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Annex A
FEERACHTET Key Portfolio Statistics
:2—:% :g—gﬁ —B-C%
BEREND Asset Purchase Jan-12 Feb-12 Mar-12
REES/ ERHTHKESE Number of Approved Sellers / Servicers 34 34 34
BEEHHH Number of Active Sellers 27 27 27
FERBEHRAA B Number of Residential Mortgage Loans 42,041 41,287 40,338
FEBAEHB(BEEST) Outstanding Principal Balance (HK$ million) 20,424 20,187 19,895
90 B A L3R (%) >90-Day Delinquency Ratio (%) 0.02% 0.02% 0.03%
FHRAER %) Monthly Prepayment Rate (%) 0.57% 0.70% 0.84%
MgFag s \ Weighted Average*
B E e SR mm M BEE (%) Loan-to-Value Ratio at Origination (%) 727 728 728
FREL G Sl b Estimated Current Loan-to-Value Ratio (%) 4.8 434 415
B S RE A EIEH AL Debt-to-Income Ratio at Origination (%) 37.1 37.1 37.1
ANFIRTH(A) Remaining Contractual Term to Maturity (months) 210 209 208
EEIDE(A) Seasoning (months) 50 51 51
BNEBH(A) Contractual Life (months) 260 260 259
T = Number N 726 721 713
AEBAEHB(BEESTL) Outstanding Principal Balance (HK$ million) 5313 5,301 5,275
By B Total Number N 12,767 42,008 41,051
AEBALBHTE(BEST) Total Outstanding Principal Balance (HK$ million) 25,737 25,488 25,170
—f,:§ :gfzg —T—ZE
BBARE Mortgage Insurance Programme Jan-12 Feb-12 Mar-12
SHFTHE Number of Participating Banks 24 24 23
Monthly
E?tt/ﬁﬂﬂ i Applications Approved
EHERFRAE Number of Applications Approved 757 1,420 2,897
peB(BEAT) Total Amount (HKS million) 2,096 3,862 7,970
MER S ER Types of Property Transaction
—F (%) Primary (%) 8 4 1
—F (%) Secondary (%) 92 9% 9
BIRIMER Loans Drawn Down
ERRERHA Number of Loans Drawn Down 277 380 541
peE(A8ET) Total Amount (HKS million) 734 988 1,460
MER S EH Types of Property Transaction
—F(%) Primary (%) 1 1 7
—F (%) Secondary (%) 99 99 93
A= (%) Usage Rate (%)
BiERE (BENEH) By Applications Approved (Loan Amount) 210 26.9 284
ERBER(ERLH) By Loans Drawn Down (Loan Amount) 121 129 13.0
—E-CF —E-CF —E-CF
REBBEEE Outstanding Treasury Securities - —A =
(ZEE) (in nominal value) Jan-12 Feb-12 Mar-12
EBTAZTHB(BERT) Debt Issuance Programme (HKS million) 13,105 12,605 12,605
PHESRITHS(BEET) Medium Term Note Programme (HK$ million) 26,390 33,756 33,193
TEEAR(BEAT) Retail Bonds (HK$ million) 256 256 256
Bauhiniaiz &% (A &BT) Bauhinia MBS (HK$ million) 359 351 343

it Notes:
# NeEEERRE RERIZHE 2 RIBE " Excluding mortgage loans with co-financing and special arrangements
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% £ —EF-—F —Z-——%F —E-—-fF %

——F —F2-——-F - —T—_F
LA +A +—A +=A

mA 1A <A +h y:
Apr-12 May-12 Jun-12 Jul-12 Aug-12 Sep-12 Oct-12 Nov-12 Dec-12
34 34 34 34 34 34 34 34 34
27 27 27 27 27 27 27 27 27

ARAEREER(AREEEHNRBEER)
Hong Kong Residential Mortgage Loans (including Securitised Mortgage Loans)

39,405 38,333 37,429 36,512 35,778 34,987 34,199 33,460 32,700
19,498 19,033 18,600 18,270 18,094 17,754 17,332 16,933 16,566
0.03% 0.04% 0.03% 0.03% 0.03% 0.04% 0.03% 0.03% 0.04%
1.30% 1.73% 1.70% 1.29% 1.16% 1.27% 1.61% 1.58% 1.40%
72.8 72.8 72.7 72.8 72.7 72.7 72.7 72.7 72.6
40.8 39.8 39.0 38.5 37.4 36.4 34.4 34.4 33.5
37.1 37.1 37.1 37.2 37.2 37.2 37.1 372 37.2
206 206 206 205 204 203 202 202 201
52 53 54 55 56 57 58 59 60
258 259 260 260 260 260 260 261 261

BRFETRIBETMIERBEE
Hong Kong Non-Residential Mortgage and Non-Mortgage Assets

696 681 671 662 646 623 612 603 623
5233 5,206 5177 5,152 5114 5,070 5,045 5,023 5013
EREALEMS

Overall Hong Kong Portfolio
40,101 39,014 38,100 37,174 36,424 35,610 34,811 34,063 33,323
24,731 24,239 23777 23422 23,208 22,824 22,377 21,956 21,579
—T—F —ZT-—F —T-—fF —E-—fF —E-—fF —E-—F —E-—F —E——F —E-—F
A TA ~NA +HR NA NA +A +—A +=A
Apr-12 May-12 Jun-12 Jul-12 Aug-12 Sep-12 Oct-12 Nov-12 Dec-12
23 23 23 23 23 23 23 22 22
1,740 1,746 1,001 1,168 1,727 1,250 1,258 994 575
4,844 5,036 2,963 3,541 5,371 3,859 4,036 3,231 1,833
1 3 6 i 7 4 6 12 9
99 97 94 89 93 96 94 88 91
981 965 738 601 557 670 746 691 503
2,610 2,611 2,070 1,691 1,689 2,060 2,264 2,181 1,622
3 0 1 4 9 11 2 5 9
97 100 99 9% 91 89 98 95 91
191 189 139 18.3 21.3 17.2 16.3 134 121
15.0 134 103 10.5 103 11.3 1.9 103 8.6
—E-—fF —E-—fF —E-—fF —E-CF —E-CF —E-CF —E-CF —E-—F —E-CF
M A il ~A + A NA nA A +—A +=A
Apr-12 May-12 Jun-12 Jul-12 Aug-12 Sep-12 Oct-12 Nov-12 Dec-12
12,305 12,305 10,785 9,945 9,945 9,945 9,725 9,125 8,815
34,873 33,345 33,894 33,401 33,975 32,744 27972 26,150 26,145
256 256 256 256 256 256 256 256 256
3 327 320 313 215 215 215 215 215
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