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NENELHE 28.2 25.7 2.5 43.9 39.7 4.2 36.7 33.7 2.9
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BEAER(EE 16.1 16.0 0.0 15.0 14.9 0.1 14.7 14.6 0.1
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ZDHhEE S 0.5 0.5 - 1.0 1.0 1.0 1.0 -
BASHKEE 0.1 0.1 A0.0 15.5 15.8 A 03 13.6 13.6 A 0.0
INEE 324.0 333.6 A95 15450 15589  A13.9 1,313.9 13304 Al165
& 1,134.9 1,136.9 A19 2,638.5 2,642.9 A4 .4 2,628.3 2,637.4 A9.0

(1) TE@EESF I DIEFEN . TEAEKBEIO—BEEOTHEYVEY . AHEATRBEEEELSIV-ZOMAMESFSFTEEIT. 20115128 K 1361,186{8M.

2010128 K 2Jk6,078f8M ., 2011438 Kk : 2Jk6,000(8EFTHYET,
(2) # DA% CHREIZIRET 2 EABO TRELLDIEIEHTEYER A,

TOthA M T MEEEAR [EHE]

({710 (&)

2011&F12AXK 20104128 XK 2011F3A K

Bl

Z DB MmEES A19 Ad4 A9.0

BHE AR T 22 EAME 6 TR AMEES(C

AL TSR EBXERETHEZTDOER 0.0 0.0 A0.0

BETHH I ZTDEMIIHE

FEMENZ LWL EIZKYBEEIZIZDM

HiffEH 1S EHEEBENDES I~ A5.0 A5.9 A5.9

REEBMELEEL-AMITS
(HRBRERESEE - - -
(A RERERE 0.0 0.2 0.2
Z DOt E MEES Tl =2 E (o018 L EaR 2 A7.0 A10.5 A15.2
(A) DB EF SR A0.0 0.0 0.0
(H) BN EERASENFET 5D MEIEIC a0 N "

RO ELESDSER M IFNHELEE ' ' '

Z DA MEES M ELES A6.9 A10.4 A15.2

17



REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

HRA et FERT

HAEHERAES —%15— [E#]
(#{F:10 (24)

20114 2010% R 20114 [
128X 128X 3AX
(a) (b) (a)-(b) (c) (@)-(c)

EE 5,347.1 5,451.7 A 1045 5,436.6 A 89.5

mEmEe® 1,486.6 1,481.3 5.3 1,476.3 10.3

EHHETESY 3,490.4 3,625.8 A 135.4 3,602.9 A 1125

S ol 370.0 3445 25.5 357.2 12.7
EEMES 179.4 232.7 A 532 174.0 5.4
&5t 5,526.5 5,684.4 A 157.8 5,610.6 A 84.0
(1) TREMHES = BNES+ LT EHES + L ETES. (EHMES —EPESQEMEHRESEED)
GE) M HIERIE, R BT —2TvIIIBBLTBYET .
BEEE —K16— [E#E]

2011 £ER 20104
R eES B3P Hf 2?11207::;;1,)§
(9hA) (9h8)

ROA 0.3% © 0.8% ©® 0.4%
ROE @ 4.9% ® 17.8% © 8.5%
ROE (BfEHtIE®%)@ 4.9% ® 17.8% © 8.5%
ROA(F¥viar—x)® 0.4% ® 0.9% ©® 0.5%
ROE (F4wiar—x)0® 7.4% ©® 23.6% © 12.4%
ROE (BEBKITAER) (Fryian—r)@@ 7.4% ©) 23.6% © 12.4%
FEE OO0 61.6% 44.8% 48.9%

7o BRI 8 — B R B etk U BD 24 28]
(HEOLTEARICRIMEER +AROEBRXITHRIMEEL) /2

(1) ROEZE Hizt:

(2) ROE (BE#RAEZ) EHK:
7 2 HA it 1 4

{(HEMEEORESH —PEFRTHE— P OEMIED) + (HIRMAEEORSH —PRFHRTHE—PRDO KR T H)2
(3) (MEKREE+HERRERE) /225 E L. PRELTRVLTEYET,
(4) k. P RITOVTIE, (WEHBECERWEE - FHTHRIE-—DEKIED) +HIRBCER) 2ELTHELTEYELID ., SEDRTRLY.
[yl aR—R [EVSBEESYRMEELIEEL. HIED (HEEA—DNA—ERSITHESEREE (BERSEEERE)) +HROREEE) /2
ELTHELTRYET,
(5) BEIVEBRER—RIZTEHLTEYET,
(6) REEE LDEEFEA—XITLTHEYETS,
() REEIEERE (ONARVEREEENZROZEHAFETRLZLOTHYET,

CH mEHIFRE. mEHAT 2TV IIBELTEYET .

18



REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

HORAEEER —R17— (4]
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(2) 2011FEELY . TZDMERICEHTEYET,
GE) MERERE. WERT—2TVIIBEHLTBYET,

EAEN— AT 3 HR il R 3 & B AR X — 2 3 HR it 1) 25 0D
E&F BITERBTRHATHIBA) - AR, HEI1FU v
W, 7 TIA74F 0 0L RV VFMBEDFI I TS
BX.BLUBRSRMIZFBRBRGARLA (Jh Sun
Financial Holding Co., Ltd.) G L BEASHANE
BB BFELFER. ERTFIUENMOEEESE
DZ(TENDFEICLIH>THLET,

BHE./VITPEEONERKXOFTHNEE ESHA DR
BEOWTE, EFEREORATEZOMRKICEH T, 20
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REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

FERTHEATOER BRI, ATHESEE AR
MD914EMMH321{EMEMA LT HEIMY R
FIE593@AERNELE, ThiE. /YT EEDEIREE
(LB EREEORDICHEVESFIBNFHEIMEFHR
STHIRILE 86 EME A LECEICA, RIESME R
HIRICE ESN TUVEEFFB RIS (CLO) PP Y MYD
SEHEDFEEENLBOER . BESESFTAENKE
CRAUECERELED, Z0MEZFENFIEIMF AR
TR L 26 2B ME A LN TT,

ZE&E.2011FE10A LR BITARATOIV V21—
Y=—T74ATVAXBICINIREN EFEBSNIEFICHE
2200, FEMACHITEBZOESEL - FZFALCLD. 7l
FEIMF AR EAM L8 EA DT V448{EMICBHBE
W RFLE,

E{EREER —R25— [H#]

HRA et FERT

NHODOFER . RE RIS 38 4 £ A 5+ 4R
tE312{@AED144EAEBNELEDL, SEBEERN
BISESMF AR HAR L 21 3EAB A LizlEP. BE
REEERAN AT ESmF MR HM L 8ERREALE
CEREICLN BEFBTEIAEILF R M 71
EAEDL48RALINELE,

—7. AT ARG HAREICE LS TV B21E
RN P REOEREN L EIMF AR HIMICE
FRERECE ESNTOWEWIEREN D, BATOHES
o E Rt AR O BRI R FOEME, AIEIME
HRFTHARLLE 11 1EARDLTENET .

(#1710 BH., BFV—t27—2)

20114 20105 E "
3 41 %31;1 f'ﬁ/f’)‘ 2(01120;%
(99 A) (9hA)
BEHEEN-EELE 2.0 5.2 A 60.9 5.2
BEEISIHERA 8.7 24.8 A 64.7 35.1
— e EEIE HEBA (ARNE) A4l 16.4 A 125.1 17.3
EREHEIEES PN 12.9 8.3 54.4 17.7
HEBIMEES I BENERA (ARRAR) A 0.0 A 0.0 971.3 A 0.0
{EHME R 2% @ A21 ;
E{EEEER 8.6 30.0 AT71.2 40.3

(D) 2011 FEELY . GEFEERIZEOTHYET,
GE) mEHER I WEHHT—2TvIIZBEHLTEYET,
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REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

BEEER/FEOKRE —FK26— [BK]

HA =t

(L1068, B —to7—)

20114 FESE 3 1A 20105 3 HA 20104
(9hA) (9n8) (12n8)

THEE ME FMEYY THEES MR FEYY THEs AR fEy®

BEEBARE:
e @ 24.9 0.1 1.05 23.9 0.1 0.69 21.4 0.1 0.82
a—LA—VRUBAFR 28.7 0.0 0.26 60.0 0.0 0.17 63.4 0.1 0.16
BHETEE 3.0 0.0 0.40 - - - - - -
BEHEEWEISILRITE 6.8 0.0 0.08 153.2 0.1 0.11 124.1 0.1 0.11
Lol EE 2,952.2 22.4 1.01  3,320.6 25.9 1.03 34729 39.3 1.13
e 4,025.2 48.0 158  4,375.9 55.0 166  4,288.9 70.7 1.65
ZTOMEEER 277.0 2.1 1.00 466.4 4.7 1.34 460.7 6.1 1.34
ERRATVTH - 0.0 - - 3.6 = = 3.1 -
E&ERYESE © 7,318.0 72.9 1.32  8,400.2 89.7 141 84317 1199 1.42

BERFLE:
HE 5,570.8 22.3 053  6,031.2 26.4 058 59228 33.9 0.57
REMTES 244.9 0.3 0.16 301.4 0.4 0.20 294.2 0.5 0.20
B 326.8 1.1 0.47 4445 1.9 0.57 427.0 2.3 0.56
I—ILIF+—RUFGEFH 147.2 0.1 0.11 181.9 0.1 0.11 177.0 0.2 0.11
FTIREME - - - 35 0.0 0.10 2.6 0.0 0.10
BHEEENGIZARILES 321.2 0.3 0.15 272.4 0.2 0.13 304.3 0.4 0.14
&A% 439.0 1.7 0.53 968.4 15 021  1,084.0 2.1 0.20
& 216.0 6.3 3.92 320.4 10.4 431 295.8 12.6 4.28
ZTDMEETE 0.1 0.0 0.2 0.0 0.2 0.0
ERRIVTE - - - - - - - - -
E&EENESEH © 7,266.4 32.4 059 85242 41.2 0.64  8,508.4 52.5 0.61
AeERARE—REAERRA 7,318.0 40.5 0.73  8,400.2 48.4 0.76  8,431.7 67.3 0.79

(1) FIEY [FDHREMMUTENYIETTRRLTEYET,

(2) A& IOFHES L. BFBATEOENEREEERLTRRLTEYET,
() rTEEERYEIRVIERRAZHEIOH S L BEHFELOEEERNBIRVIEEHEERIZRLTEYET,

GE)m$IERIE. R T—2TvIIBBLTEYET,
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HRA et FERT

FE (2/5-EAEHEM)  [HEEK]
(£ 15 (&1 %)
20114 201045 %
BIEG  Bmew b Fopys
(9%R) (9hA8) (a)-(b) ©
(a) (b)
ESERMED A 1.32 1.41 A 0.09 1.42
B PHEIRM®B) 1.43 1.37 0.06 1.35
EEEELEIS 0.59 0.63 A 0.04 0.61

HREEFE (A)—(B) A0.11 0.04 A 0.15 0.07

EERFMEN—ELFEFED (A)—(C) 0.73 0.78 A 0.05 0.81

TESRAEREICE. ELAZBRALLTRENETATUVET,

(EM B ® ( &z %)

20114 201045 %
BIEG  Bmew b Fopyss
(9% R) (9hA8) (a)-(b) ©
(a) (b)

E£EMRAMEDMA 1.27 1.31 A 0.04 1.34
BHEAED 1.56 1.62 A 0.06 1.62
F i 5E Z FI B D 0.88 0.97 A 0.09 1.07

&% 3 ERMmE)° 1.37 1.26 0.11 1.25

E£MAEMNMEDEC) 0.50 0.51 A 0.01 0.49
¥ & F @ n® 0.51 0.56 A 0.05 0.55
B FED 0.47 0.57 A 0.10 0.56

RELSFHEA-B) A 0.10 0.05 A 0.15 0.09

ELERMEHN-EERAZFMEDA)—() 0.77 0.80 A 0.03 0.85

(1) TEINEBEHFIERAREOREE AT ARRRG (2 LR ERS IS BEER) TT,

@ TE&AEFEMICT. ELREBALLTRENETLATOES,

Q) MERICIFEELTEEEEATLET,

AMEESEAREBLE [HHK]

(£ 5 - (ZfZ:10(8M)

20115 % 20105 %
gomew  momym  ww  0FE
(9nA8) (9hA8) (a)-(b) ©
(a) (b)

EREFRSES A 33 15.2 A 18.6 14.2
bibalEa 2.0 18.4 A 16.3 20.4
{EiE2E 0.4 - 0.4 -
SEHEE (A) A 0.6 A 0.2 A 0.3 A 1.0
fBiEE (A) A04 = A04 =
ER(A) A48 A29 A18 A5.1

HhE8E 1.3 1.7 A0.3 15
SthN4E 7.1 2.4 4.6 2.4
SEHIE(A) = A 0.2 0.2 A 0.2
EE(A) A 5.7 A 0.5 A52 A 0.7
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REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

DAV EEBEIE —&27— [EHK]

HRA et FERT

({7 10EH)

20114 20104 f=a 3 20114 23
12A% 128% 3AX
(a) (b) (2)-(b) (c) (@-(c)
DRt R IRHERE 3.3 8.6 A 5.2 7.2 A 38
EHEESE 272.0 248.4 23.6 237.7 34.3
3HA Ll L EEHEERE 0.5 3.0 A24 1.6 A10
S EHRIIEESE 4.2 45 A 03 47 A 0.5
&5t (A) 280.1 264.5 15.6 251.3 28.8
BEHE®E (R5%) (B) 4,017.9 4,103.6 A 857 3,973.2 44.7
BB (AB) 6.97% 645% _— 6.33% __—
HE5IH% (C) 116.4 105.3 11.0 114.8 1.5
B|%E(C/A) 41.5% 398% _— 457% _—
GE)mEHIER T, WEHT—2Tv0IBEHLTEYET.
EERBHAR —F28— [BEK]
(&1 10/8H)
20114 20104 [58:33 20114 B
128K 12A%K 3AXR
(a) (b) (2)-(b) © (2)-(c)
EMN BR<4FRIERESmEEIRIE D) :
HEE 244.5 232.1 12.4 230.1 14.3
BE HE 2.2 - 2.2 - 2.2
3 - 2.2 A22 2.2 A22
S, IRAE., BWANRERE 0.2 2.0 A 17 0.4 A 0.2
#E% 19.3 3.8 15.4 6.7 12.5
BR-AR-EBEG-KEE 38.7 24.6 14.0 27.1 11.5
BHRAIE S 37.4 11.3 26.1 12.1 25.3
EE, BEE 244.4 295.7 A 512 279.6 A 351
ENFEE, NFEXE 71.7 91.5 A 19.8 99.3 A 275
SRR, RIEXE 1,145.2 1,186.4 A4l 1,077.8 67.4
TENESE 591.4 565.8 25.6 544.5 46.9
‘REY—EXR%E 370.1 395.3 A 252 387.3 A17.2
A2 HER 142.4 163.2 A 208 158.8 A 16.4
5PN 922.1 908.7 13.3 937.3 A 15.1
BHAAER. ENERREME 121.8 183.4 A 615 172.9 A 51.0
EMREE 3,952.1 4,066.5 A 114.4 3,936.5 15.5
BN R U ER SR EE R E 5
BRE 2.1 2.3 A 0.1 2.2 A 0.0
S RhtREe 1.2 1.6 A 0.4 1.6 A 0.4
I 62.4 33.1 29.3 32.7 29.6
Z D4t - - - -
By aE 65.8 37.1 28.7 36.6 29.1
& Hi 4,017.9 4,103.6 A 857 3,973.2 44.7

GE)mEHERIT. MEHT—ETVIIHBELTEYES .
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EEAIAVEREERS —K29— [HHKF]

HRA et FERT

( &1z 10(8H)

20114 20104 J54:34 20114 23
12A% 12AXK 3AXR
(@ (b) (2)-(b) (©) (a)-(c)
BN BRAFFIERSREEGIEIES) :
RiE%k 10.7 35 7.2 35 7.1
B ME
PES
SR, BAE. DAFIRE
[EEE S
BR-AR-BEIE-KEZE
BHRAIESE 0.5 A 05 0.5 A 0S5
EEs BiEE 12.5 A 125
TR, T 0.0 0.0 0.0
TELE. RIRE 43.7 26.4 17.2 22.7 21.0
TEESE 180.3 198.0 A 17.6 172.3 8.0
BEY—EXE 26.2 4.3 21.8 2.0 24.1
A o HEE
5PN 3.4 6.2 A28 6.8 A 33
BOAAER BNERREME 15.6 12.7 2.8 43.3 A 276
ENEE 280.1 264.5 15.6 251.3 28.8
BARVEHIIERSREGIBIES:
BT
Ealzul e
EI¥
ZDith
\ONEE
a Hi 280.1 264.5 15.6 251.3 28.8

CGE) M3 EERIT. MEHAT—2TvIIHBRLTEYET,
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iRl o -AT7a70-VEE—-R30— [HiK]

(ZfZ:10(8H)

20114 20104 23 2011% teEg
12A% 12AXK 3AX

(a) (b) (a)-(b) (c) (2)-(c)
KE 44.7 35.1 9.6 35.1 9.6
KET vk NvoEE Y 4.6 4.0 0.6 4.1 0.4
R 33.0 84.6 A 515 66.2 A 331
G AT % et 25.3 49.2 A 23.9 30.9 A 5.6
ZDth 109.8 100.7 9.1 108.1 1.6
i\ Ao aro—r At 187.6 220.5 A 328 209.5 A 21.9
Tryk\yoigEast® 29.9 53.2 A 233 35.1 A5.1

(1) TPy voEE LG BTORTAFTITATSLO—DDELFHT. ZOHRTEHRE (EITIUIFRMH. FEE. BE.
EERAEESTHRID ELTEERTLTIVSLDERTL. 7Y\ IREEMLTRELTEYET,

CE)mEHFERE, MFHAT—2TvIIBHELTEYET,

Hhig Al @AY aP0-VUADEBBEERS —R31— [BK]

(&fZ-10(8H)

20114 20104 143 20114 tEs
12A% 12AXK 3AX
(a) (b) (a)-(b) (c) (a)-(c)
*E - - - 6.7 A 6.7
KET vk ysizE O -
R 14.8 12.7 2.1 36.4 A 21.6
BRI 7wk Aysigg @ 14.6 12.1 2.5 13.1 14
ZDh 0.7 0.0 0.7 0.0 0.7
wBo Ao aro—25E6t 15.6 12.7 2.8 43.3 A 27.6
FHyk\voigEas O 14.6 12.1 2.5 13.1 1.4

Q) T7RyrYoBE LIF. BF0IRTOAFINTOTSLO—DDEMT,. FOFTEHE (FITAVISRE, TEE, BE.
BEREESFERID ELTEEETLTVSLOETL. 7Y \WWIBRELIHLTRLTEYET,

(2) 2011EF12AKRBE. TvbN\wOBREICEET YRV EBEERSICHT 55| B&IX44EM. BR-RIIF(E77{EA T,
REE(IL 83.5%THYET .

GE) M3 EERIT. MEHAT—2TvIIHBERLTEYET,
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HRA et FERT

SMBAECEOBIREE —&32— [EHF]

(&fZ: 10(FH)

20114 20104 53 20114 53
12A% 128X 3AX
(a) (b) (a)-(b) (c) (@)-(c)
WEBEBERVINGICET HEE 49.1 85.7 A 36.5 62.5 A 133
fElRfEE 254.2 198.8 55.4 210.7 43.4
EEHEE 4.7 75 A 27 6.4 A 16
&& (A) 308.1 292.0 16.0 279.6 28.4
Bex 96.7% 96.2% __— 96.8% __—
BEERECRR) (B) 4,330.2 4,501.8 A 1715 4,120.4 209.8
gHE 4,017.9 4,103.6 A 85.7 3,973.2 44.7
ZDith 312.3 398.1 A 857 147.1 165.1
B5EREL(A/B) 7.11% 649% __— 6.78% __—
(BEL BN EEEMNEREE 77.8 95.5 A17.7 90.3 A12.4
(BB2)EXEEEUT 678.1 765.2 A 87.1 730.4 A 523
GE) W EAER I, R T —2 T v (CBELTEYET,
TREEECEIGIREEORESE —K33— [HF]
(12 1015F)
20115128 %
B&%E
E1E%E 3% 35  fRex
5t gH i8R
Bl4E  RIE
(A) (B) ©) (D) (B)/(A)
BEBRLEBEERVINGICETZEE 49.1 49.1 3.5 45.6 100.0%
fEIREE 254.2 246.6 66.3 180.3 97.0%
EEEEE 4.7 2.3 1.1 1.2  47.5%
&it 308.1  298.0 709 2270 96.7%
20105128 XK 2011538 K
] RLE
1EiE%E 55 5% Rex B1E%E 55 55 Rex
st g6 8E- it gE  $EE-
BlLE  REE e RiH
(A) (B) ©) (D) (B)/(A) (A) (B) ©) (D) (B)/(A)
WERABERVINLICHETZEE 85.7 85.7 52 80.5 100.0% 62.5 62.5 3.7 58.7 100.0%
fElRiEE 198.8 189.4 28.8 160.6  95.3% 210.7 203.7 39.1 164.7 96.7%
EEEEE 75 6.0 2.9 3.1 79.7% 6.4 4.4 2.5 20 69.1%
&5t 292.0 281.0 36.9 244.2 96.2% 279.6 270.6 45.2 225.3 96.8%

GE)mEHFRE. O AT —2TVIIBBLTEYES .
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RESI4E —%34 [HEF]

({7 10(8M)

2011% 2010% 2437 2011% g
12AkK 128X 3AX

() (b) (a)-(b) (c) (a)-(c)
EfEEI € (BHEE) 112.4 84.1 28.3 93.6 18.8
— i EfEILE 41.3 485 AT1 48.3 A70
BRI HEIEES 71.1 35.5 355 45.2 25.8
HEBIMEES I ZMIE 0.0 0.0 A 0.0 0.0 A 0.0
ZOMENEEIE I LE 3.9 21.1 A17.2 21.1 A17.2
G EEF L 116.4 105.3 11.0 114.8 1.5

CGE) mHHIERIE, OB T—2TVIIHBELTEYVET,

ABREEMOESF —R35— [BK]

(B1:10 5F)

20114E12A %K 2010128 %k 2011438 %
MR omm 2@ ZOVR omm oz VR wmam #4

Bl AN E & xTFRRET LREE R 21D

EfE 585.7 590.9 5.1 293.2 297.5 4.3 393.6 397.7 4.0

& 23.0 23.3 0.3 69.5 70.3 0.8 59.5 60.2 0.6

Z0fth 38.0 41.4 3.3 39.3 425 3.1 40.1 43.7 3.6

INEE 646.8 655.6 8.8 402.1 410.5 8.4 493.3 501.7 8.3
Bl A B BRET LEEBRILVHD

EfE - - - - - - 50.1 50.0 A0.0

& - - - - - - - - -

ZDith 9.0 8.4 A0.5 9.6 8.8 A0.7 10.4 9.9 A0.4

INEE 9.0 8.4 A05 9.6 8.8 AO.7 60.6 60.0 A0.5
L 655.8 664.1 8.3 411.7 419.4 7.7 553.9 561.7 7.7
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Toth A Mm% —&36— [HiF]

(#1710 )
20114F12A K 2010 12A K 20114E3A K

RIEXAE g4 BREME oo BEME oo %
ﬁi:iﬁ Hﬂﬁ]ﬁﬁﬁ %E iﬁilﬁ-ﬁ Hlﬁl?ﬂﬂﬁ %%E i??‘igﬁ Hﬂfﬁ]ﬁﬁﬁ %ﬁ’g

EEMRBR LENRGREZEZS5E0

= 1.1 0.7 0.3 2.2 1.6 0.6 2.4 1.7 0.6
E% 743.9 741.3 25 983.3 981.1 2.1 1,229.6  1,227.9 1.6
Ef& 665.0 663.1 1.9 920.8 919.5 1.2 1,152.2  1,151.3 0.8
515 17 1.7 0.0 17 1.7 0.0 1.7 1.7 0.0
EHE - - - - - - 9.9 9.9 0.0
115 77.1 76.5 0.5 60.7 59.8 0.8 65.5 64.8 0.7
ZDith 57.9 53.2 4.7 91.8 86.1 5.7 85.7 81.3 4.3
SV EEEH 46.8 42.4 4.4 88.0 82.7 5.3 825 78.3 4.1
NENEAHE 29.4 26.4 3.0 439 39.6 4.2 46.1 42.9 3.2
RESNEAIE 11.4 11.4 0.0 375 36.9 0.6 34.2 33.7 0.5
SE%R - ZOM 5.9 45 1.3 6.6 6.1 0.5 2.1 1.7 0.3
Z D EEH 1.1 0.9 0.2 11 0.9 0.2 1.0 0.9 0.1
BAEHIEE 9.8 9.8 0.0 2.6 2.4 0.1 2.1 2.0 0.0
INEE 802.9 795.3 7.5 1,077.4  1,068.9 8.4 1,317.7 1,311.0 6.7
BEMBRG LESARERAEEZZVLED
= 7.8 8.3 A05 7.9 11.6 A3.7 7.3 11.3 A4.0
B#% 220.1 223.4 A33 1,326.3  1,332.3 A6.0 1,089.9  1,097.8 AT7.9
Efi 49.3 50.1 AO.7 1,064.5 1,067.1 A2.6 866.4 869.0 A25
A& - - - - - - - - -
EEE 9.9 9.9 - - - - - - -
& 160.7 163.3 A25 261.8 265.1 A3.3 223.4 228.8 A5.3
ZDfth 111.2 116.3 A5.0 207.4 211.1 A3.7 206.8 210.9 A4.0
SNERES 110.7 115.8 A5.0 203.8 207.2 A3.4 203.7 207.7 A4.0
NESNEAE 41.7 45.4 A37 146.5 149.2 A2.6 144.4 147.7 A3.2
HENEAHE 68.9 70.2 Al13 57.2 57.9 A0.7 54.8 55.5 A0.6
SE#%R - Z 0t 0.0 0.0 A0.0 0.0 0.0 - 4.4 45 A0.0
Z D EEH 0.5 0.5 - 1.0 1.0 - 1.0 1.0 -
BEALRKEE - - - 25 2.8 A 03 2.0 2.0 A0.0
INET 339.2 348.2 AB8.9 15417 15552 A135 1,3040 1,320.1  A16.0
&t 1,142.2 1,143.6 Al4 2,619.1 2,624.1 A5.0 2,621.8 2,631.2 A9.3

(1) TRERES1DEN TEASRBEIO—BESHTEYET.
(2) Z DML EMIEH TRHELIEET LM BOTRELGIDEIEHOTEYEEA,

OB MRS FMEEEAR [BK]

(B {710 (FFH)

20115 12A K 2010128 % 201153/ K

i L]

L0l L HIE S Al4 A5.0 A9.3

BlZIRE T 22 MBSO CRE B MEISIC

RALTW AR EEXFRETHEZT OB 0.0 0.0 A0.0

BEETHITDOMBMIISE

REENZLNZEICKYBEEICITZDM

AfEH NS HHREENDOES I~ A5.0 A5.9 A5.9

REBMEEEL-FIEGS
(A)IEFi e aE - - -
FOMA M AT MELES A6.4 A10.9 A15.3
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HRA et FERT

HEEAMENEE —%37— (8]

(Efz: 108, BN —t27—2)

20114 20104 Bk 20114 s
12AxX 12AX 3AX
(a) (b) (a)-(b) () (a)-(c)
Tier | 642.4 572.5 69.9 642.5 A 0.0
Tier I 197.0 233.3 A 36.2 226.8 A 297
ZRRIEH A 8438 A 779 A 6.8 A 736 Al11
HO&EAS5E @ 754.7 727.9 26.7 795.6 A 40.9
YRO7Evk 6,101.8 6,344.0 A 2421 6,338.7 A 236.8
BoEARLE 12.36% 11.47% / 12.55% /
Tier | t3E 10.52% 9.0 __— 1013% __—

(1) N—EL T, AEEFFE(F-IRB) ICEYEHLTEYET FR20F12AXAROEMT ERE7IS (FRISFERMTERELIS DA

ERFATEHLTEYET,

BEREGRICEDE, HilEIZHAZEIE (20115128 %K  64EM. 20105128 K : 109{&M. 2011438 K 153f&M) IZ2EFFEL T

hERBRESETEYEE A,

(2) BRI EE S EALEZ20114£128 K 3,7631EM, 2010512 A% :3,827{8M. 2011438 %k : 3,729 THYET

GE) MBS, MELHAT—2TvIIBBLTEYET,
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BigxER (B8]

HRA et FERT

(BHr-B/AM)
2011 128K 2010128k N (%) .
%l g (20114 (20104 ey 201143 B o
BIWELF) (A) | F3mEHIF) (B) ) (E=4) (C) A=©
( &8 E 0O #H )
H £ ® O = 399,868 358,010 41,857 313,424 86,443
J - bV g - v — 8,625 A 8,625 — -
B EL] 5 # 7 15,032 — 15,032 - 15,032
EHEEWMEIXILRIEE — 20,978 A 20,978 3,050 A 3,050
E A & & & ## 227,826 395,854 A 168,028 408,701 A 180,875
2% T W 35 & E 173,409 182,159 A 8,749 182,828 A 9,419
&£ # o (£ = 313,450 374,714 A 61,264 360,976 A 47,525
F fili i # 2,325,977 3,550,496 A 1,224,518 3,701,794 A 1,375,816
% & 8 %X 5 & £ A 3,370 A 3,370 - A 3,370 -
g H & 4,017,954 4,103,688 A 85,734 3,973,251 44,703
& E3] ) B 24,688 15,098 9,590 42,069 A 17,380
)] fth & = 456,465 687,509 A 231,043 350,248 106,216
F O B ® B E 20,747 18,804 1,942 18,236 2,510
m K B FE & E 11,309 10,055 1,254 9,987 1,321
B % B ' & E 146 181 A 35 182 A 35
B OE B & B OE - 799 A 799 1,894 A 1,894
¥ # &K # R K 11,560 15,942 A 4,381 9,603 1,957
g @& 3 L % A 116,406 A 105,349 A 11,057 A 114,877 A 1,529
& E 0O &, & & 7,878,660 9,634,200 A 1,755,540 9,258,002 A 1,379,341
( 8 & o & )
¥ % 5,718,660 5,816,550 A 97,890 5,565,258 153,401
FEF OE MK B £ 179,456 232,720 A 53,264 174,046 5,410
& % 308,222 388,202 A 79,979 352,570 A 44,347
J1 - )b I % - 140,155 165,482 A 25,327 160,330 A 20,175
ELHEERSIZAERE 15,000 306,643 A 291,643 265,028 A 250,028
% T W 5 & & 134,072 147,754 A 13,681 144,375 A 10,302
& A & 238,998 1,012,059 A 773,061 1,405,648 A 1,166,650
VA E3] 5 = 217 266 A 48 218 A0
tt & 206,302 219,322 A 13,019 222,268 A 15,965
)N ] a8 & 293,785 774,669 A 480,883 335,798 A 42,012
X H oEF AN B F 153 51 101 314 A 161
y - 2 & # 2 3 A1l 3 AO
E E KR £ B B 6,527 3,929 2,597 4,003 2,523
0t 0o & & 287,103 770,684 A 483,581 331,476 A 44,373
E &5 5 I 2,821 3,208 A 387 4,149 A 1,327
' OE B O£ & & 2,386 — 2,386 — 2,386
b3 h S B 11,560 15,942 A 4,381 9,603 1,957
a8 & o B & 7,251,640 9,082,822 A 1,831,182 8,639,296 A 1,387,655
(8 & E O & )
L3 * & X
& x & 512,204 476,296 35,907 512,204 -
g X B K = 79,465 43,558 35,907 79,465 —
# XK % B = 79,465 43,558 35,907 79,465 —
o Oo&®E OB K £ 116,279 118,960 A 2,680 117,980 A 1,700
Fl & £ H £ 11,566 11,035 530 11,035 530
FoMF EERE 104,713 107,924 A 3,210 106,944 A 2,231
REANZFRE 104,713 107,924 A 3,210 106,944 A 2,231
B =) 3 = A 72,558 A 72,558 — A 72,558 —
® £ & X & & 635,391 566,256 69,135 637,091 A 1,700
EMmO- BB = B %
OB MESTHE=EES A 6,401 A 10,927 4,525 A 15,346 8,944
BmEANy Y E R A 3,327 A 5,539 2,212 A 4,452 1,125
HEm-BmEEHE S A 9,728 A 16,467 6,738 A 19,799 10,070
7 O O F O 1,357 1,588 A 231 1,413 A 55
W E E O O & Et 627,020 551,377 75,642 618,705 8,314
ERRUMEEDEH A 7,878,660 9,634,200 A 1,755,540 9,258,002 A 1,379,341
GIE R PRSI IEE NS VES B
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REBE:

2011 FEEE 3 MFEHI (2011 4 B~2011 F 12 B)

HRA et FERT

BRHEE [(EK&]

(B BAM)

20115 & 20105 & " (%)

B 8 EIMEH(9NA) | FEIWEH(9A) (,f)t_%) 20104

(A (B) (EH#)
#® -4 Iz = 122,344 151,417 A29,072 191,860
& ol i M IR £ 72,948 89,762 216,814 119,908
( 2 5 8 H = # B2 ) 48,075)|( 55,058) A\6,983)( 70,796)
(25 F M 5f % F 2 & &5 € ) 22,437)|( 25,931) A3,494)(( 39,337)
& % B ElL % IR % 11,430 10,404 1,026 13,846
¥ iE B 5| i ® 11,617 11,013 604 13,543
X4 ) ftt E 3 % Iz % 3,843 24,127 220,283 27,612
X4 ) it # H® Iz ® 22,504 16,109 6,395 16,949
# w = M 117,481 139,442 221,960 183,892
& il B bE3 & M 32,436 41,297 28,861 52,528
( 5 5 E £ F 2 ) 22,319)|( 26,446) A4,126)(( 33,986)
«( > 5 # & #H B ) 6,370)| ( 10,410) A4,040)|( 12,676)
® % ) 5l £ 7 A 7,150 7,632 A482 9,841
H iE i) 5] & A 3,229 4,379 A1,149 2,926
z 1) it * % & 3] 10,888 4,915 5,973 9,156
=S * ® # 46,604 47,554 A949 63,011
4 1) it ® H = A 17,171 33,662 A16,491 46,428
3 ® F En 4,863 11,975 A7,111 7,968
L& Al F = 62 35,326 A35,264 38,497
H Al # % 1,498 33,829 A32,331 34,341
i 5l Al FOH () MR O 3,427 13,471 210,044 12,124
& A # % 2,473 1,320 1,152 954
Mmoo B O H B o) M M & 953 12,150 A11,196 11,170

CE) EHEHITAARBENNETTRRLTBNET,
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HRA et FERT

REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

3. ¥ETPHE —%&38— [E#H-HK]

(EfL:1054)

. 2011 20104 %

(=) i el
L ERR R 2 5.0~9.0 42.6
FoylaRN—Z BEGFIEE (%) 15.0~19.0 53.8

20114E 20105 &

(W) (%’g)fGF (%g),#
ey Uk 28.0 54.6
L EA R 2 12.0 11.1

EEsde (M)

LTEls 1.00 1.00

X ABERICEHSNTEYETEETREORERICETHERE. HITORERH-HFKREREEZ DD, AITHRE
AFLTWSEREVEENTHLLHM TS5 —EDFHRDLEIMERSNLDTHYET . REOEFEF L. SH&D

BABERICE O TARSKERDARRESDHYFES

201 1 EEEFEICONTIE. 201 1E5H12H DR
ERRBCARUVCRHFPRZER S HMALEG220F
ANH508M ~90FHIC, Fryvan—EHE L HfmF
#(3320{EMA%150BMA~190EAICENEFNT AEE
WzLELE, ChiE. FA4MEHARIC, REFEH0F RiR
EEMLGERED L, FERICHEZAEBILYADH LR A
FRIEHIC, FIRREBKRFIHE(OFFNIH7TO-FOR

) MFIBENLONNICHRDIENBRUEREEENEENICHD
BRERERBEMBAERNLO
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BLEBFALIMIT73MLDGI B ZRALIERECLZED
TY, BEATIRERMETHILN., EfE L AMAET
50 ~90BMELY YTORTREWVELET, BR Y
B F 2 FRE(COVTIE, 150EMANH120EHICTA
BIEWzLELE, #. BHCOFZLTIMEERZTNT . #
RIMABRLFHEVVZLET,



REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

4. FEFEBERBEDIVAR-Jv— [BEF]

S LR RO R0, Mg RIS () — 30— [BK]

HRA et FERT

(i 108H)

20115

20114

20114

2R 128% 9B % o 3A% R
(2011€E12AXK) @ (b) (a) - (b) ©) (@) - (c)
AAA AA  ALTF 3
RMBS 16% 1% 2% 82% 37.3 38.9 A 16 44.8 AT5
[ 16% 1% 2% 82% 37.3 38.9 A1l6 44.8 AT5
KE . - 2 = 0.0® 0.0 0.0 0.0 0.0
B - - - - - - - - -
ZDHth - - - - - - - s s
CMBS - - - - 0.0% 0.0 0.0 7.9 AT9
EMR - - - - 0.0 0.0 0.0 5.5 A 55
FR N - - - - - 0.0 A 0.0 - -
ZDih - - - - - 0.0 A 0.0 2.4 A 24
CLO (1 REESH{L &) 6%  93% 0% 1% 38.9 38.6 0.2 42.0 A 31
KE 8% 91% 0% 1% 29.8 29.3 0.4 31.6 A 17
R 0%  100% 0% 0% 9.0 9.3 A 0.2 10.4 Al4
Z DAt - - - - - 0.0 A 0.0 s s
ABS CDO (2Rt &) - - - - - - - - -
E A - - - - - - s s s
BRI - - - - - - - - -
Z D1t - - - - - - - - -
=118 11% 48% 1% 40% 76.2 77.6 Al4 94.9 A 18.6
ER 16% 1% 2% 82% 37.3 38.9 A 16 50.3 A 13.0
*E 8% 91% 0% 1% 29.8 29.3 0.4 31.6 A 17
R ] 0%  100% 0% 0% 9.0 9.3 A 0.2 10.4 Al4
ZDith - - - - - 0.0 A 0.0 2.4 A 2.4
HHRES 38.9 39.7 A0.8 48.3 A 94
RMBS 00® 1.0 A 1.0 1.8 A18
CMBS 5 0.0 A 0.0 4.4 A 44
cLo 38.9 38.6 0.2 42.0 A3l
ABS CDO 5 = = - -
BEASSKEY 37.3 37.8 A 05 46.5 A92
RMBS (ER) 37.3 37.8 A 05 43.0 A57
cMBS (EM) 00® 0.0 0.0 3.4 A34
CLO(ER) - - - - -
ABS CDO (EMR) - - - - -
&t 76.2 77.6 A14 94.9 A 18.6

(1) BEIE. BEFRICHT S, BBHE, A EERROBEES THYETS . ARTREEEEHMO— . JLOYMI—FO—VF DS EBERIEBROTRRLT

BYEYT,

(2) 13, 2011F 12 AKRBAE DSEPFET=[FSEPDIE T THADLDTHYEY . BN DRMBSOEME (T () 13, SEFLDIOIZRE (VTN ICUI)THE

ASRBEEOBERSERVET,

(3) EEDIEFEICEENSEANRMBSA9EM (2011F12AKR) EEATRIRLTEYFET .

(4) FSMEBTEH LS TEYES,
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REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

HRA et FERT

ST (L R RS B US4 (S, EARSRIE) —%40— [BiK)

(B 10(8H. B/ "—t27—2)

=R ENE 2011412 A%
SR S| @ﬁ%)@?ﬁ R AL
B BB 0.4
RMBS GKE) 00®@
CLOCKE) 0.4
BEREEROES 38.4
CLOCKE) 29.4
CLO (Fx) 9.0
ZOtAE IS 0.0 00®@ 0.0 0.0
Z0fh 0.0 0.0 0.0 0.0
SEES 0.0 0.0 0.0 0.0
SNENEAE 0.0 0.0 0.0 0.0
cLo 0.0 0.0 0.0 0.0
KE 0.0 0.0 0.0 0.0
BifFI%Et LEEEET 38.9
RMBS 00®@
cLo 38.9
(Efiz:10(8H., BR<N—t27—2)
EAESEE? 20114128 %
G e e o
SR | (ﬂﬁ%ﬁl)@?@ FiliA
5t B BB IS 8.3
RMBS (Ep)? 8.3
Z Dt 28.8 28.9 0.0 0.1
RMBS (ER) 28.8 28.9 0.0 0.1
CMBS (EM) 0.0 00® 0.0 0.0
BEAEREEG LS 37.3
RMBS (ER) 37.3
CMBS (ER) 00®
RMBS, CMBS, CLO, ABS CDO&#&t 76.2
A MHEES 38.9
BEALEE 37.3

(1) ARTEHEEEERO—, L OYMI—FO—UFDREHFLEARFIBROTRELTEYET .

(2) £ DEFICTEETNSEMNRMBS49EM (2011F12AR) EEATRRLTHEYET,

() BEMETH LShTEYET,
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REME: 2011 F£EFE 3 MFHI (2011 F£4 A~2011 F 12 B)

LBO, /34, SIV. ABCP, HLIybr=TI4IL b= ADYF(CDS) —F41—[E&F]

HRA et FERT

(& 1018H)

20114 20114 L 20114 .
12A% 9R % ( at)t_ﬁfb) 3A% ( aft_ﬁfc )
@ (c)

LBOW® 196.6 199.0 A24 203.3 A6.7
ER 193.7 @ 195.9 A 22 199.7 A 6.0
KE 1.7 1.8 A 0.1 2.1 A 0.4
B - - - - -
ZDith 1.1 1.2 A 0.1 1.4 A 03
(RFERRELLLE)

g% 12.0%
BHBEE 1.1%
EIFEE-/NFEE 6.6%
ERE-RIRE 23.7%
BREY—EXE 56.6%
ZDfth -
=111 100.0%

(1) RETREETCIAZVMAUITIAIUR—ROHKEERRLTEYET,
(2) 2011 F12AFKBE. RETH L. EROAHTREMATHYET .
(3) IBNSPCEBELI-EHILEFNTHYETH . ARDHETIIIRIDOFEDBH AN FELTEYET,

£/54> (Monoline), SIV, ABCP
EHaetont=H. 2010F128 KYRELTEYEE A

HLSykF I+ ZTvT (CDS)V

(& 108H)

20114
2011F12A K 530 4

s A A - RIS AE LT
_ il ESEiEEa

pi=E JaTy =t =t BETAHE =t o7y

avBEA 23 5EHN avEEA a5l avEEA 3 5EH]
= 491.3 599.5 3.1 A 3.9 426.1 2.3 A 27 A 0.1
E3n 400.6 512.2 2.5 A 3.0 344.9 1.9 A 2.1 A 0.2
XE 42.3 40.3 0.3 A 0.3 36.7 0.1 A 0.2 0.0
R ) 22.0 21.9 0.3 A 0.4 21.5 0.3 A 04 0.0
Z D 26.2 24.9 A 0.0 A 0.0 22.8 A 0.1 A 0.0 0.0

(D) ARERITHES IV —T AV T HEDIMBIERRELTEYET, AROT—RFREFRM A TR ARG EEITEINTEY.

RIEHGHIELE TRGLAREMEAHYFET
(2) BYLEWARBTEL>TVDIMBITRY T LI DEETAEEHEEZRLTEYET .
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REBE: 2011 F£ESF 3 WFHA (2011 F£4 A~2011 F 12 A) X ett FEET

EE —FK42—
2 EE

RMBS FEO—ENEELTIEEBRRIIS. BLUEEEE (FEN—FEMETHZHES
), STEEMAEMIS. TOMEMIISE. EASKEEICE L,

CMBS BEATHERRO— 2R GEELTHEERRIIS,
FOMAEMIISE. EASKEEICH L ATOXERTESEER,

CLO L/ALyPFA—2 (LBO) o, BHEZEARITEE. N A—ILFNEZENEELTHEHBRIE.
FEEMEMIIS. SHEREENOESTHEDHZLD. FOMEMIESIZET L,

ABS CDO RMBSZIZLHEL-EEIBRIISFZEMNEE LT HEFIBRIISF QRIHLER)

QQEEFEHLER) FOMAEMIIS. EASEEECHLE, BTOEERSXEO,

LBO BNI7AFUADQESHIZHEELTWSA—2DES (L/ALYySRO—Y),

E/34 > (Monoline)

SIV

ABCP

CDS

BEDEREHDI)I7AFVRAFLED,

BEHFOFICH T DEMALEFMIHIKEERFEEFM .
LTS5 ERSEER,

EHETHEEL-ESZ. 2N OREGIFLERE) (CRETHELAEICLYREERES.
Wb BB EERSH (RNSOFv—R A URRRAVME—Y)L), YITOEEERSFEO,

BEOBALCEHETIHN BN, TAOEBRRICLTRTITSaAT—vIIR—1—, &
EICIZRESBEE(ULSYM—K BFED—Y ., J—X) Dt CDOLEEET, UITDEE
EElExto,

LETIUNTATDEVWFIL, EHNEFHREEIISET. HEBANT IAILELEIRDER
ARMEAYD(FOTHIVavEA) L, BYF X, ARBENT I74ILELE-BOERIRNE AR
I5(FOTHaVFEH) ELVSED,
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