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&t - - - 232 216 219 112 A108 4
BERE _ _ _ R _ _ _
25/9%4 ey 0 2
FES  |fElREE - - - - 45 18 17 A4 3
&t - - - - 45 20 17 A4 3
WERE _ _ _ R R _ _ _ _
26/38 | pmien
FES  |fElREE - - - - - 45 39 A2 37
&t - - - - - 45 39 A2 37
WERE _ _ _ R R _ _
26/984 EiEz 0 A0
FES  |fElREE - - - - - - 18 2 20
&t - - - - - - 18 2 20
WERE _ - - _ _ _ _ _ _
Rk (IR - - - - : : - 10 10
&t - - - - - - - 10 10

GE1) EAXRBEOEAALTRRLTEYET,

(GX2) FR2IFIARESICIET, FTNSURLIT OGN BIEEEHEL-LOIEANEENTEYES,
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“rAEH HEETLERT

@ fEIRfEE R B S EEE) LT OFINFU L ORE
(B4 fEF)

23/98A LLFi 24/3%A 24/9%8 25/3%44 25/9%A 26/3%44 26/94A
EEHD EEH EEH EES EEH EEHD REH

AR R N OHE - - A15 - A0 - -

E # E #A 13 0 16 A46 0 AT 0
z ) fth A42 9 A12 AB2 Al4 AT 2
=) & A29 9 A1 A108 A14 A2 2

CE1) BAXRBZEMEERAALTRRLTEYET,

(¥2) NEERWE) . BFEEMEFRKRE. BIER FICRHEEVIET, BEERD
rEERNE) . FERAETR(SUHELE. RERA. &, SHEH) (LD

EEYIE T, A BIEEF(C L HEEME

FZDih] C BRUSFICLDEUR, BEHFEORIREF

(G¥3) REtNE L, —BIEHEN NG ELELOTE, 20K, E0-FAWEERICKHEETET,
BERE. BQENIRBSNGEICE. TERENIZRHED L. TEFRNE ) R
IR | F T EDMLIICHEZEREF ELTEYFT,

_13_



7. FENRHERKRF [Hk]

O S EREERNRER

KR HETHRIT

O REH RS (84 FHM)
21E3E % 26E3A K 2659A %
B R R A | 2,781,445 2,649,085 2,721,623
m & % 264,304 296,071 278,522
. #* K & % 3,139 2,443 3,076
i % - B R % - B R R R % 1,627 1,879 1812
2 & % 22,155 22,291 21,901
B A - AR -BBR ok E X 14,339 6,143 10,229
% 7 & & % 40,229 56,365 45,369
 # % ® & % 82,284 112,202 104,530
o= % N o®m % 127,820 128,374 121,083
& ®m % g B % 433,157 384,041 414,413
x B & % 604,207 667,064 636,908
n & % ® % 116,714 112,271 114,938
z 0 ¥ — £ =z % 160,315 155,684 166,989
N 40,402 45,480 42,012
z ) # 870,747 658,770 758,935
ERARUBHIERS BRI YT H - - -
B s % - - -
% A % B - - -
z o # - - -
N 2,781,445 2,649,085 2,721,623
@ £ RHEEEIE (g EHM)
27E3A K 265F3A K 265F9AK
~
TR nmEB2 BRI B 38,143 19.275 51,908
m & % 3,365 3,111 3013
B # K & % - - -
i % - B B X - B MR B % - - -
2 % - - -
BE - H R BBk E % - - -
1 7 & 5 % 66 66 66
® # % # B % 21 21 21
m o= % Noox® % 1173 1972 1541
® ®m % g B % 7,800 31,296 13,026
x B & % 6,294 20,408 14711
w & % % % 238 351 351
z 0o B ¥ — £ = % 46 - 2
w5 oA #% B & - - -
z ) # 19,137 22,046 19173
BARUHAER2RBE B EH - - -
B s % - - -
% A # B - - -
z b # - - -
N 38,143 79,275 51,908
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KR HEZTHRIT

Q HEEO—ES (B HHM)
274E3AR 26£F3A % 26459 A K
265E3A KR 26459 AR
HEEOD-—VES 4,009 A 1,309 A 864 5318 4,873
FEOD—VvES 3,974 A 1,045 A 608 5019 4,582
oMo —rES 35 A 263 A 256 298 291
@ P RERTEHES (B EHM)
214E3A K 264385k 264F9 Ak
264F3A K 264F9 A KL
hhEZERTEHSE 1,927,407 137,624 51,112 1,789,783 1,876,295
mphEZRAGTE S LR 69.3% 1.7% 0.4% 67.6% 68.9%
8. % . He . EHEDESR
[BK] (Bfi:HAHM)
214E3A K 264385k 264F9 Ak
264F3A K 264F9 A KL
& % (R%) 246,112 48,562 17,226 197,550 228,886
=
(F%) 216,055 49,613 12,794 166,442 203,261
- & (K% 2,710,278 A54,991 253,645 2,765,269 2,763,923
(F%) 2,731,351 8,675 846 2,722,676 2,732,197
bi:| & (K% 2,996,931 A21415 93,559 3,018,346 3,090,490
(BUEEMES) (F%) 3,008,382 2,034 13,623 3,006,348 2,994,759
& & (R7%) 2,781,445 132,360 59,822 2,649,085 2,721,623
(F%) 2,677,817 72,830 60,068 2,604,987 2,617,749
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II. FRi265EE SRITREDH—EMIER

KBASH HETORIT

1. FERRELE(EBEEESE) [EF]ILER]

24F9R K 25438 K 25598 K 265E3A K 26598 K 213K
BAR—Z 3.80% 3.83% 3.21% 2.98% 1.88% 1.35%
EEA—R 3.91% 3.96% 3.29% 3.00% 1.91% 1.38%

2. RAKKICONT [EEF]

(1) REHRK (Bifr - {BEM)

WEEREEA—Z | BEfE~R—X & HEE
26538 K 410 416 6
265E9 8 K 422 429 7
IEX)CES 279 542 263
CEEARBZEBEEALTERRLTEYET , UTORRICSOVTERETHYET,
(2)EHLEaLBERD5ER

ZUTENER A,

(3)BIBNIEEIZDINT (BfL:{BH)

HAERERES

55, B8N

2643 A # 60 -
2649 A & 2 -
2743 A H 13 -

3. f/hERITEHICONT [HiEK]

SHES (B {EM)

(1) BIHALE (BERER) |gnBschn btk
265E3H K 17,898 A 0.9% 67.6%
265E9 A K 18,763 4.8% 68.9%
YEX)CES 19,274 2.7% 69.3%

4. EARITRERERE, RERORFEIZONT [BiF]

a I EIEEDRTHE

(B {EM)

BR 5558
2643 A # 487
2649 A & 267
2743 A H 558
b. BRERDIRFEEE (B M)

BR 5558
264E3 A #f 526
264E9 A # 254
2743 A 1 550

5. ERAFERS [HiK]

(B {EM)

Ee
265E3A XK 3,456
265F9RA K 3,393
275F3A X 1,938
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HAEH HBELRIT

V. BEHEEEOHARLFIZONT

1. MRER & & E O BN FTREIE O XM R VRO RBFT GO REYVIARM

LITEIPIRRSA4ZEE COZHEAL. FRORBAEDRBYAMESERIELTEYES,

BE. FR27E3ARBARET SRBLORIERE. ESMBEETOTSLRICFBEDT REENREDRE,
X KEYIT T LMEZFICHER L -ERMTIEORIELICE > TELBMEEZT DB X DIRAGNELEDIE
REMGERICIYRELELELIDOTHYFEY,

) TRERESEEORIATEEHEDOHIEICETIEELOREV I (BARLRRHIHSEEZERBEFE66T)

2. BEDEEHR

(BT B

H25/3%8 H26/3%8 H27/3%8
£ B M (— B3 ZEM AN 439 457 490
(s E ) mER:LEHE 400 455 475
B3 W 0% M om B @ 404 511 578
(s E ) mER L LEHE 340 400 495
BERT R (BB RIESER ) 159 299 327
EEEEE R 357 512 706

3. MEDRABHFHREYE

(B3 48 )

GE5ES
BEHYDOBMIEBLLEME OB
EHEME (— BB TEAN 1752 3
B3I M 2 MM R & 1702 FIEDRELYI= B0 TIE. BEFHOTHENRE
HEGERTEREBY B (X) 1836 BIRL. RFMISHELTEYET .

4. REREAE-AROELREREA

(B3 {8 )

& 13 B & & E 411
HES 4R EFAREELESE 224
BREBHAAISEBEEAREEBRE 32
F M@ OE % B & OB & 8 245
TofttFMEESFFEERES -
BB L o B B R B £ 54
z 0} fth 192

i B 748
B i % 5l = ) A 337

# 13 i & a8 & 167
TofttFMEESFFEERES 162

' OE ® £ B E O # %8 244

) ERFRAOREREEE - BEOBICEZUALRNO. BER—RZLHLTEYES,
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ettt HETHBIT
V. SEFEBEEIOIRR—ry—ZFDRTR

1. CDO.CMBS. RMBSEH EIHRR— v—

L4974 )L—T D CDO (Collateralized Debt Obligation) . CMBS (Commercial Mortgage Backed Securities) .
RMBS (Residential Mortgage Backed Securities) BE D ITHORR—Sv—([ZLL T DRY TY,

(BGL-{EM)

TR26FE12AKES TRR21EIARES
CDO 0 0
EER 0 0
CMBS 35 30
BAR 4 -
ToT 31 30
RMBS
| B&

2. LI\LYDIDPAFUR
LITTILN—THNRELTWBLALY S - I7AF U RITRBIVRAR—Sr— LU TDERYTT,

BE.UTOEREF. BIRT7A/F UV RADEHIZHELTNSO—2 DEEBEDRENRERHD ) I774
FURFLZED ) ERHLTHYFET . =L BEERKEHBDIDZRINTEYET,

(B - fEF)

Tl 26 12 AXRES TRk 27 F£3 AXRES
(mEI: =1 989 846
ASYRAVRSAY 39 36
(RETH)
&Et 1,028 882

Hhigt Bl D IR =N ER

(BGL-{EM)

T 26 12 AXRES TRk 27 £3 AXRES
Jbx 423 409
R 58 & 56 60
A 475 349
RIFEIM 74 64
&t 1,028 882

CE)EEHEREE. EAEMRBELIZRAALTRELTEYET,
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