TR AR EE20U 0 (2 00) s

FRk214E11 H25H

) A A R L A

AEFAL P~ DG R O T 7T A B EEE ORI

1. $RIBAIEEAK (SPEs)

(HAL : f&H)

A R =k FHIHLE

¥eRI B IEZEIK (SPEs) — — —

ABCP — — —

STV — — —

Z DAth, — — —

2. EFBRIZEF (CDO) (BELAT + f51T)
A R =k FHHLE

BEBHELEGES (CDO) — — A0

CDO (A=) — — A0

IYBY T T T A LREHE — — A0

CLO — — —

CBO — — —

Z DAth, — — —

3. FOMDHY T TSA LAl t-ATHRKR—Tv— (BELAT < {5 D)
IREA AR EHHLE

FOMDY T T TA LAl t-ATT AR—T p— — — —

4. HERTEEERIIZ (CMBS) (BT« (5 )
IREA wﬁfgﬁ N aAEE EHHLE

PASE AR EPEFLLEGES: (CMBS) 3% 41 42 Al —

[E N 41 42 Al —

SECMBSIL R AN E PN o0 P el . — SR8 1 2 B A4 B 4,

5. LNLYYKR-T7A4F 2R (BT < &)
IREA wﬁfgﬁ N AR EHHLE

ALy P R 77 fF R — — _ —

EH3F U~50iFEAbpEs) ) (BT« (5 )
IREA aAEE LB

&5t 41 Al ya\y)

IYBY T T T A LEEHHE — — A0




6. £

OfEE o — GRS (RMBS)
(EEAMSHEMREE S - FESMAREES (RS 703EM) ZER)
- BEfil 89UEM (AL +9EM )
- AR, TRTEANORBEGEERE (X 7 Fl) offEr—r

@r7Lvyy bV ru—v
- B 593(EH
- EREAMEEL. BCKOREMIT OBEEERE

@7 LVyy Y U1k
- B 20fEM (BEAHEE HOoEM )
- EAPEPEIL, EWNRZENT

@DABS
- il S(EM (EAHEE AOEM )
- BATEEL, ERNOeERERE

O~y VT 7R
- BEfl 419181 (AR AT2EM )
- ElaRE IR KE
Ty R e FT e Ty AL

(V777 A4 LBHHEME M ~DFEIZONT]

D~@DIZHEFELTE, 77T 2L EZEATEY £8 A,

O~y T7 7 RIZoxE LT, ERSHE~OFAEEZBE LTI 7 R AT - 77X
OHFDO—DT7 7> RIZBWTH T 7T A LABEREL~OREEZHERLTEBY £928, F
B2 19 A REMEDO B ERAILE VAT v 3 UHIBEM., B RT3 UR2EMER->TE
Di‘é‘o






