Y2 348 H12H
AT A T A IRBRIR A A

Vopk 2 3 AR EEEE 1 DU A M R

AT 4 7T HEMRBRARE RS (fER FFlE EIY) O 2 SAEEFE 1 (41 H~
6 H30H) OEFIRMOLEEY T,

<H Ww>

L. EEESR e 15
2. HEREEMOFER (—wBe e 3H
3. MR e 5H
4. WA EE e 6
5. MEFSEOIM KR e 8H
6. YRy —ew—=UrkE 9K
7. RRRlEEORH. e 10H
8. RSt E N ZEOF2HFORHE e 10
(28) AR E~OEE ROV 77T A AEELEORPL o 11H

BEWEDEE, KICBBWWZLET,
AT 47T EAREREXS S RS
03-5621-3310



1. FEER

(1) RARKEEUTHFRE

- PR

(AL fE, B, %)

SRR 234 B B 1 DU P 2 R R R W% 224 R
X 5 (G & H | &
B4R i BT
FNE Kb
(N 13,747 | 165.9 | 18,572 | 259.3 8, 284 7,161
il N A 4 R B — — — — — —
i [ N — — — — — —
[H A 47 4 PR R — — — _ — —

(AL« . B %)

R 224 BE B 1 DU - 1] 2R T

R 234 BE B 1 DU - 1) 2 E T

X ) %% & HH % & HH
soane | BHICED AT AT s | BEHUC LD
B  swin Ak mme | P | i
il N PR BR 992 - - — 5,529 557.4 11, 429 — | 11,429 -
18 N\ A 4 PR BR — - - - - - - - - -
MR PR R — - - - - — — — - -
[ A 47 4 O R - - - - - — — - - -
1 AT T A R BR R U




(2) FHRERERE

- RAEEK (HAL - B, %)
Sk 234F
X 5 EALE S R4 TERR224F R
SEHIEIR Kt
(N 1,426 212.7 670
18 N 4 4 R B — — —
a &t 1,426 212.7 670
;gg%ﬁ}ﬁg% 478 157.6 303
e (BAL - HHH. %)
Rk 224F B SR 234E
X 9 RS EANLES ] RITAE
PRI R HIM RES
(/N 37 758 1,997.7
18 N 4 4 R B — — —
& &t 37 758 1,997.7
%g’ﬁ%ﬁ}ﬂgg 37 177 467.8

() 1. FHERBEE T, 1EG D ORBREHZ DUV TREREIO ST T I G C 7R3z & L,
1D ORBREHIIARE L 7o & T (—RrAZRRIT, (REREH 2 (R ThR L 72 @880)
2. BEIROREE - BERTRATRIESE IS OV TR, EREREGMT (ABafr, FINGRA%E) 1S54
oy DEEBFERBRE 2§ L L T0ET,

2 AT 4 T A R R U



2. BEEROER (—KEE)

(1) BEDOHER
(BAL - M. %)
% 234 i .
Ko 4 Ty PR
& FH o= & K oo

B & -1 - e -y 2,093 5.1 2, 766 9.2
"B %k W = — — — —
B ZR S8 B 5 | SCEL PR FE4 — — — —
HOAN & & & % — — — —
oA A Ml RE — — — —
& 8 o & it — — — —
A it i 7 36, 982 90. 6 25, 663 85. 3
7N Zan & 36, 982 90. 6 25, 663 85.3
7S =X — — — —
A FH o F 7 — — — —
7N an f& — — — —
(7S =X £ — — — —
T O fth O FE F — — — —
= £ 4 — — — —
N &) JE 33 0.1 33 0.1
MeOE BL & & OGE — — — —
e D fill 1,729 4.2 1, 620 5.4
'8 5 Y & — — — —
& it 40, 838 100.0 30, 084 100.0
IEEEE Y - — - -

(F) REECHOWTIIEYOSHEEZF LT £7,

3 AT 4 T A R R U



(2) AMGEEHORMER (ER HROFMIEFRUNDOFEMIESRD 5 LREMHDH 5 b D)

(HAL . @0 M)
Rk 234F i )
B} R 224F FE R
- N 51 MU R R
IREAMAE | FE M | EHER WREEAGAR | BRF M | ZEHEAR

W | A 2 | ZH
R A BB DR 3,945 3,967 22 23 | A1 — — — — —
AL HE i & xS E 2R - - - - — - - — — —
et - B R - - - - - — — — - -
z O Al RE FF 32, 581 33, 036 454 456 | A 1 25,509 | 25,663 153 160 | A 6
N T & 32, 581 33,036 454 456 | A 1 25, 509 25, 663 153 160 | A 6
7S =X - - - - - — — — - -
C 4NN £ 7% - - - - — — - - - -
N Zan f& - - - — — — - - - -
7S X £ - — — — - - - - - -
z O i O FE K - - - - - - - - - -
BN & B E M - - - - — - - - — —
BmOE M OmE e - - — — — - - - - -
%z ) i — — — — - — - - - -
& 3 36,527 | 37,004 477 479 | A 2 25,509 | 25,663 153 160 | A 6
N Zan I 36,527 | 37,004 477 479 | A 2 25,509 | 25,663 153 160 | A 6
Bk =X - - - - — - — — - -
ok = Ak I - - - — — - - - — -
2 #t I - - — - - - - - - -
B K % - — — — — - - - - -
z O flt © FE FH - - - - — - — — — -
B AN & 8 ff M - - - - - - — — — -
- S - - N - - - - — - - - - -
z D i - - - - — — — - - -

(F) ARIZIE, @ESLIRGELOAMIERE LTMOED ZLNBELHLERBDOLNLLbDEEALTHET,

2R T 5 2 L RO THEE L RO b2 AIREFHIIRA L TE Y £ A,

(3) EERDEFEDORHETEH
HEFEHIDH Y FEA,

AT 4 T A R R &




3. MM REE
(BT 755 1)

W) V23R B R 224 FE R
10U FHI R R BIHY R Rk
. (k23426 H 30 H Bi4E) (k2343 H 31 H BLfF)
FroA & # &
(& E o # )
B o4& Kk O EH OIr & 2,093 2,766
A il i Zix 36, 982 25, 663
( 2 b & ) (36,982 ) (25,663 )

B ¥ EO& pE 106 114

P i T ' E 1,274 1,291

e %) fih 5 JiE 382 248

g ¥ o # & G 40, 838 30, 084

( A & o # )

R B 2K % F & 17,938 6,917
X E7N fid & 2 0
7O O® Ol & 17,936 6,916

(v 22 JE & 195 260

e D fi = & 257 217
S /S S NS 0 3
z o Moo A fF 256 213

B 1. 5l 4 4 16 54

i % £ # ¥ H & 11 5

Mo B e A & 164 55

# FE o W& F 18, 583 7,510

(W & E o @ )

& %N 4 12, 500 12, 500

& EN el & & 12, 500 12, 500
' K ® O fH & 12, 500 12, 500

Al A el R & A 3,035 A 2,524
z O fl Fl & R R & A 3,035 A 2,524

I VO 3 R S S A 3,035 A 2,524

B o & X & i 21, 964 22, 475

O il A Al RE 5 FF AN 2= AH 4 290 98

FEAG - #LE R E S G 290 98

Mo&E E o W& 22, 254 22,573

AE LK OCMEEOHEF 40, 838 30, 084

5 AT 4 T A R R U



4. WEHERHESE
(HLAT 55 )

Rk 224F i R 2 34F E
o 5951 0L 00 58 3 585 U0 4551 2 5501

[$%22$ 47 1ADS TRk234E 48 1AM D

B H TR 224 6 H BOEiT“J [ k234 64 305?&?}
& # &

& H I S 23 11,618

(£ R Bl % I A 4 11, 544
C 2 B &K B B ) ( 4) ( 11,544)

%" JE L H 1 i 18 74
(2 BFIE K OB 4 FE I A) ( 18) ( 74)

z o & OF M % 0 -

% w # M 520 12,121

B & % X H & — 39
( 2 B H & & ) (=) ( 6)
(2 b N K E &) (=) ( 18)
(2 b % o iREKE &) (=) ( 14)

HOME ¥ & % B AN # 3 11, 021

X B o & B A # - 1

"ML % O & #f A HE 3 11,019

%" PE S H 2 M — 0
(5 B X #H F B ) (=) ( 0)

ks ES # 350 893

z o M B %W # M 166 166

% " 7 VS 497 502

Ky il # US 3 6

i & 25 @ ¥ fi & M A 3 6

CEG TN 11 V1* B S TR = B 501 509

=S/ NS 7R N O N C R = VU ') 0 0

=S N a  F 0 0

I ¥ ey i i % 502 510

6 AT 4 T A R R U



e |
(09 - 41 55 18 b W 3% B 4% )

TORR 234 BE S LDU 1 & E MM R

FEHRRXoOBBEECREICHET 2 FHIHE
P ASHWMBMARORBITEHER HT@EKKX  250,0004
HoeMXErAeELTEY THAL,

%
g
B
2. EMiiE Sk oL DO EL WEH
i
i
%

WHREAENOBERLOCZOMEMAESR CRMOH Db DI DT, W8S REH EFEICHF

EFEORABICHARTELVWEHARBDONE T, MHMEAE BN OEFICO W T E G REG

FREIE3,945F M, R MlIX3,967TH F M, AT 222H T M. F oM AF Ml GE KIS o W T HEUS R AR 1 32, 581
HOUM, MM MEH EAIEX33,036 VM., ZFIF44E T H > TEBY £,

3

%ﬂ@@ﬁu?:%bné HEOZEEERPHBEOERZBOITELY, £ Lo

CRT AR A (LYo EHEWE24E ER21412H48) RO T£3H Lo

CHET 2o AES) (SXFFEEHEAEEHFE 245 Fl214 124 4

LTk, ol ER Ok

@ﬁtuﬁ%%ﬁaé
R L (B

I 52 % 1’
(MBS E M)

R 23 4R BE B 10U o 40 BA G A5

1. 1 ¥%7z0bmN il 18
1T BEY7-0 mpEMMERiT, 2,041MH368kTH YO £ 3,

7 AT 4o T AEMmEREXS




5. BEFZRZEOTM (R

(HAL . HAH)

SRk 224E B YRR 234E

BF5 10 -1 S B G55 10 - 1 S B
FERERIZE A A 495 A 493
Xy B X VIR — —
EEOFFEEM I - -
72 B WA AL 4 - -
HARESTE 4% — -
& RhYRA P I A — -
PR — -
DM v B X VLA - —
¥ v XVE — —
SR OfF FEHE A — -
7 H B BUA AR 4R - —
A MRS TEE4R — -
A i R AR - -
R IRA P — -
FREEE - —
Z DM v B X VEH — —
X v B VIR B — —
X v B X VRIS G B AR A+B A 495 A 493
AISINER — -
R — -
FE I Y < R KE — -
BRI B 5 | 24 4 5 KR — -
Z DG RFIL 4% — -
B RF 2 1 9
FHORERAE — -
I i 4 e A EE 1 9
RIS 51 24 4 e N BE — -
R TEWEIMEHES | 24 8 i A A\ B - —
B EH _ _
Z DI FREE - _
TSRS EAY C Al A 9
X IEA A+B+C A 497 A 502

8 AT 4 T A R R U



6.

INRy— o v —J U R

(HAL - 5 H)

SRk 234E
5 H 10U -4 R 224F FE R
SRHHIRR

VR — e e — U KR (A) 22, 414 22, 636
BA A 21, 964 22, 475
AR 25 B A 4 11 5
fi B e fi 4 25 15
— AR X4 — _
Z DA MEES DOFBZESE X 90% (= A F 2 DEAE100%) 409 138
THIDE ZIEIE X 85% (w4 FADEAE100%) — —
TV A VAT S 2 R 4 3 1
FrABASS — —
A AT — _
PepRIE B — —
saoliil — _
U227 OEFHA JR +R,)? + (R, +Ry +R,) +R, (B) 263 215
PRI Y A 7 FH 24 %A R, 0 0
BB R OORIR U R 7 FIYE Ry 17 11
TEFZEY R 7 4% R, 2 0
EREE Y A 7 YA R, 252 207
A Y X 7 fH Y% R, 8 6
BAGAREE Y 2 7 FH 2448 R; — _

VNN — o 7 — R
(A) %100 17, 037. 0% 21, 052. 6%

(1,/2) X (B)

(1) ERid, REBCEERITHRAIE 8 6 XK U 8 7 24,

HREIZRESWTHEE L TWET,

AT 4 T A R R U

WK 8 FERRE ETRE S 05D




(BE) FEBIZLIAIIINARVV— e w—D U R

(B4 - /M)

SRR 234F BT
I8 H EALLEES Pk 2240 R
SRR
VR — e — D KA (A) 22,411 22, 634
BAL 21, 964 22, 475
il 22 B M 4 11 5
fen R Y 4 25 15
- CIEE - -
Z DA AZES D FAHZESE X 90% (= A F A DEHE100%) 409 138
T HDEHBIEZEX85% (A T ADEHE100%) — —
AT L A LR T HEN A Y AR A - -
A E AR E TR — _
BT L A LRI U AR S BRI K R SR A _ _
HETFELEDI L, v —VUICEASRA NG
FRAE AR 4% _ —
PEBRIE H — —
Z DA _ —
U227 OEFA R +R,)? + (R, +Ry +R,)? +R, (B) 705 558
B U 2 7 FH24 %8 R, 0 0
BEATHRROMBR ) 2 7 AN Ry 17 11
TR Y 2 7 FHYS 4 R, 2 0
GREME U 2 7 fH4 %R R, 681 540
TR BB Y R 7 F KA R, 21 16
e ABAREE Y 2 2 FE 24 %8 R, — —
IR y— =D R
(A) %100 6, 356. 8% 8, 105. 6%
(1,/2) X (B)

(%)

TRk 2 2FENBIFSSE 2 35, 2 2FEERTERE4 8 Filcky, YAy —.

=V UREBER Y AT OEHBEORHEEICOWT—HEE (v— Y U EADFKL.
U A7 HBORHAL « K5 b)) NS TERY £9, UhEFILEKL 2 SELRND
WHINET, B, ICYUEETELE VK 2 2FERK KON 2 3AEE 1 e

FHRIARICE M L7z SGE L2 5B 8 ORUE T

KRR E DIRTL

U FHTH Y FH A,

. RBEet R O FDOFEEZEORR
MOMHIE LD Y AL

10

AT 4 T A R R U




(%) R EERE~OREROY T 7T A LEEEKE DRI

SRR 23 FE LU B R DFE AL M HE A~ DR E K OV 7 7T A ABERE DRI TO B Y T,

1. #ERKR

(1) Bl HRYFHEMR (SPEs) —i
Fenll A FZE(R (SPEs) ~D&EITH Y TH A,

(2) fEHHLRFES (CDO)
EBHMRGES: (CDO) OB « EEiEd v £ A,

(3) FOMDYTF 5 AL Alt-A =7 AR—T % —
YT TTA A ALt-A =T ARV — B EBAMNEEL LR REREORG| - EE
ETH 0 A,

(4) PR ABIEEIRGES: (CMBS)
PAE M ANEIPEHIRGES: (CMBS) DRG] - FmiTdH » £H A,

B) LRy R TrAF A
LRV PR T A7 208B] - EEITH Y ¥ A,

(6) F Dt DFEAAL PG %%
Al BEITH D EH A

2. MBS EEHR
FEHEICB AT TT A L o— 2 BHEPEL~OEEIIH D TH A,

<K FREEAVRE S O FHZEIZ DWW T >

CDO : Collateralized Debt Obligation (fEFSHHARIELE)
CMBS : Commercial Mortgage—Backed Securities (P& RENEFIARLEL:)
SPE : Special Purpose Entity (Rl H BYEZEMA)

11 AT 4o T AEMmEREXS



