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3. BATHERE T NIYDA (2000 H£~2016 £E) (R 1~3 S HR)

K1 EMNHEE~ NY v 7 X CEEHEALIN 1 49)

[T
AAA AA+ AA AA- + A = BBB+ BBB BBB- BB+ BB BB- B+ B B- CCCULTF LD D
AAA 95. .93 0.44 . 00 . 0 . 4 . 0 0.0 0.0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA+ 1. 92. 68 4.88 .49 . 4 0f . 0 0.0 0.0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA 0 4 94.29 65 0f 2! 0f 0.2 0.0 0.23 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA- 0f 0f X 90. 69 5.41 0.45 1 0.00 1 0.0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A+ 0f 0f .07 89.77 4.7 . 0.00 0f 0.0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.09
A 0 0 .47 6.26 87.95 3 0.67 0.0 .00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
E}l A- . 0 . 0 . .19 0.25 8.49 86. 4.22 0.0 06 0.00 0.06 0.00 0.00 0.00 0.00 0.00 0.00
#|_BBB+ . 0 . 0 . 0 . 00 0.17 0.78 .24 83.16 0.1 .00 0.09 0.00 0.09 0.00 0.00 0.09 0.09 0.00
a| BBB 0.00 0.00 0.00 0.08 0.00 0.15 0.85 8.42 83. 5.87 0.39 0.08 0.00 0.00 0.08 0.00 0.08 0.08 0.31
#|_BBB- 0.00 0.00 0.00 0.00 0.28 0.14 0.14 0.42 80.90 5.90 1.12 0.00 0.28 0.28 0.28 0.00 0.14 0.28
| BB+ 0.00 0.00 0.00 0.00 0.79 0.00 0.00 0.00 14. 96 70.87 1 1.57 0.79 0.00 1.57 0.00 0.00 1.57
BB 0.00 0.00 0.00 . 0 . 0 . 0 . 0 0f 0f 4.44 15. 5 64. 1111 4.44 0.00 0.00 0.00 0.00 0.00
BB- 0.00 0.00 0.00 . 0 . 0 . 0 . 0 0f 0f 0.00 .0 18. 50. 00 13. 64 0.00 0.00 9.09 0.00 0.00
B+ 0.00 0.00 0.00 . 0 . 0 . 0 . 0 0 0 6.67 .0 . 20.00 53.33 0.00 0.00 0 0.00 13.33
B 0.00 0.00 0.00 . 0 . 0 . 0 . 0 0f 0f 0.00 0.00 0.00 0.00 0.00 28.57 0.00 14. 0.00 57.14
B— 0.00 0.00 0.00 0f 0f 0f 0f 0f 0f 0.00 0.00 0.00 14.29 0.00 0.00 71.43 14 0.00 0.00
CCCLLTF 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 1.69 38. 1.69 46.15
EYRYy AN
K2 MNHEBE~ MY v o X (EEHEALYIR 3 47)
SEHDIE (h)
AAA AA+ AA AA- A+ A A- BBB+ BBB BBB- BB+ BB BB- B+ B B- CCCULF LD D
AAA 84.85 9.09 3.54 1.01 0.00 1.52 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA+ 3.77 8. 62 12.58 3.14 1.89 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA 0.29 3.47 84.10 8.96 0.58 0.87 0.58 0.87 0.00 0.29 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA- 0.00 0.00 8.44 7411 14.07 2.25 0.19 0.00 0.56 0.38 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A+ 0.00 0.00 1.14 12. 31 73.55 11.29 . 80 0.46 0. 11 0.11 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.23
A 0.00 0.00 0.42 1.25 17.36 68. 44 64 3.24 0.25 0.00 0.08 0.00 0.00 0.17 0.00 0.08 0.08 0.00 0.00
E}l A- 0.00 0.00 0.23 0.31 2.06 20. 63 66.92 7.49 1 0.76 0.08 0.08 0.00 0.08 0.00 0.00 0.00 0.15 0.08
#|_BBB+ 0.00 0.00 0.11 0.11 0.55 3.82 21.94 57.53 12 2.84 0.22 0.00 0.11 0.00 0.00 0.00 0.22 0.11 0.22
a| BBB 0.00 0.00 0.00 0.19 0.00 1.26 3.98 20. 95 60. 10. 96 .87 0.19 0.00 0.10 0.00 0.00 0.10 0.29 0.87
#|_BBB- 0.00 0.00 0.00 0.37 0.74 1.12 1.67 3.72 23 53.90 5 1.49 0.19 0.19 0.37 0.56 0.00 0.37 3.16
4| BB+ 0.00 0.00 0.00 0.00 0.00 0.00 0.00 5.00 7.50 30.00 | 36.25 10. 00 5. 1.25 0.00 0.00 0.00 0.00 5.00
BB 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 | 21.43 25.00 | 2857 21.4 3.57 0.00 0.00 0.00 0.00 0.00
BB- 0.00 0.00 0.00 0.00 0.00 . 0 0f 0f 00 28.57 21.43 0.00 21.4 14.29 0.00 0.00 0.00 0.00 4.29
B+ 0.00 0.00 0.00 0.00 0.00 0f 0f 0f 16. 67 16. 67 0.00 16. 67 8. 8.33 0.00 0.00 0.00 0.00 3. 33
B 0.00 0.00 0.00 0.00 0.00 0 0 0 0 .00 0.00 0.00 0.0 0.00 0.00 0.00 0.00 0.00 | 100.00
B- 0.00 0.00 0.00 0.00 0.00 0f 0f 0f 0f .00 0.00 66. 67 0.00 0.00 0.00 0.00 0.00 0.00 3. 33
CCCLTF 0.00 0.00 0.00 0.00 0.00 0 0 0 0 0.00 0.00 0.00 0.00 0.00 0.00 25.00 16. 67 8.33 0. 00
EYRIYy AN
*3 BAHERE~ DY v 7 X (REHHRALE 5 4F)
SEHDIE (h)
AAA AA+ A AA- + A = BBB+ | BBB | BBB- BB+ BB BB- B+ B B- CCCULTF LD D
AAA 73.53 12. .47 .53 .5 .9 . 0 0 0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA+ 4.69 69. 19.53 .47 .1 . 0 . 0 0f 0f 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AA . 00 5. 73.56 14.1 1 5 5 0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.38 0.00
AA- . 00 0. 13. 11 63. 2. 17. .1 .4 0f 1 0.70 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A+ 00 0 73 17.6 63. 3 59 1 00 0.14 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.29
A 0.00 0.00 0.97 1.51 25.81 1 9.89 41 0.43 0.11 0.11 0.11 0.11 0.00 0.00 0.11 0.32 0.00 0.00
El A- 0.00 0.00 0.19 1.03 5.07 7 53.28 38 1.78 0.84 0.09 0.09 0.00 0.00 0.00 0.09 0.00 0.28 0.09
#)|_BBB+ 0.00 0.00 0.1 0.4 1.01 . 50 27. 45.95 13.44 .89 0.29 0.14 0.00 0.00 0.29 0.14 0.14 0.29 0.72
D) BBB 0.00 0.00 0.0 0.1 0.13 . 54 7 27.97 48.48 .75 0.76 0.1 0.00 0.00 0.00 0.00 0.13 0.38 1.39
# [ BBB- . 0 . 0 .2 .2 .9 .22 4. 85 26.1 43.35 4. .49 0.00 0.00 0.00 0.00 0.00 5.67
3| BB+ . 0 . 0 . 0 . 0 . 0 .57 . 57 21. 4 28.57 19. .57 1.79 0.00 0.00 0.00 0.00 10.7
BB . 0 0 . 0 . 0 . 0 . . 0 0 0 31.82 13. 1 18.18 4.55 0.00 0.00 0.00 0.00 X
BB- . 0 . 0 . 0 . 0 . 0 . 0 111 0f 33.3 0.00 0.00 1 22.22 0.00 0.00 0.00 0.00 0.00 22.
B+ . 0 . 0 . 0 . 0 . 0 . 0 18.1 0f 18.1 0.00 18.18 .00 0.00 0.00 0.00 0.00 0.00 45.
B 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 | 100.00
B- 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 | 100.00
CCCLLTF 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 33.33 0.00 0.00 66. 67
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WTIE, A ER ORI TRE LTZHARHENT 7 40 b LA, AOFHCBT B Em ettt L MRS tton
FTHIZDNWTHT 74 b LIz D &R T, AL EHEERStE, IR e Fiatt e THE0FCREL
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&S, T 74V LD TEHGAEIEISRHIED TS, 722l B THOEHEICOE, MBHEREZITLT
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BT 74V NRIZBIT DT 7 40 ME, SRMER O TG AN SHIKIE LB 0 IZBIT IRV IREEL
B9, Zaucik, OFEMICT R TOSMEBENMEGNBITICH > TW\W5H & JCR 234l Lc5a & @
DEBHIZONWTRE EB Y OBBIEITZIT> TRV, TOMOEBHBIZOVWTIINE ERB Y OEBET%
fToTWhH & JCR Dl LTeGBRNE £iLd, iE YT 25813 E (D). &Y T 256
Wi TLDy ASlE, (5 Shad, AFEICB U CITmmE 2 & OEMBIE TR OB, %8128 L CXReE of
MEE DMEBERE = B E U TERERIES DES 7 L1006 U AN MIAIC#YS 45, BAFE51C LD
LT 2012 45 8 A 28 HEVANC [—#OEHICONTHIE EB Y OBEBEITEIT> TRV, 0
fOEHIZ OV TIRIE E B OEBIBITZIT>T0DHE JCR VMBI L TS| &0 RIS LTZ5E
Hh, T7HNLRELTAT Y RLTNS,

4. BFETIA4ILFER (2000 £ ~2016 £F) (R 4 BHR)

2000 FF-~2016 FARERGWM & T2 R8T 7 40 MEOERFIIR 4 0 LBV LieoT, HilEREAE GH
ARG 2000 H-~2015 ) HOZELIZOWNWTH D & DREEMRITI T DEPEMR ORI HER R &%
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83 B Lo DU T TIEFITD RN ER—D2DHR & 72> T D, TR OFAED IR
HEDHbHE, BLUyIITOXHREDHETEI, CCCUTICOXRELZDETILETHT-,

#£4 BET 74N NR (BT : %)
HAM

M 14 24 34 4% 54

AAA 0.00 0.00 0.00 0.00 0.00

AA 0.00 0.00 0.00 0.09 0.09

A 0.02 0.12 0.20 0.32 0.45

BBB 0.56 1.28 1.96 2.44 2.85

BB 3.14 5.54 8.80 1.7 14.26

B 18.92 36.29 51.46 57.53 57.53

CCC UL 53.85 61.54 61.54 61.54 61.54

AEZ B (ABS) DA HER <My I X

AEZREREAn (ABS) @ [l ABIOKAMAHER ) & B 3 F£HOT =2 235 L35 11 FH (BHFE~—
A) OAMHER ] ZUTO LB Lo,

1. AEXRZR

FHAE R, 1996 4 11 AMND 2016 4 12 H E T2 AR LEZMH0 5 b, FAIE L CEMNEREICS
WS B E CERAMm SN2 L L,

VR = AESRCRRE B 72 PE ZFH ORAHOEEIT 5 b ORI E LTEBRW, F2, B0 T
DN TV DRI HOW T, EEH AN N T CHRIBMLOEAITE LD T I o L
7=,

2 fERTTEEHER

(1) BBAREMHEB L) VIR (R5~TSHR)

KR RIFDRFATRE N GROBANIS CTED X DB b LTeh, EER LT, 20 T 12 » A, 24 »
AL, 36 7 AR L7oRESIC B W TE RN YME B ED L I b Lc iy, FDofmRkinE R xR LT,
A% A E A e S TIER SN B O LD H > THRIB AR Z M S0 b DI T M2 L
NQAYAIAN

JCR 28T L7-3E ki (ABS) 12N ETT 7 40 MEREN L. BURRANS 12 7~ A, 24 » A,
36 r ARGBOWTNORETYH, T 73V MRIFERTH D,

FEAEIZBI & HEE 3 DOREE DT RTT, B LT O T OE KIBIZ EE-> T\, 728, fEERbRE
i (ABS) DOIITUHIOMKEAHL TAAA] IZER L TWAHT=, TAA+] L FO—EOATIKIETIL, DD
fIEFECTHRMNERRNEG L RHHEHERABND,
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#F5 12 7 ARGERRS

e« FEAT LR DIEAT

JCR

B A B 1% DR
(B - %)

12nrA#—

AAA

AA+

AA

AA-

A+

A A- BBB+

BBB

BBB-

BB+

BB

BB-

B+ B

B-LITF

AAA

100. 00

AA+

100. 00

AA

5.13

94.87

AA-

100. 00

A+

100. 00

A

1.82

98.18

A-

100. 00

BBB+

100. 00

BBB

97. 67

2.33

BBB-

100. 00

BB+

100. 00

BB

100. 00

BB-

100. 00

B+

100. 00

B

B-LUF

#6 24 » HREEES

(BT %)

24 Ath—

AAA

AA+

AA

A+

A A- BBB+

BBB

BBB-

BB+

BB

B+ B

B-LUTF

AAA

100. 00

AA+

33.33

66.67

AA

13.89

111

12,27

2.78

AA-

22.73

68.18

9.09

A+

14.29

85. 71

A

2.38

2.38

92. 86 2.38

A-

7.69

92. 31

BBB+

100. 00

BBB

96. 00

4.00

BBB-—

100. 00

BB+

100. 00

BB

100. 00

BB-

B+

100. 00

B

B-UF

FT 36 » HRRERE S

(B« %)

361 AH%—

AAA

AA+

AA

AA-

A A- BBB+

BBB

BBB-

BB+

BB

BB-

B+ B

B-LIT

AAA

100. 00

AA+

100. 00

AA

27.59

13.79

48.28

3.45

3.45 3.45

AA-

9.52

66. 67

4.76

4.76

4.76

A+

20.00

80. 00

A

6.45

6.45

3.23

6.45

74.19 3.23

A-

8.33

83.33 8.33

BBB+

100. 00

BBB

5.00 5.00

85.00

5.00

BBB-

100. 00

BB+

100. 00

BB

100. 00

BB-

B+

100. 00

B

B-UF

)1 FRH (BER—R) OBRHFHEBRT R VIR (R8. RISH)

R (1) OFEREOBRMNT =D 55, 2014 FF05 2016 FICBIL T, 4 1 A 1 HEER OB E
KICED X SITEL LTz EiA L, 3 TR EaR LIS LI HHER Mkl 2 2R L, 7z,
BEF TIZ 2016 FED 1AEMICHOWTE DO MR A FR LT,

2016 AFIZEB W TIIBEIEHFE OB D 7 E 2B LTS TR Er L2 | B BT OARNEAE L, KT
T T 2013 AELIRE 4 Fdife & 72 D, 2016 SRR LT E o a T v b7 T RATOAREEQY v T T 7 A
F o A—=—D 25T, OTILJCRFMAEIZKTT 25 LTV (Loan to Value) DN, @ TIXUHDEES EE S
N—ATEIRPHEATNDIEN, BB~y VRO EFICL VARV A7 NRKEART LTS Z & BFE
Sh, ¥ kT Eotz,
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JCR

LM (BFES—2R) OBMHER~ N v 7 2

e« FHIORRAT
B RO

8 2014 4ED 6 2016 D (HAZ %)

AAA AA+ AA AA- A+ A A- BBB+ BBB BBB- BB+ BB BB- B+ B B-LIT
AAA 100. 00
AA+ 100. 00
AA 30.00 70. 00
AA- 22.22 77.78
A+ 16. 67 16. 67 66.67

A 100. 00
A- 100. 00
BBB+ 16. 67 83.33
BBB 4.17 95.83
BBB- 100. 00
BB+ 100. 00
BB 12.50 12.50 75. 00
BB- 100. 00
B+
B
B-UF

#9 2016 FFOHER (HNZ %)

AAA AA+ AA AA- A+ A A- BBB+ BBB BBB- BB+ BB BB- B+ B B-UUTF
AAA 100. 00
AA+
AA 100. 00
AA- 100. 00

A+ 100. 00
A 100. 00
A- 100. 00
BBB+ 100. 00
BBB 1.1 88.89
BBB- 100. 00
BB+ 100. 00
BB 50. 00 50.00
BB- 100. 00
B+
B
B-LIF

P - VAT AR, BT AFIRE, AT IF v — K 77 AT RE)

BEZEERE

ARSCEIFEAH S E#RIZ, JCR 23, BITHRB L OEMTEETRESHERENOAF LIZbOTY, 220, YEHRICIE, A0, B, £7=
IZEDOMOFHICL D580 WEAETDHAHEMERH Y T3, Lz ->T, JCR L, WI/RIITH D EBURMTH S L2 M, Yk RO EmNE, fEE.
ROREME, R, sERME. T, FEOH~OB A WT, —8IRVIMRIET 2O TIER <, £72, JCR I, HEERORY | @i, £7z
TSRETE R A2 L2 RiconW T, —UEEEZAVET A, JCR X, WA ZRICEBWVWTH, YEEROHHDLHERNHAEL D D, HEHEK,
GEIRRE GO LWL HO, FRHEE, BIEERE, MRAEE, IREMIREICOWT, ROEE, TETARE, TRAEET O ERRA
DWInAERIDT, o, YEEERTRAARETH D & TRAFRETH S L #MbT, —UETZAVETA, £72. JCR OBMITEROEYITH
ST, FEORYITIERL, BFEHY X7 ORI DS, a~v—3 y b _R— A=%Dl A, 72H, RAOERIREICE LT OHLREZT 51
DTHHY EHA, JCR OKAHE, HHROEE, HROREZOMOEHICL VAT, P, Elodmlsns 2 EnHY 9, HBTERE LT
FATR L 0 FER 2 W 2720 T T TR Y £9, JCR O T — 4 &, ASLEILRD —UOHERIE, JCR BRA LTV ET, JCR DT —#
EED, AXEO—EEIFLHE MO, JCRICEN CHER, BIZE, WES2 352 3B ohT0nET,

ENRSRO & &kik iR
JCR T, KEFEHERBIEESDED D NRSRO (Nationally Recognized Statistical Rating Organization) @ 5 >DEHATZ T AD 55, UUTFD 4275
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