2012%5H25H
FEACAEa RBRAE A At
RESR LB E~DORE R YT 774 LBEEZE DORDL

WRR 23 AR EER BT DN, Rl 2 E LT +— T LD HEFE CERk 20 4 4 A) RSN Je R BR R Bl IS
&, FERLRAME OBV O 7 7 T MBI BR O RIA PR L E T, BB T OLB0 T,
(7 7FFAm—]
BT TTA bm— B A~ O B RE IIHV EE A,
U7y REB U T T A ba— B L~ O ) e = AR — U — 1 LEFRE T,
[FER{tERE]
gk 23 FRER DI AR — T — T T X THARENOL D THY S OLDITHIER A,
BN T, BAMEL - Pl AE ELIZb OBV EE A,

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

QEHIEESTE S (CDO)
BEHRETEZR(CDO)~DOEE ITHEH A,

BF MDY T TS5 L At-A THRBR—S v —
YT T TA L Al-A T AR —T N —H BAATE L LT B OB | - FE I H 0 FER A,

@ X AT B EIB{REE % (CMBS) (BART - (EFT)
RFf & B R FHHRLR
2% O FR23FE12 AR
P 3 R B PEFE (R FE S (CMBS) 111 112 A4 -
HAS 111 112 A4 -

KR ERAREEIT T R TE T 4AE L > TWVET,

®OLISLYCEIPLFUR
LRV R T7AF U 2O G THVFEE A

(EAR A A RBAE L2 4t



®FDfthxn

(BAL : &)

IRFA FERi= E FHIFELE
RMBS (3%2) 10,282 354 -
O LA Rl SR 7,014 209 -
OH BRI 4 i B 45 3,268 145 —
ABS (3%3) 374 2 —

X1, Y77 I 0= EERE L TODHDIEEHV ER A,

B UHMEELTWA N YT R U 7 75 A La— L BE PG A~ D R = AR — D —

X R T,
CDS., 7Ly ) —hDO G| - BEdiZdh v ER A

2. RMBSOEAMEMEIZ T R TAARENOEER— THY BN DOEEr— 2B T ET20DITHY EE A,
3. ABSORAMEPET T ~THAENOZHMERE, V—XBHEHES THY IO EHEZ RN TET20013H

DER A
D~CREE CXER={))
IREA & A EHIE R
AR b S LR 10,768 352 -

X ERERROTIAR =V —ZT X THARENOLOTHY, I DLDIEHVER A,

2. TDHOEEER
SHFICBTD, BT T TA L — B~ DR E THEE A,

< KHEEF LRGSO
ABS: Asset Backed Securities (¥ FEFRLRAEA:)
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