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 114.10.29 

3
 

12,097,899

*5,601,029

0.2973

*0.1151

14,176,505

*5,601,029

0.2914

*0.1151

0 

*0 

0

*0

0

*0

0

*0

 

 

( )  

( )  

( )  

( )  
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75 114.10.29 
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3
 *7,547,319*0.1855 *8,844,065*0.1818 *0 *0 *0 *0
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   - 
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 113.6.19 

3
 

103,816,444

*2,002,349

2.5511

*0.0492

121,653,729

*2,346,382
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*0.0482

0 

*0 

0

*0
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3
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*0 
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*0
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3
 

103,816,444
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*0 
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*0

0 

*101,619
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(%) 
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(%)   

  

 

 113.6.19 

3
 *0 *0 *0 *0 *0 *0 *0 *0

 

 

 

 

 

 

( )
 

( )
 

 

   - 

62 113.6.19 

*  
( )  

114.10.03 114.12.15  
( ) 113.9.1 114.10.29  

 

 
          115 3 24  

 (%) 

 

(26.95) (25.36) (15.66)
(13.20) (4.61) (3.89)

(3.89) (2.59) (2.31)
(1.53) 

 

(22.92) (4.81)

(4.18) (3.61)
(3.42) (2.74) (1.71) (1.65)

(1.31) (1.13) 

 

(19.89) (5.15)
(4.43) (1.80)

(1.77) (1.72)
(1.41) (1.41) (1.37)

(1.26) 

 

(39.25) (6.95)
(2.55) (1.05)

(0.94) (0.92) (0.81) (0.75)
(0.72) (0.70) 
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115 3 24  

 (%) 
 (99.97) (0.03) 
 (73.54) (26.46) 
 (100.00) 

 (100.00) 
 (100.00) 

 
(41.86) (30.26)

(19.38) (8.50) 
 (83.97) (16.03) 

 
(35.50) (33.78)

(16.22) (14.50)  
 (66.66) (33.34) 

 
(18.00) (18.00)

(18.00) (18.00) (18.00)
(5.00) 

 
(45.50) (38.20)

(15.50) (0.30) (0.30)
(0.20) 

 

(19.89) (5.15)
(4.43)

(1.80)
(1.77)

(1.72) (1.41)
(1.41) (1.37)

(1.26) 
 (100.00) 
  (99.99) (0.001) 

 

(22.92) (4.81)

(4.18)
(3.61) (3.42) (2.74) (1.71)

(1.65) (1.31) (1.13) 
 (100.00) 

 (100.00) 
 (100.00) 

 
(99.40) (0.30)

(0.30) 

 

(17.06) (7.66)
(6.17) (5.65) (4.75)

(2.26) (2.11) (2.06)
(2.04) (1.71) 

 
(29.92) (25.02)

(18.96) (17.66) (6.50)
(1.84) (0.10) 

 (100.00) 
 (51.61) (48.39) 
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9
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( )  
                    114 12 31  

    
( )  

 

  
  ( )   

   
 

 

 
 

(%) 

 
 

 
 

(%) 
 

( ) 

 
 

(%) 

 
 

 
 

 
 

 
 
   114.12.15 2,955,548 0.0607 1,151,145 0.0237 0 0 

  
 Master of Science, 
Louisiana State University, 
U.S.A. 

( )  
( )

 

 

    

 
 
   103.08.21 2,472,037 0.0508 1,851,593 0.0381 0 0 

 
 

 Master of International 
Management, American 
Graduate School of 
International 
Management, U.S.A. 

     

  
   105.08.12 1,250,939 0.0257 0 0 0 0 

 AI
 

 Master of Science, 
Computer Science, 
Polytechnic University, 
U.S.A. 

( )
     

  
   105.08.12 844,085 0.0173 0 0 0 0 

 
 

 
 

( )
     

  
   107.08.14 531,563 0.0109 0 0 0 0 

 
 

 Master of Business 
Administration, University 
of Minnesota, U.S.A.  

 
    

  
   102.03.20 1,713,378 0.0352 0 0 0 0 

 
 

 Master of Business 
Administration, New York 
University, U.S.A. 

     

  
   107.08.14 1,415,937 0.0291 0 0 0 0 

 
 

 
 

 

    

  
   110.07.29 778,680 0.0160 0 0 0 0 

 
 

 
 

     

 
 

 

 
   108.04.11 737,941 0.0152 1,518 0.0000 0 0 

 
 

 
 

     

  
   114.10.14 303,172 0.0062 0 0 0 0 

  
 

 
     

  
   104.09.01 261,884 0.0054 0 0 0 0   

       

  
   105.08.12 422 0.0000 0 0 0 0 

  
 

 
     

  
   107.08.14 2,708,876 0.0557 0 0 0 0 

  
 

  
    

  
   107.08.14 213,833 0.0044 41,612 0.0009 0 0   
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( )  

 

  
  ( )   

   
 

 

 
 

(%) 

 
 

 
 

(%) 
 

( ) 

 
 

(%) 

 
 

 
 

 
 

  
   107.08.14 296,890 0.0061 0 0 0 0 

  
 Master of Business 
Administration, The 
University of Dallas, U.S.A. 

     

  
   109.08.14 179,191 0.0037 0 0 0 0 

  
 

 
     

  
   109.08.14 451,728 0.0093 0 0 0 0 

  
 

 

( )  
( )

 

    

  
   109.08.14 23,098 0.0005 0 0 0 0 

  
 

 
     

  
   110.01.04 59,227 0.0012 0 0 0 0 

  
 

 
    

  
   110.07.29 112,295 0.0023 136,604 0.0028 0 0   

       

  
   110.07.29 0 0.0000 0 0 0 0 

  
 

 
     

  
   111.08.12 963 0.0000 0 0 0 0 

  
 

 
     

  
   111.08.12 606,471 0.0125 0 0 0 0 

  
 

 
     

  
   111.11.30 0 0 0 0 0 0 

  
 Master of Business 
Administration, University 
of New Haven, U.S.A. 

     

  
   112.01.03 100,000 0.0021 0 0 0 0 

  
 Master of Business 
Administration, University 
of Pittsburgh, U.S.A.      

  
   112.08.29 623,210 0.0128 0 0 0 0   

       

  
   112.08.29 522,368 0.0107 0 0 0 0 

  
 

 
     

  
   112.08.29 65,921 0.0014 0 0 0 0 

  
 

 
     

  
   113.08.09 381,218 0.0078 0 0 0 0 

  
 Master of Science, 
Temple University, U.S.A. 

     

    113.08.09 193,745 0.0040 0 0 0 0 
  
 

 
     

  
   113.08.09 53,843 0.0011 0 0 0 0 

  
 Master of Science, 
Business Administration, 
San Francisco State 
University, U.S.A. 

     

  
   114.08.15 403,325 0.0083 0 0 0 0 

  
 

 
     

  
   114.08.15 303,146 0.0062 1,214 0.0000 0 0 

  
 Master of Science, 
University of Illinois at 
Urbana-Champaign, 
U.S.A. 
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( )  

 

  
  ( )   

   
 

 

 
 

(%) 

 
 

 
 

(%) 
 

( ) 

 
 

(%) 

 
 

 
 

 
 

  
   114.08.15 86,149 0.0018 0 0 0 0 

  
 Master of Business 
Administration, University 
of North Alabama, U.S.A. 

     

  
   114.08.15 70,000 0.0014 0 0 0 0 

  
 

 
     

  
   114.08.15 353,278 0.0073 0 0 0 0 

  
 Bachelor of Arts in 
Business Administration, 
Seattle University, U.S.A. 

     

  
   114.08.15 284,465 0.0058 0 0 0 0 

  
 

 
     

  
   114.08.15 328,268 0.0067 0 0 0 0 

  
 

 
     

  
   114.08.15 387,670 0.0080 0 0 0 0   

       

  
   114.08.15 217,161 0.0045 0 0 0 0 

  
 

 
     

  
   114.08.15 70,590 0.0015 0 0 0 0 

  
 

 
     

  
   114.10.01 0 0 0 0 0 0 

  
 Doctor of Philosophy, The 
Ohio State University, 
U.S.A. 

     

  
   101.12.21 658,607 0.0135 0 0 0 0   

       

  
   102.08.15 367,610 0.0076 0 0 0 0 

  
 

 
     

  
   106.08.09 210,041 0.0043 0 0 0 0   

       

  
   106.12.18 128,590 0.0026 0 0 0 0 

  
 

 
     

  
   107.08.14 393,720 0.0081 0 0 0 0 

  
 Master of Business 
Administration, University 
of North Alabama, U.S.A. 

     

  
   107.08.14 0 0 0 0 0 0 

  
 

 
     

  
   108.08.12 943,400 0.0194 0 0 0 0   

       

  
   108.08.12 362,753 0.0075 0 0 0 0 

  
 Master of Science, The City 
University of New York, The 
Bernard M. Baruch College, 
U.S.A. 

     

  
   108.08.12 299,684 0.0062 0 0 0 0 

  
 

 
     

  
   108.08.12 265,845 0.0055 0 0 0 0 

  
 

 
     

  
   109.08.14 1,364 0.0000 0 0 0 0 

  
 Master of Business 
Administration, Tiffin 
University, U.S.A. 

     

  
   109.08.14 231,493 0.0048 0 0 0 0 
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( )  

 

  
  ( )   

   
 

 

 
 

(%) 

 
 

 
 

(%) 
 

( ) 

 
 

(%) 

 
 

 
 

 
 

  
   109.08.14 104,901 0.0022 0 0 0 0 

  
 

 
     

  
   109.08.14 0 0 0 0 0 0 

  
 

 
     

  
   109.11.30 93,745 0.0019 0 0 0 0 

  
 

 
     

  
   110.07.29 163,745 0.0034 0 0 0 0   

       

  
   110.07.29 409,388 0.0084 0 0 0 0   

       

  
   110.07.29 606,429 0.0125 0 0 0 0 

  
 

 
     

  
   110.07.29 171,762 0.0035 0 0 0 0 

  
 

 
     

  
   110.07.29 169,322 0.0035 0 0 0 0 

  
 

 
     

  
   110.07.29 169,023 0.0035 190 0.0000 0 0 

  
 

 
     

  
   110.07.29 198,044 0.0041 0 0 0 0 

  
 Master of Science, 
University of Illinois at 
Urbana-Champaign, 
U.S.A. 

     

  
   111.08.12 70,387 0.0014 0 0 0 0 

  
 

 
     

  
   111.08.12 275,185 0.0057 8,558 0.0002 0 0   

       

  
   111.08.12 390,207 0.0080 56,285 0.0012 0 0 

  
 Master of Business 
Administration in Financial 
Management, Drexel 
University, U.S.A. 

     

  
   111.08.12 140,874 0.0029 0 0 0 0 

  
 

 
     

  
   111.08.12 70,000 0.0014 0 0 0 0 

  
 

 
     

  
   112.05.02 0 0 0 0 0 0 

  
 

 
     

  
   112.08.29 0 0 0 0 0 0   

       

  
   112.08.29 302,193 0.0062 0 0 0 0   

       

  
   112.08.29 371,588 0.0076 0 0 0 0 

  
 

 
     

  
   112.08.29 128,590 0.0026 0 0 0 0   

       

  
   113.08.09 96,872 0.0020 0 0 0 0   

       

  
   113.08.09 22,561 0.0005 0 0 0 0 

  
 

EMBA  
     

  
   113.08.09 70,000 0.0014 0 0 0 0   
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( )  

 

  
  ( )   

   
 

 

 
 

(%) 

 
 

 
 

(%) 
 

( ) 

 
 

(%) 

 
 

 
 

 
 

  
   114.08.15 0 0 0 0 0 0 

  
 

 
     

  
   114.08.15 320,209 0.0066 0 0 0 0   

       

  
   114.08.15 578 0 0 0 0 0 

  
 

 
     

  
   114.08.15 702 0.0000 0 0 0 0 

  
 Master of Business 
Administration, Pace 
University, U.S.A. 

     

  
   114.08.15 225,847 0.0046 99,414 0.0020 0 0 

  
 

 
     

  
   114.08.28 0 0 0 0 0 0 

  
 Master of Business 
Administration, The 
University of Texas at 
Arlington, U.S.A. 

     

  
   114.12.11 0 0 0 0 0 0   

       

  
   104.08.12 179,186 0.0037 0 0 0 0 

  
 

 
     

  
   105.08.12 115,639 0.0024 0 0 0 0   

       

  
   106.08.09 60,388 0.0012 0 0 0 0 

  
 

 
     

  
   106.08.09 20,000 0.0004 0 0 0 0 

  
 

 
     

  
   109.01.01 713 0.0000 0 0 0 0 

  
 

 
     

  
   109.08.14 63,063 0.0013 0 0 0 0   

       

    109.08.14 43,534 0.0009 0 0 0 0 
  
 

 
     

  
   110.03.26 98,843 0.0020 0 0 0 0 

  
 

 
     

  
   110.07.29 104,958 0.0022 0 0 0 0   

       

  
   110.11.09 11,829 0.0002 0 0 0 0 

  
 

 
     

  
   110.11.09 0 0 0 0 0 0   

       

  
   111.08.12 259,631 0.0053 0 0 0 0 

  
 

 
     

    111.08.12 91,872 0.0019 0 0 0 0   
       

    111.08.12 137,416 0.0028 0 0 0 0   
       

    111.08.12 0 0 0 0 0 0   
       

  
   114.08.25 8,195 0.0002 0 0 0 0 

  
 

 
     

    112.08.29 0 0 0 0 0 0 
  
 

EMBA  
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( )  

 

  
  ( )   

   
 

 

 
 

(%) 

 
 

 
 

(%) 
 

( ) 

 
 

(%) 

 
 

 
 

 
 

    112.08.29 2,074 0.0000 0 0 0 0 

  
 Master of Business 
Administration, Pace 
University, U.S.A. 

     

    112.08.29 10,768 0.0002 0 0 0 0 
  
 

 
     

  
   113.08.09 154,873 0.0032 0 0 0 0 

  
 

 
     

  
   113.01.02 74,294 0.0015 0 0 0 0 

  
 

 
     

  
   113.08.09 28,872 0.0006 0 0 0 0 

  
 

 
     

    113.08.09 91,872 0.0019 0 0 0 0   
       

    113.08.09 24 0.0000 0 0 0 0 
  
 

 
     

  
   113.08.09 35,000 0.0007 0 0 0 0 

  
 

 
     

    113.08.09 81,964 0.0017 0 0 0 0 
  
 

 
     

  
   114.08.15 10,000 0.0002 0 0 0 0 

  
 

 
     

    114.08.15 43,074 0.0009 0 0 0 0 
  
 

 
     

  
   114.08.15 35,000 0.0007 0 0 0 0 

  
 

 
     

    114.03.27 45,000 0.0009 0 0 0 0 
  
 

 
     

  
   114.08.01 129,837 0.0027 0 0 0 0 

  
 Master of Science, The 
University of Reading, UK 

     

    114.05.05 91,872 0.0019 0 0 0 0   
       

  
   103.03.04 35,000 0.0007 0 0 0 0 

  
 

 
     

  
   107.01.01 37,074 0.0008 0 0 0 0 

  
 

 
     

    108.04.01 0 0 0 0 0 0 
  
 

 
     

    108.08.12 281,872 0.0058 0 0 0 0 
  
 

 
     

    108.08.12 0 0 0 0 0 0   
       

    109.11.05 0 0 0 0 0 0   
       

    110.07.29 333,202 0.0068 0 0 0 0   
       

    110.08.02 0 0 0 0 0 0 
  
 

 
     

    110.08.02 0 0 0 0 0 0   
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25 

    
( )  

 

  
  ( )   

   
 

 

 
 

(%) 

 
 

 
 

(%) 
 

( ) 

 
 

(%) 

 
 

 
 

 
 

    110.08.02 35,000 0.0007 0 0 0 0 
  
 

 
     

    110.11.09 81,872 0.0017 0 0 0 0 
  
 

 
     

    111.05.05 21,050 0.0004 0 0 0 0 
  
 

 
     

    111.05.05 21,717 0.0004 0 0 0 0 
  
 

 
     

    111.08.12 22,000 0.0005 0 0 0 0 
  
 

 
     

    111.08.12 115,465 0.0024 0 0 0 0 
  
 

 
     

    111.09.01 35,000 0.0007 0 0 0 0 
  
 

 
     

    111.11.03 35,000 0.0007 0 0 0 0 
  
 

 
     

  
   112.03.02 0 0 0 0 0 0 

  
 

 
     

  
   112.03.02 0 0 0 0 0 0   

       

  
   112.08.29 35,000 0.0007 0 0 0 0 

  
 

 

     

    112.08.29 65,510 0.0013 0 0 0 0 
  
 

 
     

  
   112.08.29 35,000 0.0007 0 0 0 0 

  
 

 
     

    113.08.09 0 0 0 0 0 0   
       

    113.08.09 85,340 0.0018 0 0 0 0 
  
 

 
     

    113.11.07 1,025 0.0000 0 0 0 0 
  
 

 
     

    114.08.15 26,000 0.0005 0 0 0 0 
  
 

 
     

    114.05.05 54,514 0.0011 0 0 0 0 
  
 

 
     

    114.05.26 35,000 0.0007 0 0 0 0 
  
 

 
     

    114.08.15 24 0.0000 0 0 0 0   
       

    114.03.04 35,024 0.0007 14 0.0000 0 0   
       

    114.03.04 35,000 0.0007 0 0 0 0 
  
 

 
     

    113.01.02 26,000 0.0005 0 0 0 0   
       

( )  



 

114  
26 

( )    

    
 

    
   

 

( )
 

 

( )  
1.  
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(2)  
114 12 31                              

   
 176,506,617 0 

 4,030,009 64,480 

 83,575,500 1,976,507 

 506,552 4,052 

 221,504,468 14,282,778 

 131,421,501 8,225,612 
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116 

   
 287,824,570 12,224,296 

 10,020,002 1,549,326 

 0 0 

 10,813,599 626,410 

 926,202,817 38,953,461 
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(1)  

114  
          

1.  

 
2.  
3.  
4.  
5.   
6. :  

(1)  
(2)  ( ) 
(3) ,  
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8. (ECAI)
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114  
117 

(4)  

 
114 12 31                              

( 1)      

(MBS) OCI  6,884,259 -181,676 0 6,702,583 

 1: : 
(1) (MBS): (RMBS)

(CMBS) (CMO)  
(2) ABS : (CLO)

(CBO)
/

 
(3) (ABCP)  
(4) (CDO)  
(5) : (REAT)  
(6) (SIV)  
(7)  

 2:  

(i)  3 
 

 

 
( 2)        

( 3)  
 
     

( 4) 
 

( 5) 

US3618N5C643 OCI
 USD GENNIE MAE 

 /US 113.12.12 143.12.1 5.5  Moody's 
Aa1  810,326 14,952  0  825,278 - - 

US3618N5EV73 OCI
 USD GENNIE MAE 

 /US 114.1.23 144.1.1 5.5  Moody's 
Aa1  526,353 13,014  0  539,367 - - 

US3618N5JD21 OCI
 USD GENNIE MAE 

 /US 114.3.20 144.3.1 5.5  Moody's 
Aa1  801,457 7,861  0  809,318 - - 

US3618N5KW82 OCI
 USD GENNIE MAE 

 /US 114.4.8 144.4.1 5.5  Moody's 
Aa1  902,467 10,045  0  912,512 - - 

US3618N5ZK89 OCI
 USD GENNIE MAE 

 /US 114.10.27 144.11.1 5.0  Moody's 
Aa1  

1,566,73
4  1,564  0  1,568,29

8  - - 

US38382NKG15 OCI
 USD GENNIE MAE 

 /US 110.2.2 140.2.1 1.0  Moody's 
Aa1  395,832 -81,793 0  314,039 - - 

US38385ABV35 OCI
 USD GENNIE MAE 

 /US 113.11.18 143.11.1 5.5  Moody's 
Aa1  551,982 6,337  0  558,319 - - 

1  
2  
3  
4 (attachment point)

(CDO)A A BBB BBB
12% A 12%  
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114 12 31                             

  

1 (BIC) 1,549,750 

2 (ILM) 1 

3 (ORC) 1,549,750 

4 (RWA) 19,371,877 
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(2)  
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1  298,428 
2  348,369 
3  0 
4  329,336 
5 -  100,872 
6 - ( ) 0 

7 - ( ) 0 
8 -  29,746 
9 - ( ) 0 

10 - ( ) 0 
11  14,686 
12  1,121,437 
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0 10  11 30  31 90  91 180  181 1  1  

    858,639,589   117,280,928   117,727,558   123,562,222    70,883,607    94,219,356   334,965,918 

  1,107,742,639    48,784,451    91,875,245   147,979,506   180,964,653   342,202,187   295,936,597 

  ( 249,103,050)    68,496,477    25,852,313   ( 24,417,284)  ( 110,081,046)  ( 247,982,831)    39,029,321  
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0 30  31 90  91 180  181 1  1  

 
    9,842,221    2,698,331    1,570,543    1,545,323    1,237,206    2,790,818 

 
    10,895,453    3,729,177    2,478,372    1,311,676    2,181,399    1,194,829 

  ( 1,053,232)  ( 1,030,846)  ( 907,829)    233,647  ( 944,193)    1,595,989 
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114  
125 

 
           

 106 207 27  (02)2378-6868 

 106 207 1  (02)7722-8900 

 103 30 2  (02)2550-8811 

 103 30 2  (02)2550-8811 

 106 207 17  (02)2312-3636 

 220 182 3 33  (02)8073-1166 

 100 112 1  (02)2327-8898 

 100 135 1 2  (02)2356-7711 

 100 77 1 2  (02)2381-4567 

 100 40 1 38 2  (02)2392-6955 

 103 30 1  (02)2550-6600 

 104 422 1  (02)8101-0168 

 104 59 1 2  (02)2505-5533 

 104 101 1  (02)7702-9766 

 105 171 1  (02)8787-6668 

 106 207 13  (02)7732-0086 

 110 7 1 2 9 1  (02)8785-5788 

 
110 505 1-2 507 509 505 2

1 
(02)2720-7755 

 110 200 3 200 2 1 (02)2722-9558 

 111 83 1 1 83 2 1 2  (02)2885-0185 

 112 112 1 2 114 1 2  (02)2826-5688 

 114 372 374 1 374 376 378 2  (02)2630-5788 

 220 1 3  (02)2255-6499 

 220 172  (02)8966-3339 

 220 226 228 1 2  (02)2272-6088 

 220 18 1  (02)7729-0616 

 231 96 98 98 1 2  (02)2910-6060 

 234 222 224  (02)2232-6500 

 234 535 535-1 1 2  (02)7717-6668 

 235 1 2 3 3 1  (02)2945-1800 

 241 46 48 1 2  (02)8973-1133 

 242 688 1 2  (02)8991-3366 

 242 6 8 1 2 10 1  (02)2901-6868 

 247 38 1  (02)7730-6978 

 320 211 1 2 5  (03)427-9696 

 330 78 1  (03)339-6339 

 330 6 1  (03)301-8966 



 

114  
126 

           

 330 480 482 1 2  (03)346-9688 

 333 227 1 2  (03)397-3888 

 300 118 1 2  (03)533-3131 

 300 11 3  (03)579-8833 

 300 243  (03)533-8168 

 302 39 1 2 41 1 2  (03)553-6699 

 400 131 1  (04)2225-2008 

 403 367  (04)2328-8666 

 404 178 180 1-3  (04)2297-3266 

 406 698 1 2  (04)2230-6689 

 412 121 1 2  (04)2482-3899 

 407 139 1 2  (04)2252-2256 

 540 11  (049)222-3311 

 600 272  (05)278-5911 

 701 2 1-3  (06)208-9898 

 701 87  (06)290-7290 

 710 37  (06)253-0400 

 800 49 1  (07)251-8199 

 802 94-24 94-25 96 1 2  (07)715-5678 

 803 106 1  (07)533-3820 

 813 578 1-3  (07)557-6161 

 8 20  (852)2167-8183 
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