ubobooboooobood
ugbooobgaaoo

AEFALF M BEA~DRE R Y7 774 LBEERE ORI

YRR 21 AREEE 2 DU () s IS DWW R B LT 4 — T LD WA F RS SE R BRI
D& GEREPELFEA~ORE KL O T 7T A LB E ORI AFIRLET, MEIILL T D LB TT,
(47 7T 5m—]

V7T I L — B LS OEERE TSV ET A,

Ny VT REIRUTCY T T A b B S~ D R e =7 AR — Ve — 1349 15 BT,
[REZ (LA %E]

YRR 21 ARFEES 2 D] () RO AR — Vv — 13T X THARERNDOLDTHY SO DIEHY

FH A,

1. HERR
@% 5l B B9 F & (SPEs) —fi
FrpI B H)EE 21K (SPEs) ~O&E 1ZHVEHE A,

@E#HIRRE 2 (CDO) 0Doooooo
BRI & AR EHER

EBLARES: (CDO) 3 A 0 -

L T 42 7CDO 3 A 0 -

|~‘/:77 3 A 0 -

% ABS—CDO, CLO, CBOOHA| - FEEIIHVEEA, VT T I 0~ BED T/ AR —T % —1IH0 E
A,

% EREEIT TR TCHARENEGERITOZI AR =V —THY, A RITOLDIEHVFER A,

¥ BAHIT R TAAARR LIRS TVET,

BF DD YT F5A L Ak-A THRKR—Tv—
YT TTA L A-A AR =T — " B EFEL LT RER LR OB | - FR B I HV FEH A,

@ﬁ%ﬁﬁ*ﬁ@*ﬂﬁﬁ#(CMBs) ooooooog
S & AR ST Ei=EAN
BE ER21E6H K
P 3 AR PEFE AR SRS (CMBS) 231 235 A0 A5
H A 231 235 A0 A5

K FHRERAARFEIT T RN TE T4 AE L L2 > TWVET,
X OEBHERIIEGHIE L 2> TOET,

ugbooobgaaoo



GLNLYSR- 7L TR
LARLyUR T 7 A F L ZAOBE | - BT EE A,

®F D x1) 0000000
A & A FEHIELE
RMBS (3%2) 7,985 61 -
AN B A o B AT 4,452 60 -
b KC[H & it B 5 3,532 1 -
ABS (3%3) 1,240 A0 -

K1 YT T I b= CEHEREL TODLDIEHV A,
B BHEPMRELTCNDEAN YT U REB LY T ST Ln— BEEE S~ OB e = ) AR — U —
1349 15 EH T,
CDS, 7Ly 7 —bhOES| - Fmiddb 8 A,
%2. RMBSOEMEMHEITT X THARENOEEr—THY, A OEER— 2 BT ET2HDITHVEE A,
3. ABSOEAEPEILT X THARENOTTEMEHE, ) — AEHEHES THY A DOEHEL B T LT 20 01EH

NEFA,
D~ aEt ooooooo
FEA & AL EHELE
AL E AR 9,461 61 A5

X EFREEOTIAR =V —TT X THARENOLDOTHY, HADLDIEHVER A,

2. ZDHDBYEEHR
F BB D, YT T L — L BERE A~ DR EITHV FEE A

<A REIEZLRE s O HFEIZ OV T>
ABS: Asset Backed Securities (& FEFRR:ZE2%)
ABS-CDO:CDO of ABS (& PEFRIRAESR 2 S B PEL DR A IRGES)
CBO: Collateralized Bond Obligation (& 7% FE % FE7%)
CDO: Collateralized Debt Obligation (ff A FRFTEH)
CDS: Credit Default Swap (7L k77 4/b b+ AU v 77)
CMBS: Commercial Mortgage—Backed Securities (P52 F AR &) pE AR FIE)
CLO: Collateralized Loan Obligation (= — B {fZE%)

RMBS : Residential Mortgage—Backed Securities ({E & —AH{EIES)

0o

ugbooobgaaoo



