2014F 5B 15H
A EtEREADBRERVY I T4 LEAEREDIRR

— 4R 4

DR TEALT & — T L OHmEF (2008 4 4 H) (R SN FlERIBIRENCIE S & | GEHLPE S~
BEROY T 7T A LEEEE ORI ZFR L ET,

AERALRERE~DOEE R L O 7 77 A ABHBEEOMEIILL TO L B0 T,

- 2014 4FE 3 ARMEETH T I3 2u— ICEBHRE LTS HDIEH Y £ A,

ANy VT 7 U RIZBWTE, BT T A AEEREM DO AR =Ty —F AR — N7+ U A O
B 7 7 RRHDETH, A= b7+ UV ARERICED LRI AR—V ¥ —OEEN/NEL
FGEBRFCBWTHORESHREZWE LV A7 302 0b D LT L THnET,

- HEFRALRG M OREEEARD T EIFFARMB S T, WL DREBUTRIERE £ 72 13K E BT
TR DIRGED DW= — 7 — VSR THARENOEEr — U EHELZEMFTICLIZb o), [E
AR SRS BB SR Lo TVVET,

&k KHPOHHAIZOWTUTOLIIZERL TWET,

AR X, RO EMEZEZ LI Wb D TT,
Jiﬁﬁﬁwa%ﬂﬁﬁkﬁ@ﬁ%mzt%®?¢Wﬁﬁi@ﬁ%@ﬂﬂ%m@wfwiﬁhh
72721, CDSOFEBHERICONTIL, SRR LIGZED DERIRAERF S E A2 72 LW fE
Zatdi L g9,

1.8]ERR

D% 5 B r9F 344 (SPEs) — &
BRI AAIEELR (SPE s) ~OEEZIIH D T8 A, (B3 B F)

i 2HEBD ey ik

#57 B B3 KK (SPEs) —fi% - - -

ABCP - - -

| 3BmatrEmT S SPEs _ _ .

SIv - - -

| >tuapsEmT S SPEs _ _ .

Zoth - - -

| >tuupMEmT S SPEs _ _ .




QE#EREEF (CDO)

(B4 1BF)

FR¥ i a8 EIIEZ
EFERIRIES (CDO) (3%¢1) (3%2) 15 0 -
L7 _ - -
ABS— ‘ 354 T T4 L Alt-A THORR—T v — _ - -
A= _ - -
cDO Y=

‘ SEHT TS5 L Alt-A THRKR—Sv— _ ~ -
I94T4 _ - -
‘ SHEHT TS5 L Alt-A THRR—Sv— _ ~ -
15 0 _
cLo Z=7 15 0 .
AF=Y _ — -
I9A4T4 _ - -
cBO Z=7 - _ -
A=Y ~ - -
I0AT4 _ - -
YUET199 — - _ ~
cbo Z=7 - _ -
A=Y _ - -
I0AT4 _ - -
o 2 - ] -
A=Y ~ - -

IDAT4 - _

xl.

K2,

AL TODEBARIESR (CDO) OEEROBIL,

35 CDOITK 15 {EMTT,
W CDODKARINGRIZ, ATD#EY T3,

(B f8M)

SRR AT

e if

Lo

AAA

AA

100. 0%

A

BBB

BB

B

AT L

et

BREH 4,216 ETHY . 5 HUHABRA




QEDMD YT IS4 L~ Alt-A THRR—Sr—

YT T TA L Alt-A =7 ZAR— ¥ — & B G PEICHE O LRE

B AR

on~F

OREAITH Y A, (E-EM)

i

BHER

ERER

FOMDYTTSA L At-A THRR—S v —

SEFEEhTLvEnNE—Y

RMBS

TYINTAT

ASYRAVRSAY

a2

@ X AT B ZE 4B REE 2% (CMBS)

PN A EERRGESR (CMBS) ORAITIH Y £HA,

(B4 BF)

53]

$E:20134F 12 AK

BHE

S TR

BXAT B EERFEH (CMBS)

EE:

KE

RRN

KE

Z Dtk

®LISLYCE-I7L4F VR

LARL YYD Re 77 A F U AOEEIZH Y FH AL

(B3 - {EF)

53]

SE:2013F 12 AX

BHE

SR

LANLYDR- D74+ R

BE

IR

HY—EX

Z Dt

®F Dt cx1)

(B4 BM)

il

BHER

SR

ANYTITFUR(%2)

2,488

A10

CDS

A0

RMBS

(3%3)9,356

783

41

ABS

1,224

36

Loy /—k

774

24

X1, Y77 T4 L —IEHEREL TWDHHDIEHD A,

2., Ny VT 7 RIZBWCIR, VYT A ABEERFEROT S AR—Vy—&ER— s 7+ VA O—HEBIC
G777 RSV FETN, R—F 73+ VAT E2ERITEDDRT I AR—T vy —DEIGEN/NEL<, M
ARV TH RESHEEZWED U 27130720 E 0 Sl L TinET,

%3. RMB S OWFRIE, TKEEUF AR & 7o 13K E BUR SR KRS O £

EDOONWTZE—— VS K

6, 278 &M, TAAKRENOEE R — U EHEZEMNTIC LS D) K 2,569 (@M., MEER SRS
PRI ZR ) #9608 B & 7o TV ET,




25 R EEHROAR

YT TTA L — T

EHEEKE L TWDHDEHY FHA,

(B3 -48F)

B (i SHEE eSSk En] o 3 (Bl
AEFIEEmESE 13,859 850 30 100.0%
CDO 15 0 - 0.1%
CMBS - - - -
ANy IFUR 2,488 5 A10 18.0%
CDS - - A0 -
RMBS 9,356 783 41 67.5%
ABS 1,224 36 - 8.8%
gLy /—k 774 24 - 5.6%

3 DthDBIE R
LBHDOFETHLIE T T 4 T AEMTIE,
EFHLTWET (W77 I3 20— ~OEBEEEITIHY THA),
ZOMOFEFITHB T D FERERERES~OREIIH D £ A,

AEZALPEH A SISOV TR 138 (& H (Riflll) D& TR

< B FRAEFALRE S O HFEZ OV T >

ABCP : Asset Backed Commercial Paper (EMHEHfEI~— ¥ /L ~—/3—)
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