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DRI 5=
b7 e} Ay & ¥ Ases vy g5y
(G RELEIE))
+UTHR
= HMB67(Eh)01 D) HiB6(&) I |
=LH =9 A =LH =2| A
el t=s] 640,101 227,860 867,961 691,511 234,197 925,708
A=EXEE 2,309,446 - 2,309,446 1,920,089 - 1,920,089
2D |IES 6,007,802 - 6,007,802 6,117,544 - 6,117,544
Al 8,957,349 227,860 9,185,209 8,729,144 234,197 8,963,341
2) HE9lge g ~xA
O B@71A el g o232 A
Q) A67(F)7] w7
(CHR: BHOR)
BoEE2(%)
= - — -
21 ATH =7 =
UL E 1,308,482 471,888 (620,502) 1,159,868
EXEE 4,459,451 - (5,015) 4,454,436
2| 2E 2,583,944 - (211,156) 2,372,783
S| 8,351,877 471,888 (836,673) 7,987,092
() duHE P AR FS A 1d BGRER 7|FolH, A7 RS F9 Ba9d
BYs 7|E=Yyh
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(i) A66(x1)7] 712

(EH9): eapkR)
EREEHR(x)
o= -
e Sl =] 3]
UBHZ S 1,336,506 501,611 (748,430) 1,089,687
SIS 4,070,093 - (4,852) 4,065,241
Spllt=: 2,463,479 - (190,165) 2,273,314
=] 7,870,078 501,611 (943,447) 7,428,242
() ARk 9 AEAR AL A 19 BEREAE 7oy, A7nde A Badd
HYAs 7l&ddd
@ AwTH = d
@) A67(F)7] vk7] =

_ yN=5=t
= EPS 2 TH =7 51
oIl 1,129,089 468,563 (646,832) 950,820
N 693,761 - (103) 693,658
51 1,822,850 468,563 (646,935) 1,644,478
(i) A166(:)7] 7]
ChPl: BHOHR)
_ ==
= EPS 2T =7 51
oIl 1,201,417 435,892 (792,673) 864,636
N 700,287 - (103) 700,184
51 1,901,704 435,892 (792,776) 1,564,820
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@ GAFe] BRb7|d B A7 B w o) JdFoll g e 25U th
M A67(F)7] vk7
(a) A5 =2HEE
Cio|: o)
NFEE
AFDEE
1 2 S 4 5
==
FYD+4 1,908,018 2,143,237 2,185,643 2,206,442 2,219,470
FYD-3 2,033,654 2,296,889 2,339,153 2,361,412 -
FYD-2 2,133,426 2,445,875 2,490,152 - -
FYD-1 2,337,509 2,614,998 - - -
FYD 2,534,513 - - - -
ENTE2
FYD+4 2,306,362 2,257,651 2,246,387 2,244,480 2,239,107
FYD-3 2,429,707 2,401,936 2,393,912 2,389,565 -
FYD-2 2,539,961 2,546,178 2,540,042 - -
FYD-1 2,656,073 2,690,603 - - -
FYD 2,882,223 - - - -
C9|: o)
e SHED| YB3 SBD| SRR 2EE2 X2=H12
FYD+4 2,239,107 2,219,470 19,637
FYD-3 2,389,565 2,361,412 28,153
FYD-2 2,540,042 2,490,152 49,890
FYD-1 2,690,603 2,614,998 75,605
FYD 2,882,223 2,534,513 347,710
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(b) L wkE g

RFEE
AIEE
1 2 3 4 5
SHXZREE
D4 364,99 568,830 618,514 640,175 647,489
D3 338,683 609,954 654,409 676,049 -
D2 306,983 562,961 645,724 - -
FYD-1 250,989 630,927 - - -
AD 212,552 - - - -
=283
D4 611,291 675,042 659,472 660,881 661,778
D3 548,587 667,167 688,074 700,505 -
D2 764,297 844,502 859,380 - -
FYD-1 705,722 770,789 - - -
FD 389,578 - - - -
(EEHETE)
= geD| ER2EE | U0l SENSEEE NEEE
D4 661,778 647,489 14,289
D3 700,505 676,049 24,456
D2 859,380 645,724 213,656
FYD-1 770,789 630,927 139,862
FD 389,578 212,552 177,026
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() &7123

el
AMOIESE
1 2 3 4 5
R NEEEE
FYO-4 958,151 1,279,984 1,314,539 1,325,463 1,329,293
FYO-3 1,018,321 1,378,913 1,422,609 1,434,613 -
FYO-2 1,126,726 1,544,603 1,590,984 - -
FYD-1 1,234,815 1,683,268 - - -
FD 1,399,715 - - - -
=HUE2
FYO-4 1,031,388 1,301,182 1,323,722 1,332,306 1,333,643
FYO-3 1,101,508 1,401,425 1,439,025 1,445,869 -
FYO-2 1,217,133 1,575,746 1,614,206 - -
FYD-1 1,351,547 1,723,382 - - -
FD 1,539,381 - - - -
ST
2= oD EHEES | | CEASRES NEEIE
FYO-4 1,333,643 1,329,293 4,350
FYO-3 1,445,869 1,434,613 11,256
FYO-2 1,614,206 1,590,984 23,222
FYD-1 1,723,382 1,683,268 40,114
FD 1,539,381 1,399,715 139,666
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(i) A166(x1)7] 71

(a) A& 2HEE

AT
AIEE
1 2 3 4 5
B )
FYD4 1,886,441 2,129,060 2,167,118 2,186,331 2,197,835
FYD-3 1,910,002 2,215,000 2,257,450 2,280,254 -
FYOD-2 2,040,977 2,373,569 2,421,285 - -
FYO- 2,213,859 2,550,777 - - -
FYD 2,350,246 - - - -
e
FYD4 2,249,217 2,229,076 2,223,635 2,219,834 2,215,449
FYD-3 2,372,292 2,328,232 2,316,128 2,312,660 -
FYO-2 2,498,793 2,477,456 2,472,825 - -
FYD-1 2,598,244 2,635,668 - - _
FYD 2,699,618 - - - -
(EF91: e4DI2Y)
o= | F™2E | FEASEES NECE
FYD4 2,215,449 2,197,835 17,614
FYD-3 2,312,660 2,280,254 32,406
FYOD-2 2,472,825 2,421,285 51,540
FYO-1 2,635,668 2,550,777 84,891
FYD 2,699,618 2,350,246 349,372
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(b) L wkE g

AT
AMOIESE
1 2 3 4
B )
FYO-4 309,573 518,662 560,178 578,444
FYO-3 336,532 557,091 539,684 619,222
FYO-2 333,373 577,697 631,015 -
FYD-1 327,484 536,705 - -
FD 334,902 - - -
=HTEI2
FYO-4 519,786 599,681 593,898 595,394
FYO-3 593,955 618,234 634,293 642,207
FYO-2 586,079 677,952 701,737 -
FYD-1 695,657 763,413 - -
FD 630,420 - - -
= ®)| 283 | SRTZEED 3=
FYO-4 534,834 583,663
FYO-3 642,207 619,222
FYO-2 701,737 631,015
FYD-1 763,413 536,705
FD 630,420 334,902
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() &7123

AT
AMDEE
1 2 3 4 5
N
FYD4 910,640 1,218,154 1,254,923 1,262,020 1,266,047
FYD-3 974,324 1,319,247 1,357,606 1,368,684 -
FYD-2 1,064,108 1,462,804 1,507,650 - -
FYD-1 1,170,368 1,617,295 - - -
FYD 1,285,776 - - - -
2H2E3
FYD4 976,177 1,238,939 1,263,609 1,267,150 1,269,245
FYD-3 1,064,425 1,342,893 1,370,930 1,379,420 -
FYD-2 1,148,404 1,487,478 1,526,112 - -
FYD-1 1,281,864 1,659,799 - - -
FYD 1,412,814 - - - -
(42l BipI2)
2= ®)| =83 ®)| SRAIZRED NEETTE
FYD4 1,269,245 1,266,047 3,198
FYD-3 1,379,420 1,368,684 10,736
FYD-2 1,526,112 1,507,650 18,462
FYD-1 1,659,799 1,617,295 42,504
FYD 1,412,814 1,285,776 127,038
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2= K0S 19018 | 19014 5E0/9 5014 105018t 10Et014s e
[ 430,573 971,94 5,657,188 6993047]  26207.344] 40,080,086
ORIEEEERE | 65,09 508,075 056,587 16,317 78 866,349
=) 41 30 8,013 13,584 28,778 50,768
N 141,402 2,144,002 60,778 - - 2 346,20
27 206,735 2,672,449 305,378 29,901 28,85 3,263,319
e 637,308 3,644,383 5,980,566 7000048 26256200 43543405

(1) Al66(H)7] 7]

Ci9): o)

= Dh0Ie 19018 | 19014 5E0I9t [ 5014 10018t 1out01as 1
PaiExea 490,706 1,217,392 5,063,483 7009572 ocamae7e] 38743937
OEIEEEERE |2 8715 594,669 248,708 14,844 133 907,069
=) 51 410 7,085 15,959 29,004 50,479
XExt 18,462 1,925,141 76,433 - - 2,130,036
27 177,28 2,500,220 3,19 30,803 29,137 3,089,584
1 667,904 3,737,612 5,505,684 7060375 24771918 41,8851

A AR AR AF=old Es Al
o ol TR Qlt

Qo] o] AR GA,

> O
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Y
40 =

357 o3t 5

AAA 2 s

= ééﬂifﬂﬂ/\} B re] JOARY e SRR AokS Wil ST B

ARE AL 3l a3 WAUF Ago R I FHGE SRS E Ak
o= FEHH, GARE Z Aokl A% HUME T8l B, EAE A8 P TE
Fretes AP BAE S e A S ol SR EE 239 AR A
S5 A AAH R S F e SIS YUY A2 B L AR
AeF 482 71 ARE A= div] o &, gl2a ] o) FEe], Al 2gn &
s ket Y aad A A8k dEUTh
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Abe] Gkl @A AR AR S F 243NA 49 30 ARl g A

GAte] G
FEG NEETFE et pHUn
MHES AL HIE LESS
KOREAN RE 50.72% AA
CNA 5.50% AA
MUNCH RE 4.01% AAA

Rk GRS B AT A AR AAPE SAREE R ARG 8 A8

e APA AA(*2) A(*3) BBB BB 0128 S|
ZTHEE0(2(*1) 6,342 17,582 261 19,087 - 1,487 44,759
ZTH0IZEER 50,112| 241,453 2,215 4317 - - 298,097
EVNF=ES = 135,257| 557,910 7,068 28,170 - (66)| 728,339
D ARE ARHEZ SARIr v SARIETA G5 A Ns 7

?_]__
oz Qe on, B gel A9 A2EAE 002 AU
(+2)RBC 71% AA+ ~ AA- A5 7S AL SHOE BHa&Yh
(B RBC 717 A+ ~ A- A EEFS A BF02 #RaIa5UT

@ A66(A)7] 71

7= AAA AA(*2) A(x3) BBB BB == S
ETHEE022(+1 4,082 12,738 4,036 2R - 2,930 24,078
ETH0IZULER 74,386 286,687 11,154 70 - 66| 372,363
EUNERS = 207,179| 603,569 33,056 626 - 11,96  856,3%

GD ARY ARALZ ARG S ARG ATFE 3
oz ARG on, $O)O Y AS ) ATAE 002 2
Q=10

(+2) RBC 715 AA+ ~ AA- A E&5H& AA &
(+3) RBC 7] A+~ A- A& w& A TH o= Eishilayt

i
il
lo
it
M
u
o
38
1)
)
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7) BFA el A LAY sh= A

O>4
£
o2

GAke] B ool =2 E wE Yaas Sy WEel wet FolAAE e 4
ATFA 7 MO BN o)A gk S0 A AP o R FAE 5o HE o
B2 WA= o 3R X3k EAE HLse] o8 st sy SARe] 5
A AT A= A7 EH B A S o2 AEatal sy A9 o] =X
T RIS HFEIFD ST A7T-652)NA A FaAN IS4 A7-6
y& Zgtstal v A RS A HES 7R g o w2 F oyt AAE ol A~ A
T o|AE FA s A gulEtH, A FdHrEadGEE A 7-2%) 549 E
N A= Al A E AR AT AR GGyt
O =4 % A2
A7 AvdgdAEo e S EDuration)s )83t w88 2~a8 54
stal glom WHE-Ho 2= ALMA| "S- 3835t FEgl2~3 54 ¥ Duration "] %
v 55 T g 2aE st dsyh v g aa b E F
M el ~d B E A d Aol &, ALMAHES 4 - &3t A5

@ FAUNPE

DA o Fel G5A At RA ) A he Felelde gadte, Felste
A Aba w9 FEA S Feelde ST Felolde BE A Feol B
MAEE ekl Aaat wae W) T2 % FelTrel os 249w
U BET R AR S ReClAe fASH ey o) Felvstel uhE A
A} 23 AR ske) Jfol vk 2 g ol g

7F. ZE 7 E AR A o] A~ 2 & 3}
@ A67(F)7] Q7
(CHl: sore)
= 140(5t 1E =1 38013k RSESN; A
=CIEXHHa) 2,481,337 4,059,565 36,719,706 43,260,608
=2eI2LTH(b) 1,514,956 2,455,185 33,959,717 37,929,858
L (a—b) 966,381 1,604,380 2,759,989 5,330,750

_52_



3,856,822

40,212,238
36,355,416

2,084,691

34,166,006

32,081,315

769,636

3,220,519

2,450,883

t

2,816,713
1,814,218
1,002,495
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=
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(m]3

1,128,538

)21 2l

.I

Hies(

140,535
15,492,486
18,961

49,885,303

b

Mi67(2)21 8|
535,423
49,330,919
508,175
32,105,165
1,084,558
— 54 —

S

T
At

b

3

H

H=ots=EAt
=X
J|Et==F
lll. IHal

.. OlIXI=
H

. S8t




J)

7
No

<|m

I~
0

—_
fite)

@O A67(F)7] w7
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@ A66(:)7]

N
=)

= orth=E St fai= ASES JIE 22l
P - 7,337,719 88,935 350,172 2,462,683 10,239,509
45 - 712,861 20,023 80,063 57,944 870,891
230I5t - 193,105 917 6,157 - 200,179
S 3,100,991 - - - - 3,100,991
EN(+) 3,100,991 8,243,685 109,875 436,392 2,620,627 14,411,570

A FAFFE nels] A T

= oraCHE SSat = == J|Et =]
302! OILH X - R, 745 2,242 11,688 - 106,675
302 =1t 602 OILY X - 1,176 108 599 - 1,883
602 1 90 OILH X - 742 114 418 - 1,274
FOH(x1) - 94,663 2,464 12,705 - 109,832
S ZHIIXI(x2) - 165,375 - - 165,375
D Esda, olddE=F s, A7 &A= 1] d sadut
(2) E=Adell ek GH= ofHESF L33 Fsito] tiFf-FolH Hx ¢4 o] %,
Tue] AT S FAE Aol WA o A EE P S 722 Br)etd
FUTh AF7H S fAkeE Apate] A Fol o34 AJAE ot AR ke o)
A= B dA 3A7FN AbEo] AF Ao oy tEAd A I Frhst
A& 712% sto] Brhel ST
@ A66(A)7] 71
(EH2): BHokR)
= oraCHE SSat = == J|Et =]
302! OILH X - 114,145 3,178 9,972 - 127,2%
302 =1t 602 OILY X - 3,093 291 3% - 3,710
602 1t 90 OILY X - 645 124 62 - 831
ZOH(x1) - 117,883 3,593 10,360 - 131,8%
S0 ZHIIXI(x2) - 217,480 - - - 217,480
1D ETda, olAdFdEe] g AR 7R ERAAE 243 A APy
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o= orti=E SSet E= ASES JIE 22|
=oE HEMA - 6,699 1,128 1,065 - 8,892
tEsg2 - (984) (972) (343) - (2,299
OIHER & - 4 1 16 - 158
RSN - 5,856 1567 738 - 6,751
HEO| SFIXI() - 11,543 - - - 11,543

7= orti=E St E= ASES JIE 22l
=oE HEMA - 6,792 890 781 - 8,463
tE=sg2 - (1,049) (649) (311) - (2,009
OIHHER & - 83 - 4 - 87
B - 5,826 241 474 - 6,541
HEO| SFIXI() - 11,884 - - - 11,884

HR FAAE A Ae] RAH 02 ALgHE B S V22 B
SUTh AAHR B FARe ) Aol a4 A k]

T L
M= Bad dA s AbEe] AFHor o4

WS 7|22 sto] Hrtetel s
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= Hie7(2)J1 81 Mies(&)J1 712
AMETIXE @0 EAEXE e 7S 32,746,298 30,710,966
ANTIRCLE £=HEX @2 RIS - -
soE ST 7,577 7,455
28] 32,753,875 30,718,421

205 & i
= AAA AN~ AA- At~ A- BBB+~BBB-| BBB-0I2t Xty = Al
e EE o - 51,216 70,351 - - - 121,567
EOIHOHZ S 80,900 - - - - 305,708 336,608
HEIHSSSA 15,205,044 5754208 717,254 814,408 75771 9606654 32,105,165
ED|BRISH 30,000 - - - - 110,53 140,535
B 15315944 580542 787,605 814,428 7577 10022897 32,753,875
@ A66()7] 71
(49 Bior2)
205 & i
= AAA AN~ AA- A+ A- BBB+~BBB-| BBB-0I2t T = Al
SOOI - 40,985 71,453 - - - 112,438
EOIHOHZ S 87,591 10,017 - - - 308,971 406,579
HEIHSSSA 14,417,845 5,688,642 630,476 800,454 7455 8514209 30,059,081
ED|BRISH 30,000 - - - - 110,323 140,323
8| 14,535,436 5,730,644 701,929 800,454 7455 8953 30718421
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FRb7IE g A dAA FAE B AF-Sd 2 dEAdel gE =7k, A

=
M U899 AFEE Ben 2o

o=
= S)|0l01Al €40 |OHOK HEIts lp]1=E CHERH el
INEE=o NS 2SN S2EXA 2SN
etz 121,567 386,608 31,769,357 140,535 15,492,486 47,910,553
0= - - 186,971 - - 186,971
=2 - - 148,837 - - 148,837
= 121,567 386,608 32,105,165 140,535 15,492,486 48,246,361
@ A66(A)7] 71
((SERECEIE)
=R
T S)|20l01Al 47| OHOK ey DB CHETHA el
INE= o] =N 2SN 2EXHAF
etz 112,433 406,579 29,753,924 140,323 14,508,547 45,011,811
0= - - 162,022 - - 162,022
=2 - - 143,135 - - 143,135
= 112,433 406,579 30,059,081 140,323 14,508,547 45,316,968
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Soi=R
S =JEIN E47 10§04 Wk BDIER e &
WNE=EIS0N, 2T RN, 2T

CHEIOI = 2/ K| SERERI SR - 356,361 23,773,801 140,535 - 24,270,697
2 0l0fl F=dts JI2
28 121,567 30,247 1,477,002 - 547,400 2,176,216
H=s2 - - 6,854,362 - 4,828,09% 11,682,458
JIE - - - - 10,116,990 10,116,990

=2 121,567 386,608 32,105,165 140,535 15,492,486 48,246,361
@ A66(H)7] 71

CI2l: BHpiSl)
SEA
= S|&2l0lAl L | OHOH =) eD|ER tHExt ]
XIEBERHAF EEW, =N, SR

CHEIQI = 2/ K| 2RI SR - 356,547 22,034,079 140,323 - 22,530,949
2 0)0fl Fdks I
28 112,438 40,015 1,595,076 - 441,000 2,188,529
H=s2 - 10,017 6,429,926 - 4,809,000 11,248,943
JIE - - - - 9,348,547 9,348,547

=2 112,438 406,579 30,059,081 140,323 14,598,547 45,316,968
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4-4. 1:._)\4‘,464

L FEALD AL

FEAURe AT 29, 471 BUA w o7)H 22

ANH AFRE A} BAsAY, nFel Ao 2P, Bf F71F
= 1

ojm g o,

=}

=
7 gom £8 9 d s

_

(3) 754 A 9]

AR GRS B A dA e A dE S e Ea U

_ H67(2)7] 8|2 HI66(&) 7| Il
= 32 OILH DhE = B 302 OILH IHY =1 =5
H2D0XI2 507,717 464,994 972,711 596,801 760,736 1,357,537
SIIEA(1) 1,858,004 36,990, 114 38,849,018 1,531,372 34,586,778 36,118,150
=R 405,981 15,086,505 15,492,486 360,253 14,038,204 14,598,547
SEar - 1,277,075 1,277,075 - 1,334,111 1,334,111
HISS XA 77,990 5,131,720 5,200,710 75,314 5,336,205 5,411,539
SEE T - 4,522,514 4,520,514 - 4,050,738 4,050,738
KHAEH| 2,850,592 63,472,922 66,323,514 2,563,740 60,306,832 62,870,622
HHOIZ=H|S(*2) 530,373 37,399,485 37,929,858 627,759 35,727,657 36,355,416
PR - - - 60,000 - 60,000
SXHA 530,373 37,399,485 37,929,858 687,759 35,727,657 36,415,416
PLIGNFN =) 2,320,219 26,073,437 28,393,656 1,875,981 24,579,225 26,455,206
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) FEE W1 EA
GER R DRRER
k7w 9 e @)
ek

D A67(P)7] W]

N
oy

sizs=
= - K =0t EES! _ _
3K OILH ol B ol e 9]

2022 415,133 - - - 415,133
oixz22 49,076 - - - 49,076
UNEZ () 60 30,230 4,330 200 34,820
JlE} 346 - 13,226 41,698 55,270

=9 464,615 30,230 17,558 41,898 554,301
) AA7IA SR 27 S 1H e 7] A FALYYG
@ A66(H)7] 71&

(SHSl: BHoke)
sizs=s
= - K =0t EES! _ _
3K OILH ol B ol e 9]

pSIE] 60,000 - - - 60,000
2022 493,565 - - - 423,565
oxz22 58,848 - - - 58,848
AUNEZ () 108 26,615 7,404 - 34,127
JlE} - 341 - 49,678 50,019

=9 542,521 26,956 7,404 49,678 626,559
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v aA o) v A
a7 = A7) H A A Bk A E ] U9 e ve 3 Za Yt
@ A67(F)7] ¥ =
(Sl e40kR)
B
52 = =2 = 7~
= = = ke =t IGE=n = =
3IHE OILH 1 0l 54 OJL hAE =1t SHA|
ST s=a2se 171,024 155,214 - - 326,238
S2R=E (171,566) (152,533) - - (324,099)
A (542) 2,681 - - 2,139
EstA s=a2se 338,768 487,516 1,398,378 243,201 2,467,863
S2R= (368,151) (516,578) (1,436,194) (261,694) (2,582,617)
A (29,383) (29,062) (37,816) (18,493) (114,754)
=2/ 509,792 642,730 1,398,378 243,201 2,794,101
ZH3RE (539,717) (669,111) (1,436,194) (261,694) (2,906,716)
338 (29,925) (26,381) (37,816) (18,4%) (112,615)
@ A66(HA)7] 71=
(S BHokR)
B
&= = 3HY =1t IEE" )
3IHZ OILH 1 o[ 54 OJL 54 =1t Hl
ST s=a2se 339,495 173,619 - - 513,114
S2R= (346,265) (184,807) - - (531,072)
| (6,770) (11,188) - - (17,958)
EstA =28 403,49 722,462 1,115,085 536,578 2,777,621
S2R=E (426,710) (767,954) (1,162,274) (578,174) (2,935,112)
| (23,214) (45,492) (47,189) (41,59) (157,491)
=2/ 742,991 896,081 1,115,085 536,578 3,290,735
EH2R=E (772,975) (952,761) (1,162,274) (578,174) (3,466,184)
S2=R2(H) (29,934) (56,680) (47,189) (41,59) (175,449)
A7) 712 ERIEHA] 2 AFE e V|22 GAF A5 sko]oF k= 71w
2 w7 do Ak Ao, A5 2 oz dFEES X35 5 Y
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FAZAE GG B A I} Qe SAE FAA Abole] Aol A A
Aol MBHAL BAZL AAD F dE FAS BHFUG FEYE FAAA A
o FANE BYAFAA FABE AU PAbE FELE) BN B
o AHEE A7 Wl HAskn AR el ol 715 E FH I Fel g ol ek
A, TE BAIEES G S TE 442 ol g e AT L E Ao Fg
HE BRI WED S5 QSUT £ FHAAE ST go) Ed B}
71 o] o] ZAo] o] FoiHy] WEe] B FE7Ie] FFIE T
‘ 1

= SERIFTYHY
[EEEUCNE, S=2 RN SR SLotH tIXls2 2014 HIXI=0l 20122 SEIIXIS g
X2 HFSUE AZoIASLICH
s AEOIA Helels EIIEARINZEI, IHEIts28AHe SEIIX= 21012 2 ST SAl
= 0K OH==20101l 2ol Z2EE0, AIEE 8l FAS SEIHKIE AREID |12 S SF
ZH0l 2foh M-SR ASLICHL B, EDIERSEAE] S AFEID 20

el &ot
N HIB3tk= 22HeHLC JIEEIIe] BRI 0IB0IRCH, 8 SHIIK= FH3A SHC=2

=
AHEot ASLICH

IHHAE AEO0IA HHEIX| e dEAHeel SEIIKI= Hefah 8 S8 SEIHS HIFEI KIS &
J12H0ll CHet A& =2402k9] XI0IE =S H2 OIS0l 248 RAE OlXE=Z &olet SHe=z =
ot AUSLICH OIEAZe| SEIIKIE 24 A2l 241 8|0l (HE Oleh Oile =582

1Z0t0] 2eloto] AtEELICE Thaa
B2 ST LS M2l AEAES BHEotl] AUSH, BRE B SAI Hehatiae)
|2old= __]I_a:‘él» _?F_I-I OH% Eé}él.__]l_ OlaLIEl.

LERES SN = U

CHEHA FESN0I SRS EeIHel ZAIRIZ HEHES0 [t SIS HEXZ FFSH= AHE0ot
ASLIC

KHUETH RS N0| SEIIXIS gelHel ZAIRIZ HEHS0 (et SEIKIC| HEXZ FFSUE AtZot
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JIEt=Ss At & FESH0I SIS EelHQ! ZARKIZ BEE (et SEIIKIC| HEXZ EFSHE AIE0t
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=

(=13

)J1 ]

780,998
152,908
38,768
14,598,547

34,843,529

933,906
184,212
1,128,538
625,744
207,192
832,936

1,357,537
53,085,037

(9

q|

Hlea(

shaf A 3 2] 5} A

)

T

152,908
34,843,529
140,323
38,768
14,508,547

[e)

780,998

1,357,537
1,128,538
53,041,148
625,744
207,192
832,936

o)

ZSWIoN

i)
=

Jl

k

)|

A7HAFTEoR BF

162,375
37,224,149

972,711
1,244,046
203,777
18,961
15,492,486
1,084,558
56,240,688
553,067
140,222
693,289

1,081,671

3L
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A

Hie7(

972,711

1,244,046

o] 371A]

18,961
15,492,486
o)
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@ A67(F)7] vE7] &
(S92 Bigi2)
WLAEHEY BHIIXIZ SHol= 3B4E _
2= =2 Hiel =l
27 a7 473 271
SOIOIRIAIZE A 310,071 863,624 70,351 1,244,046 - 1,044,046
EDINHSESERA 310,071 771,600 - 1,081,671 - 1,081,671
SOl AXIHB BRI - 2,004 70,351 162,375 - 162,375
HHEIIS2ETA 12,545,865 23,830,824 840,308 37,216,997 7,152 37,024,149
TRYAETIA - 18,961 - 18,961 - 18,961
THet 8] 12,855,986 24,713,409 910,659 38,480,004 7,152 38,487,156
IRAEST - 140,222 - 140,200 - 140,200
L - 140,220 - 140,220 - 140,222
@ A66(:)7] 71
(S91: Bgi2)
HSAEHES BYIIRIZ STk 3B4E
2= 22 Hel =]
47 72 473 271
SOIERIRIAIZETHA 300,288 562, 165 71,453 933,906 - 933,906
EDIHHSESERA 300,288 480,710 - 780,998 - 780,998
SOl A X HB BRI - 81,465 71,453 152,908 - 152,908
HEIIS2ERA 11,277,808 20,711,724 846,399 34,835,331 7,598 34,843,529
TRYAETIA - 29,29 9,476 38768 - 33768
THt 8] 11,578,096 23,303,181 927,328 35,808,605 7,598 35,816,203
TRAEST - 207,192 - 207,192 - 207,192
S5 - 207,192 - 207,192 - 207,192
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A=A FHS 446,573 - 135,451 1,213,427 - 380,648
(Bhol 7,546,541 510,780 1,483,504 7,099,968 510,780 1,348,053
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)

Hie7(2)21 g

Miea(&) 21 J12

=t EAHHE 4,654,118 3,513,965
ol 2/ AlREHARES] 4,314 4,641
sl=sS?Eall (3,351) 1,702
SEHEIIERL 126,369 63,175
S eSi=1GIN =P (27,740) (25,206)

4,753,710 3,588,277

(2) GHt7|9F A7) 5 7]E}
O A67(F)7] 9]

e

Ao ML Tt 2T

(

cgl: 4l

- BHO}

[0

)

BJES == HOINS D 8|2t
=IO FS28RIA 3,513,965 1,523,981 (383,828) 4,654,118
ol 2 AFiBHARC! 4,641 (327) - 4,314
s2559E3lnl 1,702 (6,860) 1,807 (3,351)
SSHAD|EfE R0 63,175 63,194 - 126,369
SHIOME HSERA (25,206) (3,343) 809 (27,740)
3,558,277 1,576,645 (381,212) 4,753,710
2 A66(41)7]
(CHl: B40kRY)
DIES e HOINIS 1t |
=IO FS28RHAt 3,215,022 399,833 (100,945) 3,513,965
o2/ At EtAk0! (660) 5,301 - 4,641
S25E283ll (3,514) 7,271 (2,055) 1,702
SSHHD|EfE R0 44,714 18,461 - 63,175
SHIOME HSERA (15,081) (13,358) 3,233 (25,206)
3,240,481 417,563 (99,767) 3,568,277
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13,237

4,318,010
101,391
783,357

6,794,657

ot
1,578,662
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3

)71

F

Hi67(

S

olidoi=

HEEdl=S

OIA

Ma
oo
T

jruze]

s

o7 AP AHEae] 50%l 2 w7A

s
RS

3

T

nl o
]

13,237

_L

=

o]} 1]

10O
He =

]

S
&

g

tgx

{|m

R

jruze]

X

Ma
oo
"
o}

oH

= =
T

3} 4]
7} 4,742,158

3

Hadl

ul o
-

2] shA |e 1,852

3}
ot

714
A5
- 114 -

= o]

3

)o.® o

2]

F

= U

\l o

3] o] Aefol| 9

Wkl 4,316,158

[€)

=



— N 1T T =~ = o)) ol om | M
? | BE ' Bapgls g _ 8RRz
[ o | — Bl al| G| 3| g n oo | &1 | &
= 557 FETEE = 2PE 33t e
% @ L TB AR
ﬂr. gl mﬂw\ T .mrm @ o AR
B E T 8 T D
ﬁ AJn = N
Mm A ~ o
N [ =S
7 Jelnm =%
A T8 o838 8L = 28g g m
olp — 5l9l =2 — = & @ | Q| = T
= | S T2 Y 5|3 B - S Sl w
) < — ™~ 0|/ A} T
o ol e — 9 - [EUN
~ ol 00 —_ =
iy = S E i
= = RO = m_.rﬁ "
o = or )
; - N s
% - P e D
7 i T k3
s e ° B oo
& N TR ® F oo
o fin R
i = S5 w s
z Ly Nk _|Ro| R R T
- oFJ = [ s ._m._ ._m._ 8o 3 _ZTC
B S F = oL (D000 & RO
T ;2 = A
%o w0 B = T W= Ko PR
= A - N A i )
o m = Q0 Wk il grOWEDE g R X
e o | 5| KNS - N ~|80|380| 80| pr e D
N o = k1D | D) D) | g — W
X = = N oMo oM 2o = oF
o _%% il o DD | D| D e o T
= _ | zr N KE | KB | KE | KH Es I
= 3|l oll = T T
o nl | B[ 3 ~ wo FIFF F| 2 EE
s R o DD LT w
o ~ | K = o ) D D|D| D x o B

- 115 -



4) dEEn=

ANEIEIE 7 [ [g8[®[® z ®
— | — S N o 0O
¥ _ 8|8« : ) =ged s
X .. D — = = B
o \W_ * = ‘ mrw
oK R A =
= = B B
iy T = o o%
T A o AR
4 - W e~
i 3138 = TE8BB LT
=y — | gdlo g ojn _ | © S5 ol
& ETE & |5TB2EE g
,D_r = o) ~ _,ﬂﬁ W
o} == or = T
BT 2 > 2 mm e
= 2 w9 d
= = ~
Ew Nd ! “A/T
it | _
ior- ol -
wm o o — .
" mﬁﬂ W W %o NR 2}
jt —_— of | of| % N )
= @ I
| RoRO|
i it TIHK T
R = zr| ol | D0 D0 B )
= Ol S | KF| K| = o?
RO |
o IH o | 2RO U0 T GO
2 e 3 maldae T
N Kg G g | WO | 0k 5
g s & T = | 80| 80| 80 %ﬂ.ﬂ.
N L SR © mimimim ® T =~
= sl | ul | gy = o DD D N ©
o | RS o KRR KR RE ) 2o m i
R~ 5 LA p T ok
o ~ | KF| 2 ) T T 33T x ® W

- 116 -



33. B8 9 AR ELE9]
(D) FRt71e} A7) & R aae] AN v 25Ut
@ A67(F)7] HH7]
(CHl: sHore)
KL= =MES= olXlg== EONINE = HEl=40!
7=
3 5= 3 A 3 5= 3 5= 3 5=
el =2 316,259 562,905 65,680 85,315 (4,342) (7,151) (967) (968)| 376,630 640,101
o2l & *IES 28,766 57,004 99,301 171,494 - - (507) (638) 127,560| 227,860
AEXEE 1,240,234| 2,404,273 - —-| (49,49)| (94,827) - - 1,190,738| 2,309,446
2D |IES 2,511,089| 4,997,029 - - - - - - 2,511,089| 4,997,029
oA2eEs 503,080| 1,010,773 - - - - - - 503,080| 1,010,773
SHAl 4,599,428| 9,031,984 164,981 256,809| (53,838)| (101,978) (1,474) (1,606) | 4,709,097| 9,185,209
@ A66(-)7] HH7]
(Sl edorR)
A+2ER +N2ER GNEES S NEEE SRS
7=
ey == ey == ey L] ey L] 3 S
QoS 348,259 595,905 80,808 97,931 (1,245) (2,233) (70) (92)| 427,752 691,511
o2l & *IES 21,566 47,109 94,991 187,364 - - (206) (276) 116,351| 234,197
A=EXEE 1,041,760| 2,002,986 - —-| (43,721)| (82,8%) - - 998,039| 1,920,090
2D |ES 2,528,068| 5,079,070 - - - - - - 2,528,068| 5,079,070
oA2eEs 517,522| 1,038,473 - - - - - - 517,522| 1,038,473
SHAl 4,457,175| 8,763,543| 175,799 285,295| (44,966)| (85,129) (276) (368)| 4,587,732 8,963,341
(2) Gut7]e} A7) T B Fu]E-o] tANS S o3 g5yt
@ A67(F)7] ¥7)
(SH2l: shoral)
ALLE2 *TEE2 238 *NEEIS e
i
3HE A 3 ey 3 A 3 A 3 &=
el t=s] 241,778 429,721 10,405 17,708 (4,077)| (12,827) (177) (272)| 247,929| 434,330
o2l & RIEE 15,549 39,430 36,151 59,147 - - (219) (395) 51,481 98,182
NEXEE 805,080| 1,603,107 - - (44,025)| (86,927) - - 761,055| 1,516,180
2|82 508,860| 1,008,700 - - (3,261) (5,110) - - 505,599 1,003,590
oA2eEs 621 1,435 - - - - - - 621 1,435
SHAl 1,571,888| 3,082,393 46,556 76,855 (51,363)| (104,864) (396) (667)| 1,566,685| 3,053,717
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@ A66(H)7] w7

o 223 =MEE= 2= 2SS =2 2E=HIE

= 3K =4 3K =4 3K =4 3K =4 3 &
etk 151,723| 302,526 10,982 17,744)  (5233)| (6,584) (30) (103)| 157,442 313,583
ool & A= 12,744) 18,741 34,921 69,541 - - (309) (568)| 47,356 87,714
XSS 738,657| 1,460,889 - -| (40,088)| (76,000) - - 698,571| 1,384,889
=S 440,877 889,588 - - @un] (3850 - —-| 447,766 885,733
A== 614 1,269 - - - - - - 614 1,269

28l 1,353,615 2,673,013| 45908 87,285 (47,430)| (86,439) (339 (671)| 1,351,749 2,673,183

(3) B9 ) F RPBFE TN L b3} 2L

(EH1: ot

R ) S—

0

)

_ H67(2)71 2| RI66(F) 7| 21|

= 3 e 3 =
= 424,188 907,560 429,068 817,980
S L=\ I=E= 14,934 30,009 12,466 05,143
HOERHH 2 4,315 8,530 3,883 7,067
N =t 808220 1,597,161 80442 1,610,114

51 1,251,666 2543260  1,245850 2,460,504
(@) B9 A7) F EARADD o @ ) 8L e 2y,

sz HEs2ea a2l

= D e 3H e 2 L
QBB 135,994 208134 (1,147) (8190) 134847 199,944
oHel4=M & LS 22,631 47,786 (63) (87) 22,568 47,699
=12 i 3 (1) (1) - 0
7|28 46,650 88,912 (756) (1,069) 45,804 87,844
o1zs 144 318 (1) (1) 143 317

1| 205420 345153 (1,969) (9.347) 2452 335806
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@ A66(H)7] w7

_ W= Weszss W24l
= 3 = 3H == 3 e
Akl = 53,507 121,905 (3,319) (3,762 50,188 118,143
ol & LS 21,911 44,599 (M) (125) 21,817 44 474
N=x2 8 6 1 (1) (1) 5 10
e 36,541 71,629 (1,059) (1,537) 35,482 70,092
cizes 148 316 (11) (11) 137 305
=] 112,113 238,460 (4,484) (5,436) 107,629 233,024
2) AR Fr] &
@ A67(F)7] ¥H7]
(EH9): BHDkl)
_ ENzse N HessHE
= 3 = 3H = 2 =
Akl = 115,503 180,391 (3,690) (5,146) 111,813 175,245
ol & LS 39,477 76,764 (163) (213) 39,314 76,551
INEESPN k= 1,700 2,464 - - 1,700 2,464
e 57,370 107,680 - - 57,370 107,680
HA=EE 98 192 - - 98 192
=] 214,148 367,491 (3,853) (5,359) 210,295 362,132
@ A66(d)7] ¥
(EH9): BHDtl)
_ =wsie N HessHE
= 3 = 3H = 2 =
Akl = 175,448 260,719 (374) (691) 175,074 260,028
ol & LS 67,651 119,747 (23) (49) 67,628 119,698
INEESPN k= 1,24 2,301 - - 1,24 2,301
e 45,956 86,867 - - 45,956 86,867
HA=EE 95 189 - - 95 189
=] 290,444 469,823 (397) (740) 290,047 469,083
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35. A7), ALl v] D )2 AR
Fubslsh dAwb) F A, AdEn) 0 Ea e Pl ohedt i
Yt
(91 Bigi2Y)
HiB7(€)21 B Ki66(&)21 B
= =2l THakzte|d| ZOHZAH| =2l KHakzteld| o =AM
3k 5 %= =5 3 =5 Y= 5 3 =5 3 5

=0 111,349| 230,234 6,154 12,551 20,353| 40,116 119,223| 244,444 6,163 12234 19,550| 38482
SR, 7,391 28,686 386 1,816 4,734 8453 11,128/ 17,870 1,008 1,485 1,879 5,085
Sel=dl 20,612 41,238 830 1,723 5480 11,506] 20,104| 30,945 856 1,661 5374/ 11,633
=N 20,899 38662 15506 29,555 1,308 2,610 18490| 33,948| 14,838 27,177 1,242 2,358
A=z 22,955| 45,613 462 810 1,746 3445  22,033] 44,386 329 635 1,430 2,917
2ot 14,114| 28,663 47 1,889 1,606 3253 15169| 29,839 690 1,562 1,611 3,068
=2 64,846| 123,096 2,497 5077 82873 154,196 58,072 109,361 2,286 4593  71.,877) 140,135
ZEEY| 32,636] 56,451 257 437 - - 29,029 56,627 167 258 - -
W= 3,862 7,238 22 27 - - 4,030 6,801 20 28 - -
TAH] 19196 37,441 2,242 4,313 4,040 7,850  17,524| 34,761 1,589 3129 3,465 6,678
ALl 24,821 50,881 - - - - 23574 49,806 - - - -
] 46,301 90,513 - - - -| 41,630 82374 - - - -
Hel@s=2 104,986 196,088 - - - - 90,398 171,085 - - - -
WS =2 24,540) 44,107 - - - - 23,708 43516 - - - -
Aot =24 305,500] 599,769 - - - -| 290,492 505447 - - - -
S| 11,787) 23,870 - - - - 12302] 24,240 - - - -
J|Et 38,587| 69,368 3,833 8,233 3,344 7128 34,336 70,580 3,662 7,828 3,598 6,833

2l 874,382| 1,711,918|  33,136] 66,431| 125484 238647| 831,242| 1,655,030] 31,308 60,590| 110,026| 217,189
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legclod
(1) A67(F)7] {7
(|- gHOR)
Ol Xp4=2! BHE24-21(x2) 5240 ool X 22=01(x2) AlRtE =0
2=
3hE 55 3hE 55 3hE 55 3hE 55 3hE 55 = 55 3hE 55
EEELVNE] 5397\ 12,029 - - - - - - - - - 5397] 12,029
otz 250,252 504,219 15,156| 79,154 21 439|  2174]  3647| 4838 14,072 (20,079)| 254,587| 581,452
THHEAME(x1) 1,628 3,282 - - - -| (36974)| 14,038  7.353| (10,983) - (29,747) 2,121
WESYEE! 147,687| 291,085 - - - - - - - - -| 147,687 291,065
JIER=FTRA 205 278 - - - - - - - - - 205 278
2 405,169| 810,873 15,156 79,154 21 439| (34,800)| 17,685 12,191 3,089 (20,079)| 378,129 886,945
PGB - - - - - - - - - - - (75) (181)
JIEF28=H - - - - - - - - - - - (784)| (1,559)
] - - - - - - - - - - - (859)| (1,740)
Bl 405,169 810,873| 15,156 79,154 21 439| (34,800)| 17,685 12,191 3,089 (20,079)| 377,270| 885,205
3 SE O 5T =1y AR o] 2=ono
(D) TP FL T FFA D I F A A BT E0lo) EAYY
= =] B2~ m AN [e) ol X~
(+2) BAFTEH7IAFATA Ao W ulda592 A9l sy
(2) Al66()7] HE7]
(CH|: gHaR)
0l B 2401(x2) FaEeel Zoj=ol FEe0l(x2) A =29
2=
3hE 55 3hE 55 3hE 55 3hE 55 3hE 55 55 55 3hE 55
[EEETNE] 6,912 14,800 - - - - - - - - - 6912 14,800
otz 261,067| 520,859 29,049 91,616 236 501| (11,617)| (1,529)| 38,197 77,897 (4,850)| 312,420 684,494
THHAME(*1) 4,460 9,696 - - - - (69,191)| (70,601) 1,553 3,79% - (64,329)| (59,456)
WESYEE! 138,563| 276,887 - - - - - - - - -| 138563 276,887
JIER=FTRA 111 214 - - - - - - - - - 111 214
BN 411,113| 822,456| 29,049| 91,616 236 501| (80,808)| (72,130)|] 39,750| 81,693 (4,850)| 393,677| 916,939
PGB - - - - - - - - - - - (88) (199)
JIErS8M - - - - - - - - - - - (359) (735)
] - - - - - - - - - - - (447) (934)
Bl 411,113 822,456 29,049| 91,616 236 501| (80,808)| (72,130)| 39,750| 81,693 (4,850)| 393,230| 916,005

(1) AL 9

(x2) A ZE 7 AEAFA 5L 9 yjtF4ole

A 9 SRR Al A TR £ 0] 2T

A 91551 47 k.
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41. A
(1) AEA 3

YA BPA kAR A4 ool Aol tiste] s ete] A B2
Munich Re Insurance Company 5 =W, sl A H AL} A H S kS o

HRRL £ S RS 2T HAS BAAD A, 08, BAE
o]

g 9 oFYA
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=
ok
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39}
s Aol AR Bt ek o ol Wl WA FARTs A
28 AR 9 B AU JE B AR, ARAZ R ARYES

of AL G (e 5550919,
1 2~

e 1debe AAE 5 gL,

g r
)
o

[\

)

S
12
(o

kel
i)
o
N2

K

30,
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ety A GARE Aol K F T3 Bt AR FTRIAG) FERFY 39
831wkl o]l BZ=wFo| 71lslar 95y

@) AFF 25442
o

P A AR BEE Aws e vad g a2 v g5y

T AU AE3 oA
18 AHZ 1,794 174,063 134,049
28 A= 308 49,755 13,811
38 AR 30 16,026 773

EEl 2,132 239,844 148,633
7] 2 st GAbs Sl At S B oAl = A ekl 9l
oh T1E]an FAke] A @Rl ] Esate) of 9ol = ade] HT Aaprk Pk
Aol T8 dFE T4 B Ae® st syt
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(5) 218 A 21 A (Credit Linked Note)

A= G AR dsrted F 455 ALAAANE FAsta glon, 3
Z A2 Reference Entity)ell ™3k Credit Event B A] GALE A g AoiHle] 9 19
we} ZFZ 22 Reference Entity)ell 73 A &S =
gaaE FEekal sy

Uk @A PAE AR Qs ASAAAD) g he3} gHU

(EH=1:&USD)
== 0IXI=(% OhH =1oH FsEd | EZE XK Reference Entity)
ABN AMRO FTD CLN 6.12| USD20,000f 2006-10-26| 2016-12-20| CSZEIA S0 SN C2TAL S
LEVERAGED ROK CLN SUBOR 3M+0.67|  USD20,000|  2007-01-24|  2017-03-20| CHSt2l=
LEVERAGED ROK CLNO70913 SUBOR 3M+1.10|  USD20,000f  2007-09-13|  2017-09-20| CHSt2l=
Sl USD 60,000
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