10 3,709
EE 0.15 £<0.25 1,930,624 745,488 78.56 2,108,653 0.22 18 44.45 2.5 1,018,074 48.28 2,062
0.25 £< 0.50 2,952,100 173,075 94.68 2,830,021 0.39 45 44.50 2.5 1,777,287 62.80 4,911
0.50 £< 0.75 7,144,713 492,387 93.61 7,152,381 0.59 82 34.61 2.5 4,128,577 57.72 14,739
0.75 < 2.5 8,484,376 3,352,335 81.44 9,798,035 1.31 167 36.82 2.5 8,217,606 83.87 47,336
2.5 F< 10.00 3,524,029 610,129 85.39 3,530,116 4.16 61 22.32 2.5 2,505,808 70.98 34,218
10.00 Z< 100.00 340,138 100,351 80.73 355,629 13.30 4 13.58 2.5 224,163 63.03 5,900
100.00 (&) 218,005 8,598 98.10 222,303 100.00 10 40.50 2.5 148,631 66.86 86,375

/Ngt | 32,861,108 7,307,109 86.72 34,383,194 1.78 448 37.72 2.5 20,544,102 59.75 199,250 210,785

23




4 A A

@hiyu Banking Corporation Ltd.

FERE 2 BRI VB A S S P R
CR6 : & M ERNRERE 2 HEAEEAE—IRB 55X (8D
(a) 2 IRBEREIA
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f—— BEANEE i }ﬂﬁkﬁﬁ%‘ﬁﬁ Wi PD EERE R3] EE] | BREinER | BEbeinER EL L
BRI BERINER CCF K CCF&EtHE N = LGD HARARR 2 HEE
EE EARY EAD

PD &4k BRI BT % AT % % i T % BT BT
BE—FHE 0.00 F < 0.15 628 1,522 86.35 1,857 0.07 3 20.30 1.0 16 0.87 0
EIEEAZE 0.15 %< 0.25 - - - - - - - B - B B
BB R I 0.25 %< 0.50 - - - - - - - B B B B
(QRRE) 0.50 £< 0.75 - - - - - - - B . B B
0.75 &< 2.5 - - - - - - - B . B B
2.5 %< 10.00 - - - - - - - B . . B
10.00 %< 100.00 - - - - - - - B . B B
100.00 (& - - - - - - - B . . B

INET 628 1,522 86.35 1,857 0.07 3 20.30 1.0 16 0.87 - -
EE—FxE 0.00 £<0.15 2,677,409 - 100.00 2,677,429 0.09 1,297 12.90 4.9 456,316 17.04 321
il 0.15 £< 0.25 400,008 - 100.00 400,008 0.22 92 11.12 5.0 61,222 15.31 96
0.25 %< 0.50 204,736 - 100.00 204,736 0.39 70 13.36 5.0 35,191 17.19 105
0.50 £< 0.75 51,816 - 100.00 51,816 0.58 27 15.60 5.0 11,852 22.87 45
0.75 £< 2.5 2,335 - 100.00 2,335 1.37 5 10.58 4.8 393 16.84 1
2.5 %< 10.00 1,705 - 100.00 1,705 3.52 1 10.00 5.0 465 27.25 4
10.00 %< 100.00 1,956 - 100.00 1,956 18.00 1 10.00 5.0 1,076 54.99 33
100.00 (&%) - - - - - - - - - 2

/et 3,339,965 - 100.00 3,339,984 0.15 1,493 12.76 4.9 566,514 16.96 607 2,323
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(b) Z& IRB 5tRA (&)

ETAES K& CCF & ERR RS
f—— BEANEE i }%Jﬁkﬁﬁ?jﬂﬁ Wi PD EERE iy EE] | BREinER | BEbeinER EL L
BRI BERINER CCF K CCF&EtHE N = LGD HAHARR 2 HEE
EE EARY EAD

PD &4 BT BETT % BT % % i BT % BT BT
EE—— /N 0.00 £<0.15 69,344 89,122 60.26 95,486 0.08 116 6.61 2.3 1,323 1.39 5
EBTE R 0.15 £< 0.25 32,446 5,799 88.84 33,978 0.22 27 5.99 3.9 878 2.59 4
ARIE 0.25 < 0.50 35,374 8,252 86.66 37,808 0.39 39 5.72 3.8 1,344 3.56 8
0.50 £< 0.75 27,262 22,264 69.44 34,390 0.61 31 5.71 3.0 1,556 4.52 11
0.75%< 25 62,008 13,288 87.61 65,963 1.25 39 7.28 3.7 5,182 7.86 59
2.5 %< 10.00 11,543 1,648 91.74 12,102 3.84 17 7.99 2.8 1,385 11.44 39
10.00 %< 100.00 - - - - - - - - . . B
100.00 (&%) - - - - - - . - B B B

/Nt 237,977 140,373 73.93 279,727 0.64 269 6.52 3.1 11,668 4.17 126 1,005
EE——HA 0.00 £<0.15 563,971 542,126 96.54 1,067,868 0.07 245 18.08 1.0 42 486 3.98 171
HEANEE 0.15 £<0.25 79,635 259 99.99 79,885 0.22 136 12.85 4.0 4,435 5.55 23
JE g 0.25 £< 0.50 630,528 3,231 100.01 633,804 0.38 306 11.78 438 45,636 7.20 283
0.50 £< 0.75 1,042,200 79,084 99.92 1,120,356 0.57 269 15.60 3.0 132,834 11.86 971
0.75%< 25 315,496 799,938 57.89 645,680 0.84 226 19.31 1.6 120,701 18.69 1,171
2.5 %< 10.00 719,431 - 100.00 719,443 2.92 65 39.29 1.6 390,998 54.35 8,176
10.00 Z< 100.00 4,267 3,460 100.00 7,727 29.81 9 18.81 3.2 3,168 41.00 324
100.00 (&% - - - - - B _ _ B B B

/et 3,355,528 1,428,098 89.36 4,274,763 0.90 1,256 20.15 2.3 740,257 17.32 11,119 2,621

YT (BrafaZ) 73,929,296 10,661,207 90.97 | 76,877,764 1.12 3,954 38.39 2.6 | 36,235,190 47.13 285,316 243,295
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3 EE—EE S BERET RUA TIVEFIE S (FmmE )
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5 EE—HPTEEE (SR EnERsEteE )
6 SEE— N 4,645,160 4,645,160
! EE—HAAE 20,544,102 20,544,102
8 BTER
9 JEE T BRIV EA A B A
10 IR IRAT
1| ST R RIE—IRIT 9,365,548 9,365,548
12 ST RS RIE—SS 27 e 5 361,925 361,925
13 ﬁ?ﬁ@%%—ﬁ%ﬁm(K@%EEE%%%%KW&%%
14 | BE— REE T ER R 11,668 11668
15 TE—RATEAEERE 533,336 533,336
16 | BE—RE TR A TR 33178 33,178
17 TE—LERIEEATEEREE(QRRE) 16 16
18 | TE—IAHE AT SRR 240,257 740,257
19 PefE—rS At EUE (MR EREE TR ) AR R
20 Pt —rS Rt EOE (NEMERTTE) THYRERE B A
21 HeiE—PD/LGD st50E T AR RIE (FrafF R &R A

5 B e P 9 )
22 | Rei—PDILGD 5504 FHTRHEEMRAIE (FFATF RITREATT,

NFiA IERE R e )
23 HeiE—PD/LGD st EE T IR RYE (A B E B RAE R

BRIE )
24 HeiE—PD/LGD st EE T HIMEREE R ARYE (L A R RIS )
25 R —EL N B VB AR B R R RE R (TERS Rt E

JEUBGR AR HE )
26 HAitr—H&THH
27 Hoptr—Hi 4 1,831,309 1,831,309
28 #ET (S IRBEHEIET) 38,066,499 38,066,499

FEEZAEREMRIERTELAESOEREHRRER LA -
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AT
1 | 20174 9 B 30 HERIEEEE 31,361,568
2 | HE/E 6,288,064
3 | HEEZE 366,085
4 | R
5 | HEKREGE
6 | WEREE
7 | 4MESEE 50,782
8 | Hdth -
9 #2017 ££ 12 B 31 HHYEBE PSR 38,066,499
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CRO: #Z{E B SRIYER SRR EHAFE—IRB 3tREA

T# CROFIH T AL HE SRR GHIRLMRMHER - BAORRMTRER R 2016 48 12 F 31 0 - BIZH L 2017 44 -
MHERE S IR - AEERVEOMR G RE R SRT - AR ASEPTEMR £ NEEBARL 37 Ll Table

CRE (f)&h5y
@ (o) © ()] © ® @ () 0]
PD #iE | SMEEEEREE | oM FORIE EIERBEANHE FNE Hrp o 4| SRR
39 PD ESZIN ERIE NFEE | FEEE
E=X(Ee] E TN IR =
¥4 PD A7) R E T IN
SRTRpR | 000to<
i 0.15 AAA to BBB+ 0.06% 0.06% 52 60 - - 0.00%
0.15to <
0.25 BBB+ to BBB 0.22% 0.22% 6 7 - - 0.00%
0.25t0 <
0.50 BBB to BB+ 0.39% 0.39% 2 7 - - 0.00%
0.50 to <
0.75 BB+ 0.67% 0.64% 5 7 - - 0.00%
0.75to <
2.50 BB+ to B+ 0.89% 1.46% 2 1 - - 0.00%
2.50to <
10.00 B+ to B- - 3.51% 1 1 - - 0.00%
10.00 to
< 100.00 B-to C - - - - - - -
S E—E 0.00 to <
S 0.15 AAA to BBB+ 0.09% 0.10% 45 64 - - 0.00%
0.15to <
0.25 BBB+ to BBB 0.22% 0.22% 23 21 - 1 0.00%
0.25t0 <
0.50 BBB to BB+ 0.39% 0.39% 53 46 - - 0.70%
0.50to <
0.75 BB+ 0.58% 0.59% 90 96 1 - 0.37%
0.75to <
2.50 BB+ to B+ 1.30% 1.33% 189 178 1 - 0.76%
2.50to <
10.00 B+ to B- 4.15% 4.10% 43 63 - - 0.98%
10.00 to
< 100.00 B-to C 13.66% 15.85% 10 4 1 - 3.82%
EE—p)y | 000t0<
T3 [E] 0.15 AAA to BBB+ 0.13% 0.12% 35 34 - - 0.00%
0.15to <
0.25 BBB+ to BBB 0.22% 0.22% 23 19 - - 0.59%
0.25to <
0.50 BBB to BB+ 0.39% 0.39% 34 30 - - 0.51%
0.50to <
0.75 BB+ 0.58% 0.59% 59 54 - - 0.26%
0.75t0 <
2.50 BB+ to B+ 1.39% 1.39% 152 147 - - 0.39%
2.50to <
10.00 B+ to B- 4.42% 4.25% 54 52 - - 1.02%
10.00 to
< 100.00 B-to C 10.67% 11.62% 3 9 - - 0.00%
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@ (o) © @ © ® © ()] 0
PD #i[E | 4MITEFAR HotESE HoRIE EEERBAEE FRNER | Hf g | EEEE
£ 9 PD FIEN AR | N | EREE
E=XTE0] A EERE 2=
E E T IN
PD
T O 0.00to <
wEmEte 0.15 - 0.03% 0.04% 2 3 - 0.00%
N 0.15to <
%’E&fﬁ 0.25 - N/A N/A - - - 0.00%
0.25to <
0.50 - N/A N/A - - - 0.00%
0.50to <
0.75 - N/A N/A - - - 0.00%
0.75to <
2.50 - N/A N/A - - - 0.00%
2.50to <
10.00 - 3.80% 3.80% 1 - - 0.00%
10.00 to
< 100.00 - N/A N/A - - - 0.00%
TBE——(rE 0.00to <
BRI 0.15 - 0.09% 0.08% 1,377 1,386 - 0.08%
i 0.15to <
= 0.25 - 0.22% 0.22% 102 92 - 0.00%
0.25to <
0.50 - 0.39% 0.39% 51 70 - 0.00%
0.50to <
0.75 - 0.52% 0.53% 35 27 - 0.00%
0.75t0 <
2.50 - 1.11% 1.22% 10 5 - 0.00%
2.50to <
10.00 - 9.11% 9.11% 1 1 - 2.50%
10.00 to
< 100.00 - 16.32% | 15.51% 3 1 - 0.00%
=g\ | 0.00to< AAAto
e kT 0.15 BBB+ 0.09% 0.09% 71 67 - 0.00%
;?i B 0.15to< | BBB+to
= 0.25 BBB 0.22% 0.22% 19 18 - 0.00%
0.25to < BBB to
0.50 BB+ 0.39% 0.39% 23 19 - 0.00%
0.50to <
0.75 BB+ 0.58% 0.58% 27 16 - 0.00%
0.75t0 <
2.50 BB+ to B+ 1.34% 1.22% 24 25 - 0.00%
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