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Annex A

S Key Portfolio Statistics
—E-=fF -—ET-=f —T-Z=F
BEEE Asset Purchase Jan-13 Feb-13 Mar-13
WEET  ERHRHERE Number of Approved Sellers/Servicers 34 34 34
ERENHE Number of Active Sellers 27 27 27
EER\EREE Number of Residential Mortgage Loans 32,008 31,499 30,735
RAERALHBE(AEAT) Outstanding Principal Balance (HK$ million) 16,235 16,010 15,649
EPNE A >90-Day Delinquency Ratio (%) 0.03% 0.04% 0.03%
BHRAER %) Monthly Prepayment Rate (%) 1.27% 0.64% 1.46%
Mg Weighted Average®
B E R M E sy Loan-to-Value Ratio at Origination (%) 72.7 72.7 72.7
EEREEREAY X EELE Estimated Current Loan-to-Value Ratio (%) 325 32.1 319
B EFREOBERARALE Debt-to-Income Ratio at Origination (%) 37.1 37.1 37.1
ANFRTH(A) Remaining Contractual Term to Maturity (months) 202 200 200
EHZEE(A) Seasoning (months) 61 61 62
BANEBH(R) Contractual Life (months) 263 261 262
T o Number N 628 618 615
FEBAEHRBE(BESTL) Qutstanding Principal Balance (HKS million) 4,992 4,967 4,953
T L Total Number N 32,636 32,117 31,350
REBASBHE(EEAT) Total Outstanding Principal Balance (HK$ million) 21,227 20,977 20,602
= —T-=f —T-=F
. —H —A =
BRREEE Mortgage Insurance Programme Jan-13 Feb-13 Mar-13
SERTHE Number of Participating Banks 22 22 22
ERERE Applications Approved
EHEHFRE Number of Applications Approved 1,039 836 735
BsB(BERT) Total Amount (HKS million) 3471 2,774 2,401
MER 5B Types of Property Transaction
—F (%) Primary (%) 10 12 28
~F %) Secondary (%) 90 88 72
BERBER Loans Drawn Down
ERNEHRBE Number of Loans Drawn Down 353 286 491
peB(BEET) Total Amount (HKS million) 1114 904 1,610
MER S BR Types of Property Transaction
—F (%) Primary (%) 13 7 12
—F(%) Secondary (%) 87 93 88
fEA=(%) Usage Rate (%)
ERERE(ERSE) By Applications Approved (Loan Amount) 16.3 14.9 111
ERERER(ERSR) By Loans Drawn Down (Loan Amount) 7.0 74 8.7
“T-—=f —Z-=-f —T-—=F
AEMEFER Outstanding Treasury Securities* - = =
(EEE) (in nominal value) Jan-13 Feb-13 Mar-13
BB TA%THE(BEET) Debt Issuance Programme (HK$ million) 8,245 7,760 7,655
hHE SR (BEET) Medium Term Note Programme (HK$ million) 29,977 30,154 28,542
TERF(ASET) Retail Bonds (HKS million) 256 256 205
Bauhinia 1B H (A BAT) Bauhinia MBS (HK$ million) 210 197 =
5 Notes:
gt RABIEHRITEAN—IRIRBER £ Including first mortgage loans purchased from banks only
& BauhinaiziBEHER =2 —=F = A)5& = Bauhinia MBS has been cleaned up since March 2013
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2§ -—Z2-=f ~"Z2-=f -2 —ZT-=f —F-=f —F-=fF —FT-=F —T—=F

mA il A +A N\A NA A +—A +=A
Apr-13 May-13 Jun-13 Jul-13 Aug-13 Sep-13 Oct-13 Nov-13 Dec-13
34 34 34 34 34 34 34 34 34

27 27 27 27 27 27 27 27 27

BETTRBER (BEEEFNRBER)
Hong Kong Residential Mortgage Loans (including Securitised Mortgage Loans)

29,961 29,264 28,757 28,190 27,779 27,757 27,121 26,500 26,753
15,353 15,073 14,837 14,542 14,438 15,472 15,206 14,952 16,307
0.03% 0.03% 0.04% 0.03% 0.03% 0.03% 0.03% 0.03% 0.06%
1.11% 1.00% 0.90% 0.98% 1.03% 1.00% 0.98% 0.92% 0.87%
72.8 72.8 72.8 72.8 72.9 72.1 72.1 722 744
32.3 32.3 31.8 31.8 31.5 34.0 34.0 34.1 36.3
37.1 37.1 37.1 37.2 37.2 35.0 350 350 34.7
200 198 198 198 197 207 207 207 215

63 64 05 06 67 62 63 63 61
263 262 263 264 264 269 270 270 276

BRI TREERNEREEE
Hong Kong Non-Residential Mortgage and Non-Mortgage Assets

607 596 590 585 581 575 575 570 573
4,928 3,903 3,883 3,861 3,844 3,832 3,826 3817 3815
Overall Hong Kong Portfolio
30,568 29,860 29,347 28,775 28,360 28,332 27,696 27,070 27,326
20,281 18,976 18,720 18,403 18,282 19,304 19,032 18,769 20,122
- —B-=f —E-=f —B-=f CE-=f —T-=f —E-=f —T-=f C—E-=f
mA il A +A N\A NA TA +—A +=A
Apr-13 May-13 Jun-13 Jul-13 Aug-13 Sep-13 Oct-13 Nov-13 Dec-13
22 22 22 22 22 22 22 22 22
734 828 1,096 1,009 765 688 716 570 534
2,327 2,569 3,336 3,072 2,392 2,180 2,244 1,753 1,716
21 9 1 2 12 28 24 15 17
79 91 99 98 88 72 76 85 83
368 363 325 434 393 352 307 281 292
1,210 1,145 1,016 1,297 1,196 1,074 971 861 882
14 27 14 2 1 9 17 20 22
86 73 86 98 99 9 83 80 78
143 16.6 21.3 19.4 16.5 16.1 15.0 12.0 12.5
8.1 7.9 7.9 10.6 10.4 9.2 8.7 7.7 7.3
“Z-=f5 2= Z2-=fF —T-=f —Z-=F —FT-=f —Z-=F —ZT-=F —ZT-=F
M A il ay; A N\A NA A T—A +=A
Apr-13 May-13 Jun-13 Jul-13 Aug-13 Sep-13 Oct-13 Nov-13 Dec-13
7,405 7,205 7,205 7,112 6,852 6,852 6,852 6,822 6,372
24,860 25,262 25,233 23,825 23,578 23,301 23,551 24,235 24,284

205 205 205 205 205 205 205 205 205

ERRBIFERAT[ —T—=FF% 227
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