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I. Bk

KR HEETLRIT

GE#E] (Bfi:-BHM)
LE1mFHRE M HITSE 10035 3 5 AR
(FR264F6 A #A) BRI L (2546 A #A)
EAEARFAE X 1 21,889 1,131 20,757
BEFE 2 11,970 890 11,079
BB EF & 3 2,487 A416 2,904
FFEIG Rl 4 2,417 327 2,090
ZDMEBF A 5 5,013 330 4,682
BE 6 9,398 376 A9,774
EREREERBME X2 7 12,491 1,508 10,982
EEEEER 8 8,768 12,520 A3,752
EHEEN 9 A3 293 A296
BRI EE5 SR ALE 10 1,186 3,048 A1,861
—REESI AEMEALE 11 1,781 5,244 A3,463
FEBIMEIES | LB EHRAR 12 - - -
Z DD EEFTEERS 13 2,621 2,287 333
{EEMEHEIR 28 14 2,056 362 1,694
FINTVAERGIE AR5 SEHMRALE 15 1,124 1,284 A159
Nk 16 205 A7,607 7,813
FNEIcLREER 17 - - -
Z Dt 18 178 21 156
R R 19 21,643 6,443 15,199
HAlE R 20 A5,741 A5735 A5
BEEREATEF MRS 21 15,901 708 15,193
EABL ERBRUEER 22 A146 506 AB652
EANGERESR 23 A3,403 A2210 A1,193
DR TR 24 A39 2 A42
7o 2 HA I 2 25 12,312 A993 13,305

X1 EFEAE = (BEEERRE-EEAFER) + (RBIMEIFNE - REMSIFEA) + (FEMSIME—FERGIER)
+ (ZFDMEFINE —F DM EHE )

X2 EREERGME = EEANE-RE

(¥ 2%, BAARBENYETTRRLTEYES .

(EHEMERHH (BifL:41)
FR%26=F6 %2556
FR265F6AK =y FR255F6AK

EREFRUER 17 3 14

BoEBERSHE 0 0 0




KRR HEETLRIT

[244] (g4 THM)

4551 70 B R AR B 1 UK R AR
(FRi2646 A #) AT R L (FR2546A#)

£HmAR 1 19,713 213 19,499
(B EEEHEEBBEGHER) 2 16,969 22,647 19,617
aAFR 3 11,677 642 11,034
BHEREIEFHR 4 2,317 A401 2,718
G FI% 5 2,157 642 1,515
ZOMEBFE 6 3,560 AB70 4,231
GHEESZESER) 7 2,743 2,861 A117
) 8 A8675 344 9,020
AE 9 A4,270 100 A4,371
it 10 A3,801 243 A4,044
Big 11 A603 0 A\ 604
£BMS (—REEEILSSBAN 12 11,037 558 10,479
(< EREREBECHER) 13 8,293 22,302 10,596
SEEERR 14 8,554 12,023 A3,469
B 15 A661 A658 A3
EREEE S MEALE 16 838 2,762 A1,924
—BEEE| A MEALE 17 2,694 6,108 A3414
BEBIMEES BB EMBASE 18 - - -
ZOMOEIERNES 19 2,621 2,287 333
R BRI 2 20 1,942 259 1,683
A7 5V RERE S FIYAYE A& MR AZE 21 1,118 1,264 A146
BAZERER 22 205 A1,331 1,537
ZOMERR 8% 23 804 827 A22
REF 24 20,601 12,077 8,524
AR 4 25 AQ 5 A5
L R 26 20,601 12,083 8,518
EABL ERRRUEER 27 A58 410 A469
EABREREE 28 3,389 22,204 A1,185
e 29 17,154 10,290 6,863

EEES [30] 11,037 | 4,118 | 6,919 |

() £HEE. BAARBENYETTRRLTEYES .



I. HffEE3#EHR

B HETL|RIT

1. BHEEBNORE THENHHED (BfiHHM)
TFRI264E6 A% TR26EIAK FR2549A X
BHERMARE B gy | BROEARER B gy | BEREOHER B 28
Bl - - - - - - - - -
R - - - - - - - - -
MR - - - - - - - - -
HiE - - - - - - - - -
zott - - - - - - - - -
it - - - - - - - - -
GE) BEilL. S5 1 MBS SRR B IS ES A TS R S ROV TEYET,
2. DA S TREDHZED CR=p:1)
FRI264E6 K FR26EIAK FR2549 A %
WGRE | TR | e | memE | TULCORN | g | RERE | TCOTIRR | e
st 4,552 5,255 703 3,935 4,546 610 935 1,632 696
E% 465,690 467213 | 1523 417,901 420293 | 2,391 453,762 455571 | 1,808
EiE 403,559 404,720 | 1,161 343,865 345855 | 1,989 369,578 371534 | 1,956
07518 13,605 13,714 108 16,845 16,919 74 15,651 15,741 89
AL - - - - - - - - -
g 48,525 48,778 253 57,190 57,517 327 68,533 68,295 | A237
zoit 749,295 750,333 | 1,038 681,984 677,619 | A4,364 591,928 588,737 | A3,191
it 1219538 | 1,222,803 3,265[ 1,103,821 1,102,459 | A1,362| 1,046,627 | 1045941 | A685

GE) 1. B+ HEREENBROTEMEESFIOEN. [REASEBEE ITOEEZBEO—BEEHOTRBLTEYET,

2. M3 HEREE NIRRT LS. A OEYEER R BICE TS TSR FICEOEMICLYER ELZAOTHYES .




Il. &b E AR RE

O B EREHNEER

BRARH HEELIRIT

[B1K] (B \mA[)
2646 2643 2549
FRIFOAR Tri26538 KL Tri2589A KL FH26FIAR FR2FAR
WEBLEBERVINLIC
ha=eyratia 2,601 A976 A205 3,577 2,806
fEIREE 53,808 A2912 A11,505 56,720 65,313
EEEE 17,717 A2,159 A2,050 19,876 19,767
EHA) 74,128 A6,047 A13,759 80,175 87,887
V. SEMELEATEEORERKR
O &5 EEENEREE
[B1K] (B \mA[)
T R264E6 T R264E3 T R254F9
FHR2FEAK Tri26538 KL Tri2589A KL FRAFIAX FRFIAR
Re%E B) 65,097 6,354 A13,967 71,451 79,064
EGHEIEREAO) 26,417 A3,149 A3, 711 29,566 30,188
BRFEEE D) 38,679 A3,205 A10,196 41,884 48,875
GEHEEEI L FEMBEERTREECHLTH ELTWAEREE S| 4 s—RERHEI LD EFEE,
RE&£E B/A
T R264E6 T R264E3 T R254F9
FR2FOAK Tri26838 KL Tri258F9F KL FRAFIAR FRBFIAR
HoEEENE 87.8% A1.3% A2.2% 89.1% 90.0%
5|H4=E C/(A-D)
2646 2643 2549
FH26FOAR Erk265E38 Kt Erk2559f KL FH2FIAR FH2FIAK
o EEENE 74.5% A2.7% A2.9% 77.2% 77.4%
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1. CDO. CMBS. RMBSEETHRAR—Tv—

L1474 )L—TF D CDO(Collateralized Debt Obligation) . CMBS (Commercial Mortgage Backed Securities) .
RMBS (Residential Mortgage Backed Securities) BEED TH A R—y—IZLL T D@EYTT,

(BGL:{EM)

TR26EIARES TH26E6 A RED

CcDO 0 0
| % 0 0
CMBS 87 50
EES 41 4

7T 26 26

b| 2 S 21 20
RMBS 9 8
EES 9 8

2. LINLDID74F VR
LITTL—THRRELTVSLNLYD - T7LFVRIZRDTIAR—Dr—[FUTDELYTY,

BEUTOREL. BIRI7M TV ADEHIZHELTNSA—2DERE BEDRERERHD ) I774
FTUOREFEEEU ) ERHLTHEYET L. REBRKERLEDLDZERNTEYET,

(B f2F)

TRk 26 &3 AXRES TRk 26 &6 AXRES
O— %5 1,378 1,179
ASYRAVRSAY 34 34
(RETH)
=1 1,411 1,213

Hhigi Bl D &= AER
(B {EM)
Tk 26 £3 AXRES Tk 26 E6 AXRES

Jek 518 418
ONEE 56 51
FOT - -
BA 737 651
FEM 100 94
&t 1,411 1,213

G REHERE T EARMRBELEFEEIALTREILTEYET,
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