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17

A16

1

+

ol

45

39

37

25

21

17

A16

26598 # g%gi

RES |fEIREE

18

20

16

+

ol

18

20

16

27E3 R H g%gi

RES |fEIREE

10

10

A0

+

ol

10

10

A0

279 H fg%éi

RES |fEIRIEE

25

26

23

A23

+

ol

25

26

23

A23

2843 H g%éi

RES  |fEIRIEE

16

+

ol

16

2849 F #f g%éi

RES |fEIRIEE

A0

.I.

ol

A0

203 H#f g%gi

RS (|fERREE

Bt

GE1) BAXRBEMEEALTRTRLTEYEY,

(GE2) FR29EIAXRKRICIE. ATNSUREIZ OGN BB ELZELLLOMBANEENTEYET,
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@ REIRMEIE B AEE) LT OAINSU RIEDEE

HH = HEELRIT

(B3 {EM)

25F9RHALIAT | 26F3AHA 2659 R #A 215E3A 4 2159 #A 2843AHA 2859 A A

R4S R4S R4S REH RES REH HES
EE R LR - - - - - -
BEEL®E - - - - _ _
& % % 8 1t - - - - A15 -
B ¥ & # 9 - - A0 . _
Zz ) fth N A16 - A0 A8 A0
& it 3 A16 - A0 A23 A0

GE1) BAXRBEMEEALTRRLTEYET.
(GE2) NEHERME| - FHEEBETFRBE. BEE) ISR HEEIE T, [HEHER
FEEINE) . BEUMETR(SUHEL. REBLE. NE. SHEE) 28D
BHEUIET. RBEECLIEERSE
T 2o C ERADFICESER. EHEEOERNES

(GE3) FtE L, —BINEZEERNICFH ELELOTH, £0%R., AR - FHBEICESEEUET,

BIEME. BIRELSRESN B EICE, TEREN ZHED L, FEL0E) TR
M \E I DI LFZEEEH LLTEYFET,
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7. XEHRERRSE [BiK]

O Mo ERENEER

HH = HEELRIT

D £ RWS (B EHA)
295E3A K 285E3AFK 2859 A K
e (maE e e 2,538,325 2,515,868 2,491,916
m & % 209,227 215,294 206,744
[ #* x & % 3,795 3,774 3,339
O£ - BB X - B R R B % 150 800 150
2 Y % 15,724 17,795 18,700
BE-H R BBk E 21,339 18,731 20,510
1% E & g % 38,282 29,632 41,893
E w0 % I 56,558 62,743 59,204
m ox % N E % 122,842 110,774 109,411
& m % B ®m % 378,143 382,603 420,792
x ) & % 488,963 513,521 500,767
# & % # % 71,903 84,067 74,690
T o # ¥ — £ =z % 167,629 152,182 156,382
N th 8,263 22,970 15,107
z o fte 955,501 900,977 864,222
BARUBHIEBRS BB 8 EH - - -
B 5 % - - -
% Rt m& B - - -
z o fte - - -
& 5 2,538,325 2,515,868 2,491,916
@ £FBRYRHEIEEIE (B4 EHA)
294F3A K 284F3AFK 284F9 A K
TR s BB RSB E) 12,888 22,966 17,115
P & % 1458 3,184 1,595
= #* 5k & % - - -
% - B R X - B R OB B % - - -
o Y % - - -
TR - R BB oKk R - - -
1% § ] 5 % 0 66 66
E ® % B E % 19 19 19
mox % hoE % 432 320 340
& m % g B % - 125 -
x ) & % 1,280 1,288 1,284
m B & % % 11 - 125
T o # ¥ - £ =z % 46 46 46
L N th - - -
z o fte 9,640 17,916 13,637
BARUESHIERSMBME 8BTS - - -
B i % - - -
% At % B - - -
z o fte - - -
& P 12,888 22,066 17,115
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HH = HEELRIT

Q HEEO—ES (B HHM)
204F3A K 285E3A K 285F9A K
284E3A K 2859 AR
HEBEED—UES 2,856 A 796 A 314 3,653 3,171
FEEOD—-VES 2,385 A 777 A 307 3,163 2,693
oMo —rES 471 A 18 A7 489 478
@ P EERTERES (B EHAM)
204F3A K 284385k 28%F9 Ak
284F3A XK 284F9 K L
b EEZRTEHE 1,826,496 55,363 73,605 1,771,132 1,752,890
mphEZRAGTE S LR 72.0% 1.6% 1.7% 70.4% 70.3%
8. %, . HS. RHEDRERE
[BK] (A EHAM)
204F3A K 284385k 28%F9 Ak
284F3A XK 284F9 K L
® % (K% 120,660 98,805 A48,800 219,465 169,460
=
(%) 174,415 266,141 24,684 240,557 199,100
- & (R7%) 2,731,921 8,146 A23,109 2,723,774 2,755,031
(F%) 2,760,386 573 4,609 2,759,813 2,755,777
¥ & (R7%) 2,866,434 78,940 A25471 2,945374 2,891,906
(BUEEMES) (F%) 2,908,734 A157,074 2,091 3,065,808 2,906,643
& o & (K% 2,538,325 22,457 46,409 2,515,868 2,491,916
(F%) 2,534,334 A124,715 21,788 2,659,050 2,512,545
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. FR28EE RITREOH—EAMRE
1. FRBELE(SMBELEES) [BK]10EH)

HH = HEELRIT

264F9 A % ERCES ETEES 283K 285F9 A K 295E3A K

BRAR—2Z 1.88% 1.35% 0.94% 0.90% 0.67% 0.50%
EREAN—R 1.91% 1.38% 0.97% 0.93% 0.69% 0.50%
2. BEHKXICOLVT [BE)
(1) REHRK (B {EM)

WEEREEA—Z | BEHfR—X & HERE
28538 K 311 547 235
285E9 A K 366 659 293
29538 K 367 806 439
CEEARBZEEBEEALTERRLTEYET , UTORRICSOVTERETHYET,
(2)EHLEaLBERD5ER

ZUTENEER A,

(3)BIBMNIEEIZDINT (BfL:(BH)

HAERERES

5%, HiE IR

2843 A # 13 -
284F9 A & 4 -
294E3 A # 1 A4

3. fpERITFEHICONT [BH#E)

SRS (B &)

e BTHALE (MR ER) | SHBEIcEHDIHE
2843 A K 17,711 A 3.5% 70.4%
2859 A X 17,5629 A 1.0% 70.3%
2943 A K 18,265 4.2% 72.0%

4. BARITEREERT. REORFEICDOLT [BiF]

a ITEEEDRTHE

(B {EM)

BR 5548
2843 A # 433
2849 A & 116
2043 A H 297
b. REED IR5E28 (B EM)

BR 5558
284E3 A Hf 443
284E9 A # 128
294E3 A Hf 286

5. BER&BEARE [HE]

(B {EM)

RE
2853 K 280
2859 K 80
29%E3F K 80
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V. REBEREDHFARIMEFICONT

1. MRS & & DB AT RETE D B

HITIETIRIERL & & EE D RN ATREMEICRI 9 D@ M EE | (B RS EEERIEH5265) 1261155 521
ZEL,. —RERFORTD1— ) T ORR BN RAFNOREREEEEZT LLTEYET,

HH = HEELRIT

(CSE)ERABFHER
(B :fEF)
H27/38A H28/3%A H29/38
BHAB (BRBRESEERGM) 321 151 345
2. BREB®EE - AROFLRERA
(B4 B
295 3R K 28F3A K
28F3ARL
% iE 37 o & E 380 77 303
B eESEARERBESE 153 A 43 196
EBRHAESIZEESEARELZBE 27 2 25
F i ;£ F E W OB B 206 1 205
T Ofth B/l EHEMEEBE S - - —
B % £ o # B x #B % - A 21 21
Z ol ity 157 47 109
Ih Hi 542 A 14 556
E i % 3] = 1) A 162 91 A 253
% i 3] & =1 & 168 75 92
T Ofth H S EMEERS 159 91 68
' E B € B E O fti # 212 2 210

CHERFRUANREREEE - BEOBICERZMNTVO, BER—RZLHLTEYVET,
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HH = HEELRIT

V. ML ET VAR —Ov—FORR

1. CDO. CMBS. RMBSES:ET YR F—T v —

L1474 )L—TF D CDO (Collateralized Debt Obligation) , CMBS (Commercial Mortgage Backed Securities) . RMBS
(Residential Mortgage Backed Securities) BED THRAR—v—ILLL FD@EY T,

(BEGL:- (B

29 3AXK 285F3AXR
CDO 0 0
|43k 0 0
CMBS - 28
757 - 28
RMBS 3 5
EE 3 5

2. LN\LYYI7A4F R

LIFTIL—THRRELTNBLNALYS - TD7LF U RITRBIVAR—Sv— U T D ESYTT,
BB UTOLEL. BINI7A4FVADEDIZHELTWSO0—C0RE (BEDERERDYIFAFUREES
L)EEEHLTHYET, 2L, BEBERKEREZDLDERVTEYET,

(L {EF)

204E3A K 284E3A K
O— ks 860 881
AZYRAURSAY (REFH) 50 55
& &t 910 936

Hhigi Bl D E B IER

(BEfSE-{2F)

208E3A K 285F3A K
ek 255 376
[y AE 66 81
BA 557 449
KFEM 32 30
& &t 910 936

G RS, BARMRBERIELALTRRLTEYET,
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