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F2 ERUYRVITVIAR—I+—D55 ZENFEEBERIDERI ATV AR—I+—F32RATT .
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SISO MSHS B

INTERIM REPORT 2014 EHhR&EE 81



H;Em

(3HE) @ —NIEE]R—>

I (U

\
L

SISO MSHO B

82

FR26FEFH

W i AER (B84 {5FT)
TS _
o EREURY _ )
B B e EmEE | FunT<T o |ZORR-Tr—| o LN
IOAR—Yv— Sk
EES 211,200 144,895 166 111,056 467,319 1,262
77 2,555 1,579 = 4,634 8,770 =
BRI 1,617 100,233 — 70,114 171,965 —
S 5,415 148,057 29 147,026 300,528 —
Zof 131 5,420 — 1,949 7,501 —
ot 220,920 400,186 196 334,780 956,085 1,062
W E1ERAER (E84i7 M)
_Eitis ERYRY ek
B B :I;F /}|€3<\/7|\\, Sl | SUNTFT Zof TOXR TIFk- EH]
8 AN R R—Ip— [ToAf-Jv-| (EHER
o a3t e )
EE 27,381 3,424 13 0 30,821 183 0
EES 411 2 0 0 413 62 =
ME 81 — — — 81 10 —
e 284 — — 0 284 193 3
Sha 59 = = 0 59 = =
2% 1,064 80 — 0 1,146 19 —
B AR BHLG-
KiEs 1,905 71 0 0 1,976 — —
BREEE 765 50 0 8 823 — —
B 5,595 984 31 0 6,611 201 —
7 -\ 19,551 567 0 1 20,120 155 0
SR R 23,921 | 109,550 150 332,926 | 466,549 73 —
TEEE 5,219 662 — 30 5,912 263 —
Y RE 14,287 1,002 0 15 15,306 99 =
WhAEEE 1,030 117 — 0 1,147 — —
Z o 119,361 | 283,672 0 1,794 | 404,828 0 —
=Et 220,920 | 400,186 196 334,780 | 956,085 1,062 3
EOTRRRRE DTZOMLCE, LRSI, O-ILO—-VYEASENTEDET,
B E7FHAREBIAER (B4i7:{3FT)
Sy R R, -. B ERURY
B H FINSYZ— k BifEES FTUNT+1 T Z DAth IQZI;/V—
ITORR—TI v — e
G 179,169 17,432 110 322,586 519,299
1EB3ENA 18,420 66,353 7 51 84,832
3EBSELA 12,308 145,025 29 — 157,363
SERTELUA 6,599 121,221 18 = 127,839
TERB 4,383 37,536 30 — 41,950
RO EDHE L 40 12,616 = 12,143 24,800
at 220,920 400,186 196 334,780 956,085
1 ERURSCET BT M-I — OFR26EOREOEAIR LMD R 5 RIS 3 h A TR LTH0ET A

F2 ERURITVAR=—Iv—D55, BENFEEERI2ERI AV TV AR—I+—RF17RATY .
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G S 816 567 A4S
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=E 45 41 A4
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Pt 90 88 A2
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BHEEE = = =
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3. ABRNFEEBRIT DI IAR-—I v —

a BEEAET I AR—J v —

FRE25FEHHA ({1 1E)
= g5 IERSE ETS MEFH EAD
= PD LGD YZT-91A b (FV-1N5VA) | (F7:11592)

FEEAEAFTIOIR—I 7 — 2.52% 44.93% 55% 57,566 48,833 8,732
A1 -1~ 154 0.12% 44.99% 33% 50,965 42,567 8,398
¢§ﬁ5~¢%f§7 1 .72%? 44.65% 1 15%2 4,337 4,090 246
B1J8-1~18118-2 15.78% 44.18% 318% 1,127 1,056 71
et 0.56% 44.95% 45% 56,430 47,714 8,716
1_IJ8-3~1&1F10-2 100.00% 44.08% 554% 1,135 1,119 16

VIUVEAIFIORR—I 7 — 0.00% 45.00% 0% 484,786 465,864 18,922
A -1~ 154 0.00% 45.00% 0% 484,784 465,861 18,922
BIS5~18147 0.86% 45.00% 125% 2 2 —
B’IJ8-1~1&118-2 — — — — — -
et 0.00% 45.00% 0% 484,786 465,864 18,922
1BAF8-3~1&(J10-2 — — — - — —

SRMERSZERT T AR—Y v — 0.04% 19.91% 1% 169,590 64,943 104,646
A1 -1~ 154 0.03% 19.91% 1% 169,027 64,431 104,595
BIJ5~181G7 1.84% 24.28% 73% 459 410 49
1B148-1~18148-2 8.94% 3.98% 28% 101 99 2
et 0.04%(: 19.91%3 1 1%L: 169,588 64,942 104,646
RIJ8-3~1&{F10-2 100.00% 45.00% 563% 1 1 —

PD/LGDARZEAT

MAET I A R—I v — 0.59% 90.00% 198% 2.124 2.124 -
BT 1-1~1& 54 0.13% 90.00% 176% 1,946 1,946 —
BII5~1&G7 3.48% 90.00% 456% 149 149 —
1BIF8-1~18118-2 15.84% 90.00% 339% 28 28 —
et 0.58% 90.00% 198% 2,124 2,124 —
1’1J8-3~1&{$10-2 100.00% 90.00% 1,193% 0 0 —

F1 PD,LGD, BLUVURY-D A M EAD(F Y - NSVYREAT NV ADEF) ICLDNMEFIEELTEDET,

2 URD-OxA MR ERYRY 7Y b DBREMFEKREES% TIRUCEE DEFHEREEAD TR UETT
X3 "PD/LGDAREEMA I 2HAEFLI AR—Y v —,(C1F, BECEFRERERMAIFE13R(MAET I IR—I» —(CHT 2RWBEE) ©BAI DLTU AR—

Jr—EEBHETA

ERE26FEHHA (BT =)
= 5 & BT EF EAD ~ _
= PD LGD YR -9 1A FV-1N5VR) | (F7:155Y2)

EEFLANBT LI AR—Iv— 1.89% 44.79% 51% 60,594 52,107 8,486
A -1~ 184 0.12% 44.82% 33% 55,063 46,900 8,163
BA5~ &7 1.65% 44.56% 116% 3,645 3,412 232
BAI8-1~18A18-2 15.80% 44.56% 322% 1,029 952 76
I\EH 0.48% 44.80% 43% 59,738 51,265 8,472
BF8-3~1&f110-2 100.00% 44.08% 554% 856 842 14

YIUVEITIIAR—T ¥ — 0.00% 45.00% 0% 563,713 544,582 19,131
A1 -1~ 184 0.00% 45.00% 0% 563,709 544,578 19,131
BAS~ BT 0.86% 45.00% 131% 3 3 —
BAI8-1~18A18-2 9.88% 0.00% 0% 0 0 —
I\Et 0.00% 45.00% 0% 563,713 544,582 19,131
BF8-3~1&F10-2 = — = = = =

SRMEETZERT T AR— v — 0.05% 23.58% 12% 154,816 74,414 80,402
A1 -1~ 1854 0.03% 23.59% 1% 154,218 73,860 80,358
BAS5~ &7 1.89% 24.22% 77% 496 453 42
BA8-1~18A18-2 8.94% 3.41% 25% 99 98 0
INEF 0.04% 23.58% 12% 154,815 74,413 80,402
BF8-3~1&F10-2 100.00% 45.00% 562% 1 1 =

PD/LGDA=EEAT %

HKAFETIAR—Iv— 0.30% 90.00% 142% 7,137 7,137 =
B -1~ 1814 0.09% 90.00% 131% 6,879 6,879 —
BAT5~ 1B (7 2.78% 90.00% 381% 222 222 —
HBAT8-1~18(F8-2 15.84% 90.00% 605% 31 31 —
INEF 0.25% 90.00% 141% 7,133 7,133 —
1B {78-3~1&1$10-2 100.00% 90.00% 1,192% 3 3 —

F1 PD,LGD, BLUVURY- DA ML EAD(F Y- NSYREAT - NTYADEFH) ICLDNMEFIEELTEDET,

F2 URD-0zA bR ERYRY -7ty OB EFHEREE8% CIRUICEAE DEFHERZEADTIRUL/ZETT
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b. UYF—ILTORAR—I ¥ —

FER25FE+ 8 ({1 18M)
T e | DIEFT | HIEFT | NEFS EAD
B g TS| MBI | T 6p EL | U Fv- | Fo-
default default | 1 b INSVR) | INTVR)
BERAHEDS
THRKR—I v — 5.47%| 46.07% | 93.18%| 75.43% 105% | 1,773 1,773 —
7T #)L b FEEE 0.69%| 46.07% 48% | 1,624 1,624 —
EF T ES 28.84%| 46.07% 435% 38 88 —
FEF T 4Lk NEF 2.15%| 46.07% 68% | 1,712 1,712 —
F74)Lk 100.00% 93.18%| 75.43% | 1,165% 60 60 —
\EURILE Y TR

UF— VIO AR—Y — — — — — — — — —
%571 )Lk JEER — = — = = =
¥F AL R — = — = = =
HF ALK NG — — — - - —

FI ALK — — — — — — —

Zoft) 7 —LET

THAR—TIp— 27.94%| 79.92% | 114.55%| 99.74% | 470% 52 25 26
¥77AILk FHEw 1.97%| 80.16% 125% 37 11 26
¥7 74Uk R 35.81%| 59.75% 457% 0 0 0
377 AUk /N 2.37%| 79.92% 129% 38 11 26
FIAIk 100.00% 114.55%| _99.74% | 1,432% 13 13 0

&it 6.11%| 47.04% | O7.13%| 79.92% | 116% | 1,825 | 1,798 26
#7574 IUF Fibs 0.72%| 46.85% 50%| 1.662 | 1,636 26
FF AL R 28.88%| 46.14% 435% 88 88 0
FEF oAUk Nt 2.15%| 46.81% 70% | 1,751 | 1,724 26
FIAIE 100.00% 97.13%| 79.92% | 1,214% 73 73 0

E1T PR25FORRDYEBEREY T —ILIT I AR—I v —DRER, #R UG EEEAYT SEECHKETIBA T —IEEER > THDE I HB LETEZ
HATPEECEYTIBAU T —IEEDDS, NS A-IHANREEICOVWTIE, FEBICHD DEEMTHRELTEHTVET,

F2 TEFTHILL TR, BECEAREREREDT 7 IV DERCEFZE LAV, EFNREL TS EDEEH L TVET,

E3 URD-UA MR ERYRY Ty OB EEFHEKREZ8% THRUCED S8 ZEAD TR L ZETY .

E4 TFTAIMICHNBYRT DA bE, 77 )L MMEHEDIEIFFIER (LGDdefault) & HTFIER (ELdefault) E ZBIZ L TRIE L TLET,

IS5 FRRSFORERFRICENT, XY AV FDOSIHEORET DBE ALY IR F— LTI AR—I v —DRERFHD EE Ao

ERE26FEHHA (i 1EM)
o o | IEF | BT | MEFE | EAD
B B MR | EPI | T 6p EL Uz Fv- | 7
default default | 1 b INTVR) | INTVR)
R BER T

TORK—T— 4.61%| 43.98% | 84.23% 71.07% 90% | 1,534 | 1,534 =
7T )Lk R 0.69%| 43.98% 46% | 1,417 | 1,417 = .
EFTAILE B8 28.43%| 43.98% 413% 78 78 — o
EF ALk e 2.14%| 43.98% 65% | 1,496 | 1,496 — "
F7 4 )L~ 100.00% 84.23%| 71.07% | 1,053% 38 38 — p
BEURILE > DA )
UF LT O AR—T % — = = — = — — — — 4
EF T4 ILF SR - — - - - - il
¥7 AU F E — — — — — - T
FETFTT I NG — — - — — - '}'
F7 4 )b~ = — — — — — — 2
ZoftUF—ILAF w
THORK—T— 32.69%| 79.57% | 115.21%| 99.88% | 536% 45 23 22 =
EFTAILE iR 1.98%| 79.64% 124% 31 9 21 =
EF Tk R 48.31%| 71.54% 647% 0 0 0 =
T T4k NG 2.39%| 79.57% 128% 31 9 21 &
F7 4L~ 100.00% 115.21%| 99.88% | 1,440% 14 13 0 2
aat 5.43%| 45.01% | 92.57%| 78.82% ] 103% | 1,580 | 1,558 22 z
EFTA4ILF R 0.71%| 44.75% 47% | 1,449 | 1,427 21 D
¥F T F LK SR 28.50%| 44.08% 414% 78 78 0 )
EF T4 I K G 2.15%| 44.72% 66% | 1,527 | 1,506 21 g

F7 4L~ 100.00% 92.57% 78.82% | 1,157% 52 52 0

E1 PRR26FORRDUEERE )T —INIT I AR—I v —DR¥E, R UHBEEERAT2EECZAITDIBAVT —LEELB>TEDET HRLEEE
BRI DEECZETIBAIT—IVEEDDSE, NS A-FHEFNEREECOVWTE, FERCID D EERTHRELTEHTVET,

F2 TEFTTHILL TR, BEEEAREREREDT T4 DERCEFEZE LBV, EFIRELTVWDELDZELH L TUVET,

E3 VR0 A bR ERYRT 7Y b DBEEEFHEREZ8% THRUCERD G EEZEAD TR UZETT

E4 TTTAIWRICHNDIRT DA ME, T T )L S EEDIFAFESR (LGDdefault) & BiFFIER (ELdefault)  ZBIEL TEH L TVWE T,

E5 FRROFIBRFRICEVNT, IZY b XY FOSIHEBEORET 2BEEURILEY ITRUT—ILITIZAR—I v —DREEHDEE A
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C.BEEANEIVAR—Iv—, UT—ILT I AR—I v+ —DIBROEEE

B EFHICH I B BROERE L BEDEIRIE S DXL (54 )
A TR 25 THGEEER
FEINATI AR p— 3 = k

VIUVBIFIIRAR=—Y v — — = =
ERMERAEHI T AR—Y v — — — —
PD/LGDARZEBAYT 2HAEI I AR—I+— — — —
BERAHEDIFITI AR—I v — — = =
B URIEV BRI T O ZR—T v — —
ZOMYUTF—ILEIFT T AR— +— 0 0 A QO

= 3 5 2

EOBROEGER, BERNHICT I ERSETIRR—Y v —([CHH DEEEH, B BEEEH, ERISRE| Y, —REFEY, SESHIE0Bx T,

B ERICH (T SERDEIRIE CBEDFIRE & DXLLICH D SER BT
FEFEANBTTIAR—Yv—ICBVT, BRELDVERRRANRIFICHE U2 C SICLD, FR6EELIICH S 518
ROFMBEEFE, PR2SEEEAC FERIEERDE LR,

B REIICH7= 2EREDHEEHE & EHEE & DFILE (B BRI
5 o THIBEE TR0 TH20EE
- BAMESHE | BAEEE | BAKE | BAREE | BAEIE | BARRE
EESINC RPN Sk 279 182 282 68 456 233
VIV VEABFTIIAR—Iv— 17 — 16 — 11 —
SREEEOTTY AR— Y — 3 = 5 = 4 =
PD/LGDAREBAI 2HAET I AR—I v — 0 2 11 0 2 0

EBERTEHEDFIIAR—I v — = 2 1 0 2 s
BEURILEVIBRIT O RR—T— —

ZoMUT VAT I AR—I v — 0 0 0 0 1 0
= A TR R TH22EE TH23EE
- BAMERHE | BAREME | BAIETE | BASAE | BAEstE | HAREE
EE S INGD RPN ke 554 427 731 70 423 94
VIVVEABTIIAR=—Iv— 4 — 0 — 0 —
SHEESRT L0 AR—J 7 — 5 = 4 = 3 =
PD/LGDAREEA I 2MAFL I AR—I v — 10 0 31 0 23 0

EEAARBER T o AR— v — 9
@ U RILE Y THT 5 A= b — -

ZOMUT— AT II AR—T v — ] 0 ] 0 0 0
N TR2LERE P25 EE P26

= EAHEHE | BATRIE | BAHE | BATRIE | BAETE | BAERE
& EEF AT IO AR v — 243 17 100 3 86 5
% VIUVATIO AR—S v — 0 — 0 — 0 —
SREEEET I AR—Y v — 9 - 5 = 4 =
PD/LGDA R & BA Y AT I AR—J v — 6 - 2 = 2 =
EAAAEERT T AR — 7 — — - — = — —
BRURILE Y IBT O AR—Yv— = - = = = —
ZOMUT—ILATII AR—T v — 0 0 0 0 0 0

1 BROEMES HHEOEN R, BENBEOSHS, AEAS, TOMEERORIUGES L ORILSHR > VT AEREOSHECH Lanss

D, 7185 VICHE DR WEHEES, OB VWEEDOERS LUBAREBEEE LTVWET,
T2 BEEDEXRMESER, BFFIEKRETY,

YRSESES MSHS PHIFUIT  (BHE) @ —IEE’k—>,
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d. 2OV T4 VT U314 TP ICEIDE TR EEMEED T I AR—I v —

B2O0vT425- 03147 IPICEAIDSETIEBEEMBENDT I AR —Iv—DEE

(BAL:{EF)
1B H FERU25FEHH TRy26FEEFH

A0V T AV T- 0547 )PICED B TREESNEE 2,204 2,201
RST1UT 1 DEVWEERTHEDFENZR < SEENEE 1,798 2,201
X714k 50% 763 110
URT-Jx4k 70% 512 1,291
URT-7x4 k 90% 220 362
VR4 115% — 16
URT-9x4 k 250% 246 235
VR4 b 0%(77%) ) 55 185
MNST4 )T« DEVEERATHEDFEN 406 =
DRO-Jx4 K 70% — =
DRO-Jx4 kK 95% 50 —
DRU-0x4k 120% 125 =
DRU-0x4 bk 140% — =
URT-0x4k 250% 231 =

VR -9x4 b~ 0%(7 77 1)

1 RHEEMEEI SR, OV N T FA T YR FTIIIONTFAFT VR, DETA T4 TP A T VR, BLUBERATHERNTEROBITTI (BS

BEARHEREREIREIRELTS).
E2
TEIRBIEBLZSOREICEIITD2ENEZVVET,
E3

[CEDHT,WHITDYURT DA ML TERAYRY -7y bDEZHELX T,

T

URD D x4 hE, BEEREEEREI130RELES FUBEDRELERL THNET,

e. Y=Y b N-2ABFROESFEEERAITIMAFIIAR—I ¥ —

BTy b X-XBARADOBESZFETEBAT DHAFIIAR—I v —DE

RS T« UT 1 DRVEEENEE &, OB EENEEICLENBRORS T« UT 4 NaVWERERFHEDIECHNT 2ERHEHSE, BCERES

20vT 1005147 UPICEIDUTIBEENER E, BEENTST 2NBRNEZECER L ERERE130RFLEXFFECRICRESNDXY

(B f2M)
1IE H FRI25FEHE FR26FEHH
N—=7Y b X="2FADEHFEEBHEI 2TV RAR—I v — 292 494
U971k 300% — =
U -J x4~ 400% 292 494

F Ny b R=2FROEZFE E R MRAEL O AR—I+—DFIC, EHEHACDOVTIE300%, FEEBHXCDOVTIFL00%D I RT - D oA %k
Ule3%H > T MAFIVAR—Iv—DEAYRY - 7Y bDEETDIAREVVNE T (BCEALERERE143K5E41E),

4. BENFEZERITDITIAR—I v —

B FENFEEERIZITIAR—I v — D%

(B f2M)

FR25FEZHH

FR26 FEHH

IH H

IOAR=Iv—

AN
G ERCR)

IORAR—Ip—

HAERtEf &
ZRID2ED

BENFEEBERI DT I AR v —

DRT-9x4k 0%

VR4 k 10%

URXT-9x14k 20%

URU-Jx4k 35%

URT-9x4k 50%

URXO-9x4k 75%

URXU-Jx4k 100%

URT-9x4 K 150%

VR4 kK 1,250%
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FTERMLICE, WY D RN—ARICEDERYRY - 7Y hastilld 27 7Y REDEE, LU, URY D1 bH150%% £EID1,250% % FEIDE

ENZENTEDET,
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BRYAVHIBFECKHT SFIA
W EAYRVHIRFEEBALETY ZAR—Y v — 0

CERERMEELRR, BREEBR, R, VLYY - FUNT1 ) (BB
1B B Ty 25FE+E TRy 26FEEF-EA
ERNASETTEE 99,210 77,546
BESREERR 87,441 70,022
EEFIANOT IO R—T v — 84 261
VIJUVBEIFTIOAR—Y +— — 0
SRMEEEG T T O AM— Y v — 87,357 69,760
EEEEER — =
EEFEANOFTIIRAR—I v — — —
YIUVEIF IO AR—T & — — —
SRS EFT T AR—I v — — —
BELOLYY R TUNT4 T 11,769 7,523
EEEAAT T AR—I v — 2,732 3,191
VI VAT IO AR—I— 2,009 2,310
SRMSEEET T O AR —J v — 7,027 2,021
BIERAEERDIT I AR—I v — — =
WIEURILEY TR F— VAT T AR—I + — — —
FOMUTF—ILEIFTI AR—I v — — —
EENFE — =
EREMEEERR — =
REE, VLYY kT UNT1 T — =
F HRBUHEEERITZI VA R-—Ir—%2EHET Ao
REBMEGIZFDORS|ItHFDOU XU (CEAT SFEIE
B 5EEYSBEOERICAVWSAR
ALY M ITORR=Iv—AHEHEALTVET,.
B 5E1HE48EDNER (BT {EF)
15 B SER25FEEHE Fry26FEEFEA
JOXDBEFEIZASDEHE(EEZTELORVWEDICIES) (A) 2,371 632
JOXDT RF Y DEEER (B) 4,944 4,649
JOAN5EHL%E (C)=(A)+(B) 7,316 5,281
> B\ AEEE 6,302 4,164
> B2 FRSERE] 992 1,096
S SR ESEELS| 20 20
S50LIYN-TUNT1T — =
S5 ERREEEES] — =
2T A VIR KD EEHREEEDEEEE(CSAEABROEESD,) (D) 1,703 2,425
BRICLDERY RVHIBFEDNRZEHZET DRINDS5EHZEE (E)=(C)—(D) 5,612 2,856
BIRDER (F) 68 15
S5 5EEERIEERR 68 15
BRICLDERY RVEIBFEDNRZEHZELUBDSEHELEE (G)=(E)—(F) 5,544 2,841
1 Hn UHEEECSINREESIGIEEHE A
2 BHOBARLRERESEFBIENDREC LD SEHEYEZEHL TUVRVEDESHEE Ao
B SERYEEHONEERD I LI Y -FTUNT 1 TDIEETAEE (BT f3FT)
B H

JO7 03 vaEA

P25 FZHH

TFR26FEHH

SBEOLIYRTITHIE-RTYT

S5=5- U=V XTv T

JO07 03V niEH

SEOLIYE-TIAHILR-RDTY T

S5=5)- U=V XTv T

E1 HRUSAREELCSENSREBRIGIFEHEE A

T2 BCEARNEEREIFRFEE,BREIESLUES6RORECLIVERIRY - 7Y FOBEELELTOWVRVWLDREEHER A
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SELT O K-V v — ST ZEE

1. BRAYRY-7EY FDEHNS
B Y4EENT ) IR—I—TH BT I AR—I v —FDEE

E=Tvat=t:)
E B o5 G S F TR0 RS £
REEDOIE — —
SEHGIZRNE LTREL L2 BE0R — —
L[ S LA £ 1T > e T U AR— 3+ — D38 — —
SFE{CENE[IC PR\ S HATh (C Ra U e e liBis O BE — —
RET AR I I AR—Jv—D% — —
69 HBIALLY AR—Y v—08 — =
SFECEEICHEVEN L - Ao EACIHSY 28 — —
1,250% DU R I x4 FHBREINDEHIT I AR—Y v —FDEE — —
BEUEAY X BREEEBRL T\ BBIFALT) Ak— v — 0% — —
B YUEENRERTHIAF T IAR—I v —FDES L UREEDELERINER
FRi25FEHH (BT M)
SENT I AR—I v —% (BAENI I AR—Ir—E20)
a | 250%0 BASLIO AR v —
B H IOAR=Iv— 'JZ’U-UI/r LA TOAR—I+—DEE 1,250%0
MDEE BRESN2E 2R3R | BHEED YRAT DAk
§ LR B AR MRS NSE
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