RS FE2I I (2 0)

ER%234E11 H 24 H
g B A PR AR Btk

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

1. %5AIB8EEAE (SPEs) (BT« (5 )
IREA R =k FHHELE

¥eRI B IEZEIK (SPEs) — — —

ABCP — — —

STV — — —

Z D — — —

2. EFBRIZEF (CDO) (BELAT + f51T)
IREA R =k FHHELE

BEBHELEGES (CDO) — — —

CDO (A ¥ =) — _ _

IV T T T A LEEHE — — —

CLO — — —

CBO — — —

Z D — — —

3. FOMDHYITTSA LAl t-ATHRKR—Tv— (BELAT < {5 D)
IREA & A EHHLE

FOMDYTTTA LAl t- AT AR—Tp — — _ _

4. HERTEEERIIZ (CMBS) (BT« (5 )
AT (28) it ESTEiSE

SR 2346 A K

P2 AN BhpEFEARAES:  (OMBS) 33 33 A0 —

[E N 33 33 A0 —

5. LANLYSKR-7A4F 2R (BT : f51)
IREA (%) & AR FHHELE

SR 23456 H A

LRV PR T7AF A — — — —

Gt (UI~5DFE5AbpEN) ] (BT« (5 )
IREA & AR FHHELE

aial 33 A0 —

IYHLY T 7T A LR — — —




6. £

OfEE o — GRS (RMBS)
(EEARSHEMREE S - FESMAREES (RS 799EM) ZER)
- BEfil 80fEM (& AR  +40EM )
- AR, TRTEANORBEGEERE (X 7 Fl) offEr—r

@r7Lvyy bV ru—v
- B 4302
- EREAMEEL. BCKOREMIT OBEEERE

O~y 77 K
- Rl 4228 (AR A60EM )
- ERTESRIL, KE
TR FT e Ty AR

(V777 A4 LBHHERE M ~DFEIZONT]

D, QITHEFEL L, 77T 2HERELEZGATEY £8 A,

@~y T7 7 Rizox LCL, ElSE~OFAEZBE LTI 7 R AT - 77X
OHFDO—DT7 7> RIZBWTH T 7T A LABEREL~OREEZHER L TEBY 928, F
239 A REMED B ERAILIE VAT v a UHIMEM., BOART Y a UREM &> TR
Di‘é‘o




	H23第1四半期報告



