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

CERR224E ER)
& EAm IR At
1. #&IRD (WAL (51T
H#ﬂﬁi}%ﬂ?ﬁizl@ﬁ% A KB
KRl B 33K (SPES) 70 68 - A0
BB IRAES: (CDO) 29 28 A0 0
AESALRG L EHa) 99 97 A0 0
[HEH7 T T4 A Al AT AR — D —
FEr—FLRGES: (RMBS) - - - 0
B PEFHLRGES (ABS) 122 120 A5 -
NPT 7R 113 152 A 14 A 12
Z DAt (b) 236 273 A 19 A 11
AESALRE B E (c)=(a) + (b) 336 370 A 19 A 11
DB 7 FFA L At-AT I A — D —
(T23E) — e & ks (d) 55,945 55,194
=R (a) / (d) 0.18% 0.18%
e (e) /(d) 0.60% 0.67%
X CEBIRIRIEEAL FHIEZIC )b AL O T T
2. iR
OFFHI B ) FZEA (SPEs) (B (5T
H#ﬂﬁi}%ﬂ?ﬁizl@ﬁ% A KB
KR B R 3E(R (SPES) 70 68 - A0
ABCP
b M4 AR R 9 HSPEs
SIV
b Mt AR R 9 HSPEs
Z D, 70 68 - A0
O M4 AR 9 HSPEs - - _ _
% LFISPEsIE, & CENORBIEL BN EELTDELMA~DOHETT
OEBMAFES: (CDO) (WA ()
H#ﬂﬁi}%ﬂ?ﬁizl@ﬁ% A KB
BB HLRRES: (CDO) 29 28 A0 0
ABS-CDO
CLO
CBO
Z DA, 29 28 A0 0
=7 - - - -
A= - - - -
TIA4T4 - - - -
Z DA, 29 28 A0
[#hi 2]
OCDODHEAT T BB M (B (5 T)
i if & B EHER
&t 29 A0 0
AR% 29 A0 0
BBB#% - - -
X UHIRIZERE A A THCDODO S HEIL, R TEANDOE¥EL-TBVET

-1- = [E A PR AL AL



BFDMDY T FFA I Alt-AT I AR — T —

(B fZ M)

Hgﬂﬂi;}%:qzﬁim@#% Gl s KB
FOMY T T4 L Alt-AT T AR—p—
SEE LS VARV —
RMBS
FTUNRT4T
Iy RAU T AL
Z Dih
@pE 2 A B PE EAR A (CMBS) (B < (51T
Héﬂﬂﬁ/i;‘%:qzﬁizliﬁk Gt KIS
P 3 A Bl pE R AR AE s (CMIBS)
HA
s
QUL Y PR T 7 AF A (BT (5 )
Hgﬂﬂﬁ%%:ﬂ?ﬁizlilﬁﬂi A KIS
Ly PR T 7 AF LA
©F DAt
FEEr—AELRGETS (RMBS) (BT <5 1)
Héﬂﬂﬁ/i;‘%:qzﬁizliﬁk Bt KIS
e — RS (RMBS) - - - 0
% _FEERMBSIZ 2 CEE AR SR & 5 T3
& PEFHLRRES: (ABS) (A7 :f5)
I8
#ﬂﬁﬁ%:ﬁﬁﬁz@lﬁﬂe EA A e
B PEFHLRRES (ABS) 122 120 A 5 -
~UT R (AL (RH)
H#ﬂﬁiﬁ%:ﬁﬁfmﬁﬁf BRasts KB
TR 113 152 A 14 A 12

¥ EREESICEENDI DT RO —EBIIL, T T T A La— RMBSOff# 25 B L= ABXFEHIC R E L T\ 5
T7UR AT T 7 ARH) EFHTIE THOB WK Y v arti> TRV ET

(f54)

L AREBHRUIZT — 213, &R ET +—F L (FSE)OMEEDBRE 2 EA , YD FERLREMISE S T5
EHBTL7ZbDIZOWTOERHE, J OBE I D5 H (O Do Essy) T

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

(HI5E

BN EALT 4 —F I (FSE) : % [E O SRl Y R7e & TS ILD ER G R 27 A0 E L B LT D1k
el H A HESE IR (SPES) - REE OB FEZARPRCLIZRER DORAT2E | R IRE ST B IO 7D SIS D TR
BB HIREES (CDO) HE B HMEHER L O SN D EE 2 BATIT L L CRATS NLDRESR
P R B PE PR LRGE SR (CMBS) : B3 AR EE m — L 2 1T S U CRATSNUDRER

FEEr—HEFES (RMBS) FEr— Z =T LU CRITSNDRES
B EEFRLERES: (ABS): B E DR EEA AT E L TRITESNDRES:
Alt-AKEOFEEr— T AERDOEVWEANTO T 7IAb0— | LT 7T A ba— | O RS

-2- = [E A PR AL AL



