2013%8H9H
FEACAEa RBRAE A At
RESR LB E~DORE R YT 774 LBEEZE DORDL

ARk 25 AEEEER 1 TUE A 12OV T SR BT 4 — T 2O E (AL 20 4F 4 A) ITRS L7 SeEir) B
APNCHEDE | FERALRE S FEA~ORE ROV 77 T A LB ORIA B R L ET, EIXLL T oL T
R
(7 7FFAm—]

BT TTA bm— B A~ O B BRI IHV EE A,
NV T REBUTEY T 7T A Ln— B S SO R e 7 AR — Ve — X LR AR T,
(RESbPE %]
« PR 25 FREEEE 1 IR O AR — T — 3R D H AREN OGO C, WSO DI~ TR EBUF
FHEBADRGEN DN TNET,
YN T, FEAMELR Sl AE ELIZb OISV EE A,

1. |ERKR
D%5I B syFE %k (SPEs) — &
i) B B ZE(K (SPEs) ~D &R ZEIIHVFH A,

QfE#18 R ET 3% (CDO)
BEHHETER(CDO)~DFEITHVEE A,

BF MDY T TS5 L At-A THRBR—S v —
YT T TA L Al-A T AR —T Ny —H BAATEREL LT U RO B | - AR I H 0 FER A,

@EE XA B EIEREI 3 (CMBS)
P 2 R BN pE AR RS (CMBS) ~OEIXHVET A

®OLISLYCEIPLFUR
LRV R T7AF U 2O G ITHVFEE A

(EAR A A RBAE L2 4t



®T Dk (BAL : &)

ISR & A FEHER
[ENRMBS 11,019 335 -
O OAT A il S A 8,259 209 -
o5 BH] 6 Fl gk B 55 2,759 125 -
KERMBS (3¢2) 291 A 17 -
ABS (3%3) 326 0 -
IV Ry ) —b (3%4) 60 0 -

K1 YT T I b= CEZERE L TODBDIEHY EE A,
B BHEBNRAL TCOBA~y YT U REBUIY T 7T A La— B A~ O B e = 7 AR — U —
1T 1M AR T,

2. KERMBSIT I X TKEBUT R DOIRFEN DV TVET

3. ABSOEAEFEITT X THARENOTEMERE, V—2EHEHES CHY O EHELZ B M T LT 20 01EH
DEE A

¥4, VPR Y ) —NINEENDLIL Py T UNTAT 1T, TR THARENO R (LSBT DH0 T,

D~CREE (BEAT - £51T)
FREA o= O LA
AT e A 11,697 319 -

2. TN DB EIER
FEHICB TS, T T TIA L — EEPE S~ O E 1XH0EE A,

< B FEREHALRG S D HFEIC OV T >

ABS: Asset Backed Securities (& PEFALRAES)

CDO: Collateralized Debt Obligation (& %58 {R7E%)

CMBS : Commercial Mortgage—Backed Securities (P82 F A< B 2 AR AE25%)

RMBS : Residential Mortgage—Backed Securities (¥ 2 — AR FES)
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