YRk 2 448 A1 4H
AT 47T B Bk U2 A

WAk 2 4R REES 1 USRS

AT 477 A (R SFE ) Ok 2 4R 1 IO SR ITIRGT O L B0 T,

<H Ww>

Lo FEEEE e 15
2. BEEMOER (e e 3H
3. MR e 5 H
4. PEgEsEEE e 6 H
5. MEMMEFOIM CGEEFID e 8 H
6. IRy —ew—UrbeE e 9H
7. ORRIEEO®RE e 9H
8. Rt ROZEOFRMHFEORKR e 9K
(B3E) FERLERE~OBEEROY 77T A ABEREORNM e 10

Uk

BHEWEOEE, RICBEOWZLET,
AT 4 T AR SE REE LD
Tel : 03-5621-3367



1. FEEE
(1) REEPNBROHRNE

- REEKE (A -, BAM. %)
% 2 34 BE R R 244E FE B 1 U = B 2 3 A B R
X oo " % | & @ G =% &
R4 AT
Kk *K It

(NS S 37, 439 56, 670 56, 114 149.9 65, 177 115.0

8 N 4 & P R — — — — — _

MoE R B - - — — — —

FA 4 4 4 R bR — — _ _ _ _
BRI (BT - ., M. %)
Rk 234F FE 55 100 - 1 2R A Y SR 244F FEE A5 10U = 10 2 G
X o7 G 'S & % o
2y ¢ TR LD B4 IS . BRI LD
FRA 7L mmi | PO | e
L[5 N 7 ) 5, 529 11, 429 11, 429 — 19, 204 347.3 8,597 75.2 8, 597 —
PN R — — — — - — _ _ _ _
i % NI (] — - — — - — _ _ _ _
A & 4 4 O R — — — — - — _ _ _ _
1

AT 4 T PRk 1



(2) FHBERBE

- RAE K (AL : M. %)
Rk 244 FE
X oo SERR234E R 100 = 1y [FURCEIES
DEH IR K
m AN R OB 4, 362 5, 594 128.2
N SR N — — —
& &t 4,362 5, 594 128.2
I B EFER R -
A o 1, 380 2,182 158.0
- BT (AL : HAFH. %)
SR 234 iR 244F
X 4y EANLES: EANLESS: RTAE
REHME B R EESE
{5 I N S | 758 1,262 166. 3
(N S I R — — —
& &t 758 1,262 166. 3
I bR -
A i R b 1 827 465.7
() 1. FEHREERE ST, 1RIHED ORBEHZ DWW TERBENO AT IEICI U R a2 - T,

LD ORBBHIIE Lo &8 T (—RrEARKIT, RECE &2 (R TR L 72 &%)
2. BERROREE « AR ARSI OV T EREREGA ONBERa . T a5 o ATt

PRSI (FRERMAGA) o REREHAARERGN (REZ2FH LT D50 0EFER<, FERR

BEEZEHLETD2LOZED) ICHELETDE D OFERBERBEBZE L TWET,

AT 4 T PRk 1



2. BEERAOERE (—REE)

(1) BEOHEK
(AL - 5. %)
ok 244 JiE
X % THRaATRIER %miﬁﬁ;ﬁ%?r%ﬁf‘aﬁﬂ%
& # R & # s

BovE & -1 - -y 1,372 1.8 1, 662 2.0
OB & W E — - — —
i J% B AE B 51 S A PR GIE & — — — _
"N & B & M - — - -
Eoos A Ml RE - - - —
& % o fF Gt - - — -
A (i Ak 7 73,311 95.9 80, 759 95.5
N fan f& 73,311 95.9 80, 759 95.5
{73 E20 — - — —
4 H i e — - — _
7N Zan i - — - -
7S E2V % - — - -
z O flL © FE - - - -
B £t 4 — - — —
A~ ) PE 31 0.0 58 0.1
Mo B4 & OE — — — —
e ) fi 1, 724 2.3 2,090 2.5
' @& 5 % & — - — —
= at 76, 439 100.0 84, 570 100. 0
o b S /R E E — — — —

(E) AEEZOWTIIEYOSHEZF EL TR £7,

AT 4 T PRk 1



(2) AfiFEFORMESR (REBNEMIERUANOFEMIAIFD > LEMOH D H D)
(AL : 5 A M)

R 244 JEE
TR 234F B R )
X AN RS EE S IILEN
WA | B Ml | SEIRIE MR | B M| ZEHAE

2 | ZEH 2 | ZEH
it Wk A B OBy O E 5 25,625 | 25,870 244 | 251 | A 6| 31,008 | 31,683 674 | 680 | A5
5 AT 4 i 4 x5 - - - - - - - - - -
Ttk - BEa ik - - - - - - - - — -
T o filt A fii FE %% 46,786 | 47,686 900 | 900 | A 0| 48,380 | 49,750 | 1,370 [1,371 | A 1
2 At it 46,786 | 47,686 900 | 900 | A 0| 48,380 | 49,750 | 1,370 |1,371 | A 1
LS 2V - - - - - — - - - -
P E5 Bis - - - - - - - - — -
2 #t: it - - - - - - - - — -
LS =V e - - - - - - - - - -
z O flt o Gk ¥ - - - - - - - - — -
B OA & 8 fF M - - - - - - - - - -
o M O 4 - - - - - — - - - -
%z 2 it - - - - - - - - - -
= 7 72,411 | 73,556 | 1,144 |1,151 | A 7| 79,389 | 81,434 | 2,044 [2,052 | A 7
A #t: & 72,411 | 73,556 | 1,144 |1,151 | A 7| 79,389 | 81,434 | 2,044 |2,052 | A 7
R v - - - - - - - - — -
4t E il Tix - - - - - - - - - -
2N #t: (= - - - - - - - - - -
(S 2V 5 - - - - - - - - - -
x o f oo GE % - - - - - - - - — -
H oA & & & M - - - - - — - - — -
MoK M oE 4 - - - — - — - - — -
%z » i - - - - - — — — — —

(JE) ARIZIZ, EEEMBONE LOAMERE LTHROVE D ZLDRHELLBDOONDIEDEFATHET,

Rl 2T T 5 2 LA THEEE B SN D AlFERIFRALTEY £EA,

(3) @& DIEFEOREF#
HURHIH Y A,

AT 4 T PRk 1



3. MHIEETRER
(BEAL - 5 H)

_— R 234F R R 244

BRI B R IR CAVLE S ESH S ES
. (Frk2443 H 31 A BUTE) (“F-A24426 H 30 A BLTE)
B & &
( & ® o W )
Bo& kO H I & 1,372 1, 662
a i i 7 73, 311 80, 759

C 25 5 & ) (73,311 ) (80,759 )

O E & B 78 112

7y E & P 1, 184 1,330

(A" e J& B — 0

e 2] fit & JE 491 705

& pE o W A G 76, 439 84, 570

( A & o)

R B 2K % H & 55, 061 63,574
X 4 i & 34 35
H £ e fii & 55,027 63, 539

R bei JE ft 367 723

z D filt = f& 439 462
*x BN B 3 0
z o f o A & 435 461

" 5. Gl £ & 55 18

i % £ # % i & 14 24

Moo B e A F 277 421

7m0 W A F 56, 215 65, 226

( M & E o W )

% %N 6o 12, 500 12, 500

& EN i E & 12, 500 12, 500
% A e i 4 12, 500 12, 500

il i i Z & A 5,398 A 6,604
EEUAT | B = I S A 5,398 A 6,604

L S O T S A 5,398 A 6,604

& &K & Gt 19,601 18, 395

Z O fth A Al FE 5 BE AL 2= 48 4 623 948

RE M- HE E S A G 623 948

Mg E o W & 3 20, 224 19, 344

Al &K OHMEE OGS 76, 439 84, 570

5

AT 4 T PRk 1



4. MWAPHREHES

(Bpr . 5 H)
e Ri 2 34F SRR 244F B
o 585 LU 4308 2 90 585 LU0 4301 2 5301
[%EJ‘ZZSE 40 1EM D ER244E 4 1TH M
B VR 2348 61 305&?} [ YR 244 61 SOEiT“J
& # &
% H I it 11,618 9,375
(ES 5 B £ I A 11, 544 9,139
( 2 B K B B ) ( 11,544) ( 9,139)
%" JE L H 1 i 74 235
(2 BFLE K OB 4 FEI0A) ( 174) ( 235)
e w # H 12,121 10, 570
k B & % X H & 39 120
(2 B & & & ) ( 6) ( 36)
(2 b N EE &) ( 18) ( 78)
(9 b 2 o E R &) ( 14) ( 5)
=" OMT % H & 5 B A H 11,021 8,513
*X B oK & B A # 1 1
" OME % O & & A F 11,019 8,511
% FE i H # H 0 0
(95 B X & F B ) ( 0) ( 0)
= * # 893 1,719
z o M & %W # M 166 217
% " #H IS 502 1,194
K il # IS 6 9
i # 24 & % fF & & A H 6 9
CEO 1 I [T 1° B SR = BN 509 1,204
EE- S N S O NN = I = VI 0 0
=S N & F 0 0
| == H i iz IS 510 1, 205

AT 4 T PRk 1



EFEEEH
(Vo= S S5 8 e HE 2R PR BR)

Rl 244F BB 10U - = BT TR

1. =EtEnZEHE
W1 PSR L0 IBEABUEORIE (TREFF S ORRE O ZALIT /G LB O % 4 2 72D OFMFBRIEE O — i &2 %
BT 2iEM) CE23E12H 2 A AMIERER1145) kO HEABERITS O 2 SAET 2847 (ER23F12 2 B A AiBea 85379
) ATHE, SER244 A 1B LIBRICHUS L 72 AT E B IS OV CUE, SOEB OBEABIEIZ RS < BlEA O G EICE T LTk
hEY, TOEHICLZHE~OFEITEM T,

2. FATHEMR ORI K O BU B9 5 31
YR FHARIR OFEA TR Eampkal 250, 0008k
k. BOCHAIRA L TEY £HA,

TERLEIE
(T 39R 28 3 B AR)

SR 2AAF FE 55 1 DY -4 B U )

1. 1RRY 720 e fiE &
1REY 72 0 U EIHR X, 4, 821708k TH Y £ 7,

AT 4 T Rkt



5. BREFREOHM (L)

(AL : B AH)

R 234F R 244

5 10U - 301 B B 401 1) B 10U - 101 A B 401 1)
FEERI A% A A 493 A 1,152
= &~ - -
&8k O 13 FEE A% - -
72 BB A9 A fill RiE 2208 JH 4% - -
A A RIE 2 78 H 4% — —
4 Fah IR 2B P A I A - -
PR - -
T DOfhF ¥ B2 VIR - -
Fy X LVEH — —
&gk DEFEEMHE - -
7 B A A filh FIE 2% 08 T 8 - -
A Alfi iE %% 72 H1 48 - -
B filfi 3iE 5 B A $8 - -
<& il IR AR P i B - -
V=it - -
FOMF ¥y X - -
¥ v B X LR B - -
X v B X VS B AR AR A+B A 493 A 1,152
NSRS - -
FROR BRI - -
fE bR YA 4 R AR - -
EEIRER - EIE RPN - -
Z O fh i IRF U A - -
I e 2 9 41
P ORBROEY - -
£ 5 Y i 42 8 N\ R 9 41
IR YN - -
e E ViR SME HED | 2 1) E #E B - -
B A EH - -
% O i i 85 2 - -
il PR 48 4 C A9 A 41

Y=Y A+B+C A 502 A 1,194

AT 4 T PRk 1



6.

INRy— o w—J U R

(AL - /55 M)

SRR 244F JEE
H H Rk 234 BE R 55 11U - 44
EIR B
VR — s v — D U (A) 20, 493 19, 762
BAREE 19,601 18, 395
e 2 B 4t s 4 14 24
f& IR YE( 4 67 109
— R EED Y — —
Z DA MFES: DM AL X 90% (= A T ZADEE100%) 810 1,233
THDE AR X85% (A FADEE100%) — —
ATV AV AT E( AR 4 AR A — —
BIEEE AR ETFRE — —
BT A VST B S AR K OB A _ _
FEFEEDOI L, v —VUICHEA IR VEE
FHAB RS — _
VERRTEH — —
Z DOfth, — —
U2 OB (R +R)?+ (R, +R,+R,)? +R, (B) 1, 005 1,055
TRER Y A 7 FE 4 %8 R, 1 1
BB IR ORI Y X 7 FIMEE Ry 46 84
TEFIH Y A7 2% R, 6 7
BARAREE U A 7 FH 24 %6 R; — —
RGBT Y A 7 FH4EE R, 967 1,011
FREEE Y R 7 FMEH R, 30 33
IRy y— e =D R
(A) %100 4,074. 7% 3, 742. 9%
(1,/2) X (B)

(1£) ERdid, RERZEERAITHAIE 8 6 RAUVH 8 7 2%,

HREWCESHWTEHLTWET,

e BB E DR
HUFHIDH Y EHE A,

BRBRELER NEDFLEZEDRT
HUHIE TS Y EH A,

AT L 8 FE R E &5 5 0 5 D

AT 4 T PRk 1




(B%) FEERE~DORBEROY 777 4 AEERE ORI

SERR2AEEFE I EH OFEERALE N SE~DRER Y7 77 4 LB EREORNIZULTD LB TT,

1. #ERKR
(1) ¥¢Bl B WHZEMR (SPEs) —i%
¥ehl B R EZ(K (SPEs) ~OBREIZH D TH A,

(2) EBMIRFES (CDO)
EHMRIESS (CDO) DG - FE&EITH Y £ A,

B) oDV T T A4 L Alt-A = J AR—T ¢ —

BTTTA L ALt-A T AR—TUy —HEAMANEEE LGRS REDO I - R
HYFEH A,

(4) PEER AR EHMEIES (CMBS)
A A EHMIES (CMBS) OEA| - EEITIH Y T8 A,

B) VRNV TU R Ty AF LA
LAV YR Tr7AFT U AORE] - EZ&EITHY EHA,

(6) & Dfth o FEFAL P S 45
WAl - BmETdH o £ A,

2. % ohBEEEH
FRAEFICBI LT TT AL - v = HEFL~ORETIDH Y TE A,

< K FEIEHALTE S O HFEIC DWW T >

CDO : Collateralized Debt Obligation ({2 #5+H{&FF%)
CMBS : Commercial Mortgage—Backed Securities (7% AE)E HIRFES)
SPE : Special Purpose Entity (4¢3l H A9 ZEK)

10
AT 4 T PRk 1




