(ZEHERZ4F ¥ LT IL—T)

(CBEQ) B LERE~ORMALZDKE
1. SEE{EESEDIR . .

QFEHDIFIARITENTHAT L—THARE T IAHLERF GRCREBUFEHERIMES. UTRL) OEX-51H
ERBROESE. YT TS/ LBEETIEMA, Y TTS5( LBEELS T310EM,

QFHNEELHITE T AHFLARFCHRIBRLEREZ, 4TI/ LEETAEM,
HIT54 LEE LS DRRMEBEEILALN,

(Y ITTS5A LEE
&g (BB
21598k 21E3A K
= . = . BHEED
= 21 35 2 Wi 21 = 35 Wiy
%) | 3BKL sAx | BER) | gy | mra (R
5 % 1t 5] | 11 A2 11 A2 - - 3 3 | s it
HIFSLEE A5t 11 A2 11 A2 - - 3 3 -
(2) YT T4 LEE LS (BRKE BT IEHERIIES)
&g (BB
21598k 21E3A K
= . = . BEHEED
B o s [ | b [ | B | s | B, | TS
| 21 By 2 Sy 21 = b1y Wrghnps
%) | 3BKL sAE | BEE) | gay | mra (REE)
ILOYMh—REEZEFEEET
ZEF& 1L & (Cards) - A4 - A4 - 4 4 a1 A4
BEEAMTO—EETZEMNE
LRI (o) 32| A 19 32| A 19 0 11 51 511 A 11
s = 7 & % 31 A 19 31l A19] A3 8 50 50| A 11]|asa
I 9 4 F 4 B % 11 Ao 11 Ao 3 3 1 1 L
BERTHEE R AR BT _ _ _ _
# (L7558 (CMBS) 202 A6 A4 A2 208 A 2|AAA~B
i % 1t 5] 2l 234] Aee 32| A60| A4 13 300 92| A 17
MITAYSLSO—Y % 76 10 76 10 - - 66 66 -
YIS LEAELS &5 310| A 56| 108 A 50 A4 13 366| 158] A 17

CENSD=ZTEAE NS FUTBELEBELRTHEOD LA,
297N O—UE, SESE BRI ER B el A MEE T RS EEREHERIITOIME LT,
M IE. REIELTREVA —R & T7—RA Mt EL—TA—XHDVFTIUMEVN S DHATTE REVE—R&T7—AHDREAETRRLTNS,
4 RMBS (R CREIBUTF IR RIIES) LABCPOREES 4L,
5 FERICIE. KEBRF X ERERIESRESE12I8R) RUSHERBITHELBEEORBLICEVWTRET IR ZRIE(RESE 2%
CSR)IFEHTLVEL,

_22_



(ZEHERZ4F ¥ LT IL—T)
(BEF 1) XEBRFZEMEARIES

[EsE] (Bfr:ERM)
21F9A XK 21FE3AXK
2 asH s aH BT E
RS 2% | sums | 2% | dax | 21F | BB | sems | A
3AXRL 3AXRL 3AXRL
KERAFXZIEHEARIIESE 540 A 2,212 540| A 2,212 A4 A 35 2752 2,752 31|AAA

CEAEBRFIEMERIIESEIL. Oo— A, I7=— A, ILTAIVIDETL TSR EO— U EEEENEELT HE S,
NS K E BT B (D7 =— A TLTATYI . DT IR — LA -\ ) 17T BE % (B EEAL) 1.834EAZEE.

2IEAFF K, RAIELTREV I —R & T T7— A EL—T1—AHOVTHAIMEVNS DIEF [TE REVH—F & TT7—XHDREHETERR
LTL%,

21 FEE LHICH T 5K E BT X BRI EF TR A5TEIEE(T+29/EM,

(BE2) = HERBAVNEHBEEORBELICEVWTRETIERIZDIE

RBIEDHREGO>TVAREDKRIIEBRGEEO—FE,
FREITOSRIBEICHLTUTEYICECEEZE kL BEREH-5IHZE1ToTLVS,

(B - {EF)

2189A K 2153/ K
= 5 >5 1 = 5%, 35 15
BE [ x| 25 4550 gius | BB | 22 | s | 5k
sExp | B Eﬁé HEES ot Eﬁé HEES
£ = 8 — v & #| 2531 23 - - -l 2508 - - -
FEXFAATEMGEE 69 A2 - - 27 71 - - 15
& &t 2,600 21 = = 27| 2,579 = - 15

GE) 1 ZSHERBITUN DB F RAICHFBRA AL,
2B MSITFERKISHT B RERE LEEFHTLEL,
2. /A RIERHMEQITID KR

T/FARBERALEDOIMEIZ DN TIE, REE-SREENSELHBRET/F1URERIANRIT 510
THY. BRFZEEIHETHREE - SREEOERAREBOMBIKNRESNA—RELELT. B/F1VRIZEHD
ERREIZIYRET D,

ME/FIRBREHEWEIBFET HILDVNT YN T+TEREI(CDS)

LT I—TFILOINTIINT 4T C) DN EEIZENT, B/SAUREREHEDE T H/A—E51Z1T>T
BY. FEBRAFIAKRIZBTDE/SAUVRIEESHTITH T HIIVRR—v— (3%3X) (F£94201BH,

BE. LZILOIYNTINTAT DS RBEETIREEERSV VT YT TS/ LO—VEEDLDIEEENTLVALY,
FER2IEE LHICH T HERNEBEETZL,

COBERURIDANYDEBRES BT INT1T
(X)) SREEOTMERENELT, MEFERICE/ S/ RIRR 5812 FE R o] a7 b5l 5T %8 (515%8)

[EfE] (Bfsr:{EA)
21598 K 21538 K 21598 K 21538 K
B | B4 siug || BB |5k | BE

ﬁi@;’lﬁﬁ%ﬁﬂﬁl*ﬁ$&“’CDS®I77‘ 422| A 898 19| 1320 50/| 4878 A 489| 5367

_23_



(ZEHERZ4F ¥ LT IL—T)

(D) E/FMVRBRER RN OHRRMES

BEEIXREERS IO TAC TN I ATV RET YT TSALO—2BEEDBDITEENT
WL, ChoDERBMEZEICHLTITEYIIC B EEEZEE,
] (B R
21F9A XK 214E3A XK
. @ | . | % M@
BE | 2E | siue | BE | sjus
/S RRA MR O REAS 147 24 ol 123 0

(BF) LR, E/FIVRESHET LT O—MITHORIESHADREREN7EAHY (£5E51H) .

3. LAALYOKR-O—VDKR

MH/TIL—TDFEFR22IEIARERICE T %-FEXEWNEAT I 77/ RADES L. EHE
H$96,900fE M, OSVR AV RS/ RF|IHEEAEI1,100(EH,

Q)LEEHS. ASYMAUISAVOBMA H -S> TERREEDF vy 2T70—DEERERIBH
it AFITENEHITEV T DMODREERETHE VRAVERER>TLS,
F. SEBBICH->TE, BIAERGEICE=AVVIEERL. BEICRCTEYICERN -5 4F%
ToTHEY. BERN-BNEBITRELGR— I+ EHFEL TS,

E#] (8- {E)
21E9IA % 21E3A%
A3y AVE . A3y AVE .
swe | 2&: | 50 [ = fﬁ’é sHe | 5 fﬁ“ﬁ
3K | ®3IHEE | 3E KL & KB HEE &
54 il [ I+ 2,961 A 99 328 A 14 19 3,060 342 28
B PN 4] I+ 1,773 A 26 83 A 209 141 1,799 292 134
% il [ I+ 1,337 A 453 642 A 58 31 1,790 700 41
7 Y 7 @ If 800 12 52 13 1 788 39 23
= it 6,871 A 566 1,105 A 268 192 7,437 1,373 226

CEN.LEEHEZRS OS5 F EREILH100EM,
HEH. FERAFEELHICEITHFEETATEI200EM. THER LN ATOEM,
2MAHEEREOKRIOEMEEIZEENDIL/AALYDR-O—(F, EFERICEDHTULEL,
BEIHEITKEEXIIHTH—MEFEIBAEEZHTLVEL,

_24_



(ZEHERZ4F ¥ LT IL—T)

4. ABCPRRUH—EFHD KR

MBHITN—TZ. BEEOEEFENT-O. BEHBEEDFTEMEESFEREELLI-ABCPOFEITIC
B9 SRR —FHEToTLVD,
BERMICIF. ABCPTOYSLDAR Y —EL T BEDERAEZ BRICHRISN -3 BB
SHMTIEEERCERFE. ABCPOETRURERIERTEFNEBHEEET HLLDBIC,
LB BNRAICH T RBMEMTE LERMTLITOTLD,

() FR2IFIARICEITHHZTOT S LICHRSREEEKS (LH4,3008M, TOKREINEFEAN
BT OBETEDIBRIGR—FIAIA T HITTSA LO—VEEDEEEEENTLVEL,
F-  BRITOTSLICRIRBEFT - ERMHETISOVT,. BEEEEZIT>THY. BEITELT
BEY)I(EH -5 HZEITO>TLVD,

(B4r-EMA)

214 9A % 21F3AR TRISLDRE

RREARR N\ mam o Tae ] e | maE | am | e | ER

me | 2F 2E | aue | we slug | Hw | W%

EXZEAMITEE  3902|A 2697 1,631 A 492 -l 6599 2123 -| &Y HY

TR T EE 181| A 16 181| A 16 - 197 197 -l »Y HY

HEER@ITHEE 205 A79 205 A79 - 284 284 -| &Y HY

t o w2 ad 2o ad | e o o sy | &y
a &t 4290(A 2,796| 2,019| A 591 -| 7086 2610 -

CE)BIHBICREREICHTH—MREFSILEEZEH TG,

(%) LD, W ARR Y —ELEDHABCPTOT S AICHL, BT IL—THREBEFETETOTLDIDAHY,
LBETOTSLITRDREEMTTREHI510EM,

5. #Dfh
L IL—TF 1. L P BSIV (Structured Investment Vehicle) DFE (T3 A2 HMEEEHZERLTLVELY,

_25_



