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A-to A+ 2,987,225 268,079 2,913,116 463,494 6,631,914
BBB-to BBB+ 503,929 174,572 1,118,624 8,607 1,805,732
Lower than BBB- 191,427 - 80,936 31,512 303,875
Unrated 404,864 20,310 1,046,544 297,874 1,769,592
g Al 9,624,786 748,356 29,110,542 11,894,664 51,378,348
QE-H7F7I#] A& gl WE fUsHY A1 -A Ve v 5k
2 2 Shalg s|" S8&P Fitch Moody's
AAA - - AAA AAA Aaa
AA-to AA+ AAA AAA AA-to AA+ AA-to AA+ Aa3 to Aal
A-to A+ AA-to AA+ AA-to AA+ A-to At A-to At A3 to Al
BBB-to BBB+ BBB-to A BBB-to A BBB-1to BBB+ BBB-to BBB+ Baa3 to Baal
Lower than BBB- | Lowerthan BBB— | Lowerthan BBB— | Lower than BBB— | Lower than BBB— | Lower than Baa3
Unrated Unrated Unrated Unrated Unrated Unrated
U Z71E ) A7 A AFsde Aeddd e e g5y
(EH9l: B4orel)
= = Ho12(g) o1 H1(E) I
AANSAE 210 =2M4K $2 RISH 55,556,669 51,348,868
E=ME RIIESH 30,953 29,480
g Al 55,587,622 51,378,348
4) F71EH A7D A4 HE AP o m HSS 49,977 vkl 3 14,8769 vkl S
27} v 2ol AR - Ao = 914 dhar Qo
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712 A7|E A B 5835 A9 FAANG LS g5 25U
O A 12(5) 71
(CSH|: BHOLR)
=+ = st = 0= g = o= =g HEY == J| Et & Al
<HIXI2 L hEHE>
=28 7,518,628 533,588 40,051 142,839 309,268 104,819| 1,112,010) 1,246,951, 11,013,14
JHel 81,925,020 246,192 1,711 43,919 2,055 9,062 13,672 197,822| 82,439,453
HE/22)|H/EZ2U28 7,042,917 221,413 539 226,426 90 50,827 617 54,311 7,597,140
|1 85,598,501 1,043,872 25,406| 1,252,544 71,498 681,755 1,275,962 1,985,000, 91,934,538
=R 17,061,936 5812 137 1,793 87 1,145 2,266 5521 17,068,697
2 A 199,137,002| 2,055,877 67,844 1,667,521 382,998 847,608| 2,404,527 3,489,605| 210,052,982
<ED|DHOHS A
MREA L 20x2 11,237,723 - 437,928 1,127 - - - 7,760| 11,684,538
<ED|EA0IAITASE XD
HRSH L IIESHA 1,322,056 - - - - - - 3,590| 1,325,646
<HEotsa28AHeD
HRSA 30,755,834 264,487 - - 8,876 218,275 - 108,678| 31,356,150
<O 2RI
HRSA 11,524,931 1,210 - 62,629 - 19,609 - 50,836| 11,659,215
g Al 253,977,546| 2,321,574 505,772 1,731,277 391,874| 1,085,492| 2,404,527| 3,660,469 266,078,531
@ A 11(A) 71
(SH2): sHorg))
= =2 8= 0= o= o= =g HIE LS == JIEH 22l
<OIXIS & CHERHZE>
=3 7,307,389 283,602 26,062 55,841 146,353 264,492 1,124,431 1,005,556 10,213,726
JHel 76,655,578 258,329 1,109 23,991 2,604 4,011 8,549 167,255 77,111,426
/2R |2/=UA28 8,904,636 176,171 - 42,452 - 28,843 3,460 43,989 9,199,551
1 85,613,216 1,212,055 30,646 1,213,332 49,462 369,601 965,277| 2,036,829| 91,490,418
IETNA 17,145,287 5,002 87 1,669 56 20 1,385 3,235| 17,156,741
2 A 195,626,106 1,935,159 57,904| 1,337,285 198,475 666,967 2,103,102| 3,246,864| 205,171,862
<ED|DHOHS SR
MREA L 20x2 9,624,786 - 341,434 - - - - - 9,966,220
<ED|ERIATEZ R
WREA L IEsH 748,356 - - - - - - - 748,356
NI == = NP
WesA 28,626,932 292,717 21,864 - - - - 169,029| 29,110,542
<OV |BRaskHD
WesA 11,758,431 1,922 - 37,172 1,803 7,412 - 87,924 11,894,664
g A 246,384,611 2,229,798 421,202 1,374,457 200,278 674,379 2,103,102| 3,503,817| 256,891,644
A GE FAANG L2 fEFFa S A S T Ad YT
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asg copgy | oot EOTIEN .
= e | Mz | T 2| awe (TUEST oie | opema | e
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<OIRIZ ¥ CHETH>
cu 0.977,4% - 1 106 - 1 ois0s 1 11,013,154
Ho! - - - - - - | e049459 8243045
MR EY e 7,304,220 6 120 % - 138 290605 | 75097,140
e 3,078,782 32594720 11.630743| 165283655 3928263 4098205 20,075,470 | 01,9045
SR #6408 127504  140127] 25846 11696 6440 49689 16118406 17,068,697
B 2040697 32720200 11,71,002] 16674906 4045249 4,104,783 21,760.996| 96,557,869 210,062,982
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P2 L SN 738491 1156580 o6  oaise| 148319 5942 147258 | 11,6345
<EDIASOIATIEIS T
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NI IER
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(SERETIE)
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=cl /I 688 750 500 750
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SAED} (10,253) (20,771) (3,036) (6.875)
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@ Al 11(4) 7]
(Ekl: wHokel)
7o R £l ESDY pJL=T}
=c| #I& 6,291 12,150 2,561 5,215
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st g 4 3,051 26 85
=8 Hs4d /g 810 3,438 108 847
= (5,491) (12,391) (1,184) (4,917)
g A 7,652 18,362 2,337 7,675
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2-2) 7=
(EHSi: eugrel)
-+ = M12(g) o1 MA1(A) D1
22l VaR (+1) 338,930 324,331
22l EaR (+2) 29,318 45,233
2-3) A gkm 574t
(EHSI: eugred)
-+ = H12(g) Jrg HA1(A) D1
22l VaR (+1) 26,289 33,040
22l EaR (+2) 107,733 69,589
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2 = R12(2) 2l RI1(R) Dl
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