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Annex A
FEERASLHTET Key Portfolio Statistics
—EE EE E i
BEEE Asset Purchase Jan-14 Feb-14 Mar- 14
%Z/Ea??/ HIES A Number of Approved Sellers/Servicers 34 34 34
EREH#A Number of Active Sellers 27 27 27
FERIEENHE Number of Residential Mortgage Loans 26,393 26,058 25,661
REBLEHB(BESTL) Outstanding Principal Balance (HK$ million) 16,064 15,848 15,619
90 B BA_E#a /% 2 (%) >90-Day Delinquency Ratio (%) 0.06% 0.03% 0.03%
5 RiRAIE (%) Monthly Prepayment Rate (%) 0.79% 0.68% 0.70%
fngE P Weighted Average®
i RE SRR L B 2 (%) Loan-to-Value Ratio at Origination (%) 745 74.5 74.6
A HEERERYEBEL R (%) Estimated Current Loan-to-Value Ratio (%) 36.5 36.5 36.4
P E TR EBERALE %) Debt-to-Income Ratio at Origination (%) 347 34.7 34.7
BHFRBREDR(A) Remaining Contractual Term to Maturity (months) 215 214 214
ESRE(A) Seasoning (months) 62 63 64
BHEHRA) Contractual Life (months) 277 277 278
R Number . 570 569 570
AEENESHB(RERT) Outstanding Principal Balance (HK$ million) 3,807 3,799 3,786
R Total Number 26,963 26,627 26,231
RAEEALHE(REAT) Total Outstanding Principal Balance (HK$ million) 19,871 19,647 19,405
:?—P_T]E :?—@E —F-mF
BERREE Mortgage Insurance Programme Jan-14 Feb-14 Mar-14
28RITHE Number of Participating Banks 2 2 2
BHERE Applications Approved
B ESE Number of Applications Approved 766 658 791
BeE(AERT) Total Amount (HK$ million) 2,477 2,168 2,517
MER FHER Types of Property Transaction
—F(%) Primary (%) 24 26 8
—F %) Secondary (%) 76 74 92
BRBER Loans Drawn Down
ERNEHEE Number of Loans Drawn Down 216 255 288
BeBE(AERT) Total Amount (HK$ million) 650 810 927
MERHER Types of Property Transaction
—F(%) Primary (%) 8 21 22
~F %) Secondary (%) 92 79 78
» ) B —mF - ¢ E @
REBBHEH Outstanding Treasury Securities —A
(ZEEE) (in nominal value) Jan-14 Feb- 14 Mar- 14
BB TA%THE(BEBET) Debt Issuance Programme (HK$ million) 6,072 6,072 6,072
R HES T E (REET) Medium Term Note Programme (HK$ million) 24,803 27,370 28977
TEEH(BBAT) Retail Bonds (HKS million) 205 205 205
5 Note:
i REIEHRITEAN—IRIRBER £ Excluding mortgage loans with co-financing and special arrangements
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:%—%? “F-pFE —E-pmF —F-mF —F-NF —FT-EOF —FT-mNF —T-@mF —ZT-NOF

nA A A N\A A A +—A +=A
Apr-14 May-14 Jun-14 Jul-14 Aug-14 Sep-14 Oct-14 Nov-14 Dec-14
34 34 34 34 34 34 34 34 34
27 27 27 27 27 27 27 27 27
EARERIBEN

Hong Kong Residential Mortgage Loans
25,208 24,690 24,066 23,306 22,707 22,017 21,355 20,750 20,166
15,388 15,109 14,838 14,537 14,308 14,020 13,774 13,559 13,288
0.03% 0.03% 0.04% 0.03% 0.03% 0.03% 0.03% 0.02% 0.02%
0.78% 1.09% 1.08% 1.32% 1.63% 1.29% 1.07% 0.92% 1.31%
74.6 747 747 74.7 74.7 74.7 74.7 74.7 74.7
36.2 359 351 34.0 333 32.6 321 31.6 31.0
34.7 34.7 34.7 34.7 34.8 34.8 34.8 34.8 349
213 212 211 210 209 209 208 207 206
65 66 66 67 69 69 70 71 72
278 278 277 277 278 278 278 278 278

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

562 558 559 551 546 540 536 532 520
3776 1,773 1,763 1,746 1,737 1,721 1,715 1,707 1,699
BREALELS

Overall Hong Kong Portfolio
25,764 25,248 24,625 23,857 23,253 22,557 21,891 21,282 20,686
19,162 16,882 16,601 16,283 16,045 15,741 15,489 15,266 14,988
—F-mFE  —F-NF 2N —F-NF —F-NF —F-NF —F-NF _—F-NOF _—FNF
m A iR <A +A MR nA tA T—A +=A
Apr-14 May-14 Jun-14 Jul-14 Aug-14 Sep-14 Oct-14 Nov-14 Dec-14
22 22 22 22 22 22 22 22 22
931 1,316 1,348 1,555 970 947 936 764 904
3,071 4,194 4,370 5,079 3232 3,131 3,169 2,571 3,077
2 4 7 9 12 7 6 7 7
98 9% 93 91 33 93 94 93 93
347 395 462 553 560 579 465 407 443
1,14 1,232 1,453 1,735 1,795 1913 1,521 1,364 1,492
27 3 1 5 8 11 8 7 6
73 97 99 95 92 89 92 93 94
“E-mE ZE-MOF  —“B-mg ZE-0OF  —T-Rf —F-0OF  —ET-Rf —F-EOF  _T-NF
mA iR N +A NA NA +A +—A +=A
Apr-14 May-14 Jun-14 Jul-14 Aug-14 Sep-14 Oct-14 Nov-14 Dec-14
6,072 6,072 5972 5,787 5,487 5414 5214 5214 5214
30,011 30,969 30,761 37,166 32,444 33,474 31,953 29,009 27,378
205 205 205 205 205 205 205 205 205
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