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KA 2t HELHRIT

I. BRI GER)

(B 55M)
TH265F3AH TR255F3AH
551 5 R EHRE BT4ERHALE SRR E R
EREEAE X 1 20,757 211 20,546
AEEFIE 2 11,079 A1,010 12,089
EBIG | FF 3 2,904 912 1,992
FERG | Fl4& 4 2,090 823 1,267
Z DA EFFI 5 4,682 A515 5,197
B8 6 A9, 774 A24 A9,750
ERREERBNE X2 7 10,982 186 10,796
5EREEA 8 A3,752 A4113 361
BEHEEHN 9 A296 10 A306
BAERE SEMEARE 10 A1,861 AB21 A1,040
— BRI SEMEALE 11 A3,463 A4,143 680
HEBIMEES | LB EMEASE 12 - - -
ZOMDEETHNEF 13 333 271 62
{EEMEMERIL I 14 1,694 780 914
1IN ABEERYRY S| S E R AL 15 A159 A210 91
HAFEREBR 16 7,813 7,909 A96
BRI RERR 17 - - -
Z Dt 18 156 1,287 A1,131
LA EE 19 15,199 9,270 9,929
FAER 20 A5 28 A33
i S R B AT PO HA A 1 21 15,193 9,297 9,896
FEARERBRUEER 22 A652 Ab544 A108
EAGEFREE 23 A1,193 A1,864 671
DERTIER 24 A42 A20 A22
7o HA 1 25 13,305 2,869 10,436
X1 EEEANE=(ESERNE-ESMEER) + (RBMGIFRE - REMEIFER)
+HFERS IS - RHEWSIER) + (FOMEHRE - ZOMEFER)
X2 ERREXEBME = EREMNR-RE
R &BIF. BAARBEYNVIETTRTELTEYEYS,
(EREHRRHE0 (Bfr:41)
2556 AR EF24F6 AR
R R LE
EREFRAHK 14 1 13
BoiERESHR 0 - 0




BASH HEELRIT

BRI (BAK)
(B EHEM)
T 2643 A # T 25453 A #
AR e AT4E R F1E R
£HMAE 1 19,499 A163 19,662
(BEESESBEGCHER) 2 19,617 4,308 15,309
AR 3 11,034 A 1,004 12,038
B SR 4 2,718 734 1,984
¥R ERE F% 5 1515 585 930
ZTOMEBFIR 6 4,231 A478 4,709
GCLEEZESERD 7 A117 A4470 4,353
®rE 8 A9,020 25 9,045
A4 9 A4371 A121 24,250
i 10 A4,044 112 A4,156
Big 11 A 604 34 A638
£ (— R EEE SRBAN) 12 10,479 A137 10,616
[ EEZESBHCHER 13 10,596 4,333 6,263
SERERA 14 A3,469 A4,178 709
B HEE 15 A3 45 A48
BRI EEE 4L MEALE 16 A1,924 884 A1,040
—REEE AW AR 17 A3414 A4215 801
YR OMENES | LB E MR ALE 18 - - -
ZOMOEESIES 19 333 244 89
{8 HMEHEER L 35 20 1,683 828 855
AINTAMEIERIRYI LR MBAE |2 A146 A197 51
KA ZEEES 22 1,537 1,633 A96
ZOHEER B % 23 A22 1,043 A 1,065
BEFIS 24 8,524 A1,640 10,164
HAliES 25 A5 28 A33
B3| TP 2RI R 26 26 8,518 A1612 10,130
EABL EEBRRUSER 27 A469 A417 A52
kAL 28 A1,185 A1,878 693
D 2 B ) 4 29 6,863 3,908 10,771
EES [30] 6,919 | A4,498 | 11,417 |

GERERF. BAARBENYETTRRLTEYES,



BASH HEETL|IT

0. HEFEEER&F
1. mEREEMNOESTREDHH LD
TRL258E6 A K TR255E3A K ER244FE9A K
ERERENEER ERERENER R A EE
s Bl (BAMA) =EEAFM = Bl (BAA) ZE(EHFM) L8 Bl (B M) =EEAFM
(H5A) (H5A) (5AA)
=% - - - - - - 29 30 0
AR - - - - - - - - -
EHE - - - - - - - - -
g - - - - - - - - -
Z Dt - - - - - - - - -
e — - - - - - 29 30 0

GE) B, HE1OEHERRHAYPRARBICE T IHSMEFCEIVTEYET.

2. ZOMAEES TREDH DD

FH25F6AR THR25FIAR FRAEIRF

nwmm | SRREARS | ggre | memm |SFRRHRR gppe | pemes |EEETHRR ) gpsg

(@BA) RES N (B (@BA) iE=- (@BA) (BB nre (B
Bt 935 1,499 563 935 1443 508 916 982 66
% 650,246 651,046 799 | 534414 | 540514 6099 | 609,997 | 616,190 6.193
B 569,612 570,798 1186 | 450,048 | 465014 5965 | 538,183 | 544612 6.428
A 15,002 14,972 A29 11,143 11,331 187 8,770 8,900 129
SRR - - - - - - - - -
i 65.631 65.275 A356 64,222 64,168 A53 63,042 62,677 A364
Zoft 574,022 567675 |  A6347| 671589 | 683,508 11,919 | 569,144 | 575200 6,055
it 1225204 | 1220221  A4983| 1206939 | 1.225466 18,527 | 1,180,058 | 1,192,373 12,315

&3

1. B EREESRROMEMEEFI0EN. TBEASRKBEIFOEARBIEO—HEEOTRHLTEYET,

2. EFHERFEENRRS LA AF 1 REHERRH PR BICE TGS F R SEMICLYI LLEZLDOTHYET

3. EHAHEBOBHECOVTIL, EREEOHBOFEECETIEBLORKRV I (EERFEEZBREBRICHREHE 25 TM20FE10A280) 25
BL. AEMICEESNMHEIC I TEYET,



Il. &b E AR RE

O B EREHNEER

BRARH HEELIRIT

[EfK] (BA-EHA)
T RL254F6 A K T RE254E3A K TRR245F9A K
FR255F3ARILE | FR245F9A KL
WERERIERS 2,900 A4,250 A2,254 7,150 5,154
ChLIZET B1EIE
fEbRfEE 70,378 8,786 A4,059 79,164 74,437
EEHEEE 24,325 4,325 4,442 20,000 19,883
|t (A 97,604 A8,711 1,871 106,315 99,475
V. $RELEERATREOREKR
O Mo EEEHNEEER
[EfK] (BA-EHA)
T RL254F6 A K F L2543 A K TRR249A K
FR255F3IARILE | FR245F9A KL
R2% (B) 88,038 A6,910 A2,540 94,948 90,578
EGHEIEREAO) 35,391 598 1,579 34,793 33,812
BRREEE D) 52,646 A7,508 A4,119 60,154 56,765
CE)EREI A2 EERBAIRTEEICHLTHLELTLSENERE I ZEL—REREIZED G,
REE (B)/(A)
ER255E6 AR ER2543A K ER245E9A K
FRr2553AKE FRE245F9AKHE
Mo ERENR 90.2% 0.9% A0.9% 89.3% 91.1%
3IHE (C)/(A-D)
T RL254F6 AR FRE254E3A K TRE2459A K
ER25FEIAXRLE | FHR24FIAXKE
o ERENE 78.7% 3.3% A0.5% 75.4% 79.2%




MRSt HEELRTT
V. S EBEEIOIRR—ry—FDRT

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)

ER25FIREE FR25F6 B e

CcDO 2 2
| % 2 2
CMBS 95 119
AR 71 74

7T 24 25

JeK - 20
RMBS 13 11
| B& 13 11

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

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

(B f2F)

TR 25 F 3 AKE | AL 25 F6 Akm

aA— ks 1,478 1,287

AZYRAVRSAY 43 33
(RETH)

=X 1,521 1,321

Hhigk Al D FE = A ER

(BifE:f8M)

TR 25FE 3 AKE | TR 25 F6 A%E

Jbk 504 516

FrNEEE 200 140

TOF 13 -

BHA 719 589

KE M 84 76

=11 1,521 1,321

G REHERE T EARMRBELEFEEIALTREILTEYET,
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