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20096 H30H 2008 12H31H
&\ fili £ I8
=& /40 A
0 HA HA FR k] EEE (%) 4% F & (%)
3% 6 H 10,598 0.2 9,231 0.2
62 121/ H 13,096 0.2 8,487 0.2
1218 A 2L I 62,691 1.2 70,162 1.5
& &t 86,385 1.6 87,880 1.9

W

n

o ER RO BRI A S BORLE s R  BEERE R id ] o B R LA AT SRR A9 B R AR R R
WERE S o WA R E ) - SR R R e B P B E ) -

A B O B K 1961218 0 > b FAE R W A 563445 70 > T F22.3% - H @ 1318 H
DL E ) A A O B 142,538 0T WV 47.311E 0 o

AN 2

ATH R RKE—EF N ERBEMARITERFEMI0N  BHHRKTEREFHERH
FIEEARFEMN20.5% » W EEEER A TREF BHRAE1,364.051F 70 > 1
FIEEHII2.5% °

RE

20094F F2R4E - AT B LSS BN B PR 4 Rl R B o R R RN > B

EHERE 0 20006 H K > B AR EFH31,164.4118 T > b FAER B IN681.3118 T » 14
£2.2% o

25



RE
A B H T - f 5 A

20096 H30H 2008 12H31H
1H B ok B (%) ok fik e (%)
FE T AH S 55 2 2,136,526 68.6 2,063,981 67.7
A s R0 975,559 31.3 975,559 32.0
M2 T H 4,356 0.1 8,770 0.3
& &t 3,116,441 100.0 3,048,310 100.0

At (1) EAUHRESFBCE GRS RO R B I AN AT I S

FE B EE B E21,365.2608 70 > W BRI INT25.4518 00 > ¥WR3.5% - 81T F#8
iMEEE > BUNE R ING86.5718 7T » #21.0% 5 BURMEERATAE ZR 3 553,198 7T >
WR9.2% 5 HIERITES WD 1,237314E7C > FFE155% - IERIERAREGHE L F > 38
1248 H HABR A% R 09 FF =1 41 {5 25 W9 987.0018 oC » Wi R32.9% » FE R RN AITEMES
Wt FOKF A B AR TG R o FTE R BEE SRR E R > BEmEREHAGA
Bl o M AERE LR > ANRBER 67146080 » W R3.5% » T ERZHANRATE
FEEARBELSETSGES > BRENMKELARENE  EoBELHITE AR D
13451870 > TF$1.5% » HAb MBS Ir & AR & Ine7.448 o > WR17.1% » £ %
JE R A AT AR AR B R 4 R T 8 R R O RE A > 9B R SRR SR e E S o W B JF 55
JLEHFM L E -

BRROTIRIINIELAEETSRELGE
A BT - f 70 A

20096 H30H 200812 H31H
1H B ok 15 (%) ok filk e (%)
B & 5 511,242 24.0 422,585 20.5
BUR MR AT 18 55 656,446 30.7 601,127 20.1
Hh gL SR AT E 673,293 31.5 797,024 38.6
H A i 5 295,545 13.8 243,245 11.8
&% 2,136,526 100.0 2,063,981 100.0
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BERENETHNRESER
A B H T - f 5 A

20096 H30H 2008 12H31H

1H B ok B (%) ok fik e (%)
PLOS e B E ah & B H a5

APAEBEGHTRE 31,653 1.0 33,641 1.1
At BN E 648,478 20.8 537,580 17.6
FAEEHERE 1,273,141 40.9 1,314,320 43.1
FEW R IE L& 1,163,169 37.3 1,162,769 38.2
& &t 3,116,441 100.0 3,048,310 100.0

2000 FF 6 H R > A& & B ¢ A 3% B K& B & K L FF {8 7% (Sub-prime Residential
Mortgage-backed Securities) * Alt-AfE 5 8 L HFFfE 77 ~ &ML E T A (SIVs) ~ &
F) & 15 #5115 75 (Corporate CDOs) LA f& 35 5 75 2 WL 56 2~ ] 19 AH Bl 15 7% T {H & 5119.95
fEETC » AHE IR A B AR E 10.12% - A% B O ¥ E ol & E 4% i (8 A &5 R 2
IR BB 6 21E £ > M E SR (BHEESF B SF) Z9102.79% - M F
(F35 s <= BH THIED) 7481.25% o

AR E FEA LSS B O E R R B b 35 (Freddie Mac) #1 = F| 3 (Fannie Mae) A B
AR 25 THH & #E13.3448 3£ 70 > M E A AR LB 2 EE 10.08% » A4 B O %52 BiE
% Bt R BB #3618 500 » MG &= F113.33% > B F10.19% - % H1E 5 B aiE
AT BTG IR o

ALEH RS > B bRl R 0 (A e T ol R R AY T SR BE E
Rl R o A AR I A A U B E R AR T G R B o

EAREFHNE

BONRE RIH9 432.841% 50 > b FAE R W IN7,797.9118 7T - ¥ 477.0% - F & iR
AT EREGESEAMERME G - M KESEE I E > BRKE AREE ST
S

BE

200946 H K » #4 A 15108.141.6608 70 » b F4E K 116,636.50(% 7C » R 18.2% - H
o BRI R15.9% > [F) 2 I H Ath 4 il B R A7 O PR A R TE 1 R56.5% o
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20096 H30H 2008 12H31H

1H B ok B (%) ok fik e (%)
% F 173 - 9,533,117 88.2 8,223,446 89.9
] 2E M HAth 4 i B

A O 3F A ZRE 1,011,258 9.3 646,254 7.0
B [A] W E 6,877 0.1 4,648 0.1
JREASE YR ] AE F5 35,000 0.3 35,000 0.4
Hi At 227.914 2.1 241,168 2.6
BEEs 10,814,166 100.0 9,150,516 100
EEFH

20004F EoPAE > NREBITEEERAE TR EWECE - THESAH » BHRIKA
BEWE > AMTEMBBHEEFMEEES s HEAREBBLEE - 20006 H K >
P A BR 95,3311 748 70 > B B AE R 3 N13,006.7118 7T » #R15.9% - H i > A+
A7 AN 7,822,378 7T » #R19.9% > 45 LR = 1.610 & 4 B 5 18 A A7 338 n5,461.301%
gt > W R 13.6% - AT FELOM A 7 B - WEHHBR &M B & > 36 W A7 30 7,270.3918
gt > W R 18.2% > b EL 4 = 1.0 B 0 B s 2 AAE B 6,013.2818 T > HE R 15.2% >
fili b R 0.4 18 B 43 B o
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20096 H30H 2008 12H31H

1H B ok B (%) ok fli kb (%)

NAEAFER

& 1,745,091 18.3 1,380,907 16.8
5 2,976,113 31.2 2,558,060 31.1
/N 4,721,204 49.5 3,938,967 47.9
BAER

2 HH 2,815,409 29.5 2,578,265 31.4
5 HH 1,740,969 18.3 1,431,983 17.4
INEF 4,556,378 47.8 4,010,248 48.8
15 b 155,049 1.6 158,222 1.9
H 100,486 1.1 116,009 1.4
& &t 9,533,117 100.0 8,223,446 100.0

FE(1) JE AL I R AR K o

FEREMEHBEEFEHAKRANE

] 2E Ko H A 4 A8 A A7 RN R A SRIE R AR 10,112.5818 JT - b b 4F R 14 13,650.04 18
It > WR56.5% 0 EE R L PENILE S M > B R AIT 42 & A 17 5 8] 0% A1 58 i
BEAT E RS > A i [R] 2E K L Ath 4 A RE A O TE R R R o

EXFZEZRENR

AAT R ] GR BE wr (RE SR AT B AR T R AT HL IR ) KM B B B B B AR R R R A

Bl AR FE R F 2 20004F6 H K » AATEAR T L K12.09% > B LDEAR T L FK9.97% >
P e B R o
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2009 & 2008 4F
B H 6A30H 12H31H

ZOER
il 334,019 334,019
fiti 5" 243,347 205.668
DB ROBE 4 4,504 3,955
Az NE R 581,870 543,642

B B & A -
B K — i HE A 88,739 82,834
=R R AE B 35,000 35,000
A it & A 2,952 4,164
B E A 126,691 121,998
HIBR A48 8 A EL i 708,561 665,640

kR -

KEHMHGRE 17,783 19,499
P 2 23,581 20,579
HiAthy 2,869 5,529
BEARZFE 664,328 620,033
BROBARZEEE 547,963 510,549
MERBEERT SRR ERARE 5,494,937 4,748,893
BROLEXRFZTRE 9.97 % 10.75%
BEARXFZER 12.09% 13.06%

A () EEEIEE AN F A - BB AR — R B A DA B ok S IR RS Y o
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8.18 HttE REIE

B &ENE

AT B
AT
AT L
AT L
AT
AT L
AT
AT L
AT L
8 oy P 4 A R

MR BREE

(A E#T)

146,250,000
102,301,500
62,464,370
52,465,475
26,311,917
9,729,142
3,500,000
1,483,874
420,000
390,000

BHERERER
FiE BHEDIARSB Ik HABEHE VNHRRESH MRREE Y EREE
(H e H ) (AN RWor) (A RWT) (AR W)
1 966 (H B F i) Fp R 8 P 8,590.69 305,117,068  1,238,926,310 893,955,262
2 485105 T 4R 5 A 14,186.32 150,000,000 162,021,915 161,156,550
3 601998 AF SR AT 2,586.20 149,999,600 154,396,140 99,827,320
4 1688 (H B 7 5 ) far BB 1,002.80 131,782,620 121,460,553 48,727,230
5 481001 4R AE (H 7,260.65 20,000,000 57,860,113 46,903,793
6 000430 ST % 5t 612.00 2,000,000 36,475,200 24,847,200
7 485107 T AR FA 3,000.86 30,000,000 33,897,715 32,838,411
8 483003 4R - i 3,576.81 20,000,000 28,378,438 21,096,045
9 001740 (%3 [2]) SK Networks 23.94 10,063,627 18,777,222 10,929,127
10 3988 (H1 [ & #5) o[ R AT 500.00 14,514,922 16,220,044 9,347,849
&% — 833,477,837  1,868,413,650  1,349,628,787
A1) AEMIMBEARRESERERAITERENRTMEESMEE THUHEMEEYTEENE
il b T T EEAT R AR DA K B ik o 3 4wl T PR SO B AR RS S AN DU (e 3 ORI e B (B R /D E
F Rl AL) e
(2)  FARBEEE B BB DL R I SR AT R B A AR AT HE R T FD R B TR SR AT (HE ) A PR A A (5 A
[CEREEI ) A » LeRmAEA ~ TRMEME - LR AAK T ERV-M7 3% & 5 RIT 8K T A7 LR
GG HMARA A A > SK Networks I B A AT 5 W AT A -
HEH LT EHEERENEL
N
BEEHRER BRABRERA EREE % #E Lb 45
(AR W) () (%)
) R T I A A R A T 146,250,000 11,250.00 3.90
i M R SR AT 102,301,500 A7 18.75
KV B A R A FA 172,585,678 AN A 7.93
JE REE J AR AT 52,465,475 2,379.22 0.21
o TR B (B ) A BRA R 14,134,025 27.50 25.00
SR EE A R A 10,158,374 0.0024 0.03
& B T P E R AT 3,500,000 353.64 1.59
i == R B A BR A 1,518,440 2.40 6.00
FE AT P R AT 420,000 113.61 0.28
BT ERAT 300,000 39.00 0.03
NEE 503,633,492 — —

405,316,278

it o KCFRRBA R A] 2 AR B (i) AR m R BB B AR AT BT ) AR R BRI
A7 BR 2> BB B0y Jo AR AT 428 W 2 ) T R Rk R GR AT Ry A PR A W) (R [ A LSRR AT ) 5 A > B

TR B AR 2 =] 00 IR 2y AS AT BB T8 Rl el L AR AT R A
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9.1.1 K AR Z 51 i B & F 7 B Z&
(B 5 G 5 750 > DU B BF B o0 24 5 7)

B Z6H30B k6@ A
2009 5 2008 4F
(RELEST) (CREHFEFH
F Bl A 199,277 215,011
B % (83,239) (83,226)
FEFWA 116,038 131,785
SV k- & A PN 29,291 25,470
FHEE e T (1,547) (990)
FEEBRASFRA 27,744 24,480
L g FURA 488 1,333
RERBUNAREHEE LS A
IR 5 00 4 A E A fE TR K (117) (288)
L EE Uk g () 3,349 (869)
HApth & i A (S ) 580 (1,485)
EEIW A 148,082 154,956
wmEHEM (53,048) (53,193)
WA K
B F B B (9,248) (13,648)
Ho At (964) (4,667)
& 2 R B 84,822 83,448
JE AL Bk 4 I B N R AR 966 963
B A0 F 8 85,788 84,411
Jir 75 Bt 2 (19,064) (19,532)
3 K 66,724 64,879
St J i
Bl A LR 66,424 64,531
DB R 300 348
66,724 64,879
BARIRRELERIKE
— HEARMMRE(NREE ) 0.20 0.19
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(1) (4,080)
I %5 (8 5%) (1,061) 420
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(5 HG 0B 46 > A BB B T 2% 5 A7)
2009 & 2008 4F
6H30H 12H31H

(R EEEET) (5
1,648,941 1,693,024

E Q| 176,872 168,363

30,353 32,182
1,300 1,459
6,867 15,721

943,284 163,493
5,300,116 4,436,011
3,084,788 3,014,669

33,880 28.421

84,224 86,800

11,390 10,746

112,592 106,257
11,434,607 9,757,146
— 4,268

15,288 7,566
7,697 13,612

QL] 1,011,258 646,254

6,877 4,648

285 726
9,533,117 8,223,446
14,217 37,862

78 16
35,000 35,000
190,349 177,118
10,814,166 9,150,516
334,019 334,019
197,693 195,727
84,225 72,929
615,937 602,675
4,504 3,955
620,441 606,630
11,434,607 9,757,146




914K AEF 1 RS OF I R 1 s B B 7

200041 A 1H (4853
A R
bk Als / (BK)

Hels /R A8
20084F & B A
I M A
TN A ORE E B 4L
S A D BB A A

20094£6 A30H (KAL)

20084E1 1 H (%5
A
HAbg: Az (R%)

v]‘r:lqiﬂﬁ/ Tﬂ%
20074F T Rl

P B A FG)

R I — B i)

e B F 8 )
ST W FHE LL 5 AL
AT 4 D O R i A

200846 H30 H (R &%)
1
Hibse A lss / (B%K)

A/ B A
IR B AT

31 I — i A G
ST R L A AL
A 4 WO R B A

" ,
Br 5 B A4, LA R B T A A7)
GERBAARENER
B

BB RE NEBZ BERE I3 |
RA EALE BMAR -RES B4HE FEZE ENEE HoES MNERIBRAB B REER Exed
334,019 106,312 24,650 69,355 8,433 (9,448) (4,075) 500 195,727 72,929 602,675 3,955 606,630
— — — — — — — — — 66,424 66,424 300 66,724
— — — — (2,523) 5,539 1) (1,061) 1,954 — 1,954 284 2,238
— — — — (2,523) 5,539 1) (1,061) 1,954 66,424 68,378 584 68,962
— — — — — — — — — (55,113) (55,113) — (55,113)
- - - 15 — - - - 15 (15) - - -
- 3 - - - - - - &) - 3 2 19
- - - — - — - — - - - 37 (57)
334,019 106,309 24,650 69,370 5910 (3,909) (4,076) (561) 197,693 84,225 615,937 4,504 620,441
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57 0 A 7 IR0 R 3
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BB RE SMEHRE BAWE KA g
Bk BAAK REBAK M EAGE FEEE BWGG HeRE A FE 45T BURMG Bisst
334,019 106,312 13,536 40,834 (1,389) (1,089) — — 158,204 46,148 538,371 5,305 543,676
— — — — — — — — — 64,531 64,531 348 64,879
— — — — (2,485) (2,901) (4,080) 420 (9,046) — (9,046) (522) (9,568)
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