AEZALPS A S~ DIE M OV 7 7T A LB ORI

CERR214EER)
B 2 (R T 24
1. #&IRD (WAL (51T
H#ﬁﬁi}%%ﬁs‘zzo%fgﬂk A KB
KRl B B3R (SPESs) 68 68 — A2
BB IRAES: (CDO) 28 29 A0 0
AESALRG L EHa) 97 98 A0 A2
[HEH7 T T4 A Al AT AR — D —
FEEr—HHLEGES (RMBS) - - - 0
B PEFHLRGES (ABS) 120 101 AT —
NPT 7R 152 181 A 27 A2
Z DAt (b) 273 282 A 34 Al
AESALRE B E (c)=(a) + (b) 370 380 A 35 A4
DB 7 FFA L At-AT I A — D —
(T5%) i E&rEks (d) 55,194 54,029
=R (a) / (d) 0.18% 0.18%
e (e) /(d) 0.67% 0.70%
X EBERITTEA, GRS DELOTT
2. iR
OFFHI B ) FZEA (SPEs) (B (5T
H#ﬁﬁi}%%ﬁs‘zzo%fgﬂk A KB
KR B R 3E(R (SPES) 68 68 - A 2
ABCP
b M4 AR R 9 HSPEs
SIV
b Mt AR R 9 HSPEs
Z DA 68 68 - A 2
O M4 AR 9 HSPEs - ~ - -
¥ FFEOSPEsIE, £ TENORBEL BTG EST AEAMAE~OHETT
OEBHIRGES: (CDO) (B - (% D)
H#ﬁﬁi}%%ﬁs‘zzo%fgﬂk A FBLAGE
BB HLRRES: (CDO) 28 29 A0 0
ABS-CDO
CLO
CBO
Z DA, 28 29 A0 0
=7 - 6 - A 2
A=y - - - -
TIA4T4 - - - -
Z DA, 28 23 A0
[#hi 2]
OCDODHEAT T BB M (B (5 T)
R & B ES kT
At 28 A0 0
A¥E 19 A0 A 2
BBB# 9 - 3
X UHIRIZE S A A THCDOD S MERIL, R TENDOEELR->TBYET

EEEGRIRAERY




BFDMDY T FFA I Alt-AT I AR — T —

(B fZ M)

H#ﬁi;}%: TR 204 FE R Gl s KIS
FOA YT T A L Alt-AT T ZAR— D —
E S A=Y A QATAN A =ty
RMBS
FVT 4T
Iy RAU T AL
Z D
@pE 2 A B PE EAR A (CMBS) (BELAT - (551
Eéﬂﬂﬁis%%ﬁizoiﬁ?k EXasts KBLE
P 3 A Bl pE R AR AE s (CMIBS)
HA
s
OUARL VR T 7 AF A (BAA7 (5 FT)
H#ﬁi;}%: Rk 204 FE R Gl s KIS
LNy DR T AU A
©F DAt
fEEo—AREES: (RMBS) (H47 : f5 1)
Eéﬂﬂﬁis%%ﬁizoiﬁ?k EXasts KBLE
FEEu—FLRGES (RMBS) - - - 0
¥ FRRMBSIZE ClEE i e e 2 T
G FEFHAR AR (ABS) (H A7 f5 1)
I8
#{Z%:ﬁﬁﬁzoilﬁﬂe Elatc KB
G FEFHAR RS (ABS) 120 101 AT -
% _FRRABSOEAMEEITETENOLDTY
~UT R (AL (RH)
H#ﬂﬁf/’%%:ﬁﬁi‘zzoﬁf;% BRasts FEAL
TR 152 181 A 27 A 2

X _EFREICEEND YT T U RO—ERITIL, T ST A L — U RMBSOlif& 25 5/ L 7= ABX$E 51
BELTWDT 7R AT T 7 ANRHY, ECUEHA OB WK v a i TRV ET

(f54)

| REEHRULIET — 23, @2 EAL7 4 —TF L (FSP)OMEFEORE 2 E2 . BHNGERLREMIZHE S T2

EHBTL7ZbDIZOWTOERHE, J OBE I D5 H (O Do Essy) T

2 7ay LBV, ZOM RO TSt BRIl CRERLRE M2 R A L CWDARIHIIHD EHA

(38

&l 22 EALT A —T I (FSF) : 4 [H O &R 2 B 72 8 TSN D E R &R AT LD E L E B I &3 25
HERI H B FZER (SPEs)  FEE OB FEA IR LTI REROFITRE | FHNCIRES Iz B D7D ICFR LS A H 3R
TEFBARLRRES: (CDO) A MR & TR SN D & FE A HBAHT L L TRITSNDRES:

PSR B FEFRLRGES: (CMBS): Pl R B pEn — & AT E L CRITS DS

FEEr—ARERFES (RMBS) ((FEu— 2 BT L CRITESNDIES

BPELRGES: (ABS): f5E OB A AT E L CRITS NS

Alt-AKEOEEr— T ERIAOEVENTON T T4 a—2 | LY T T T4 ba—2 O

L, EEEHRERBERH




