TR 2 248 A1 2 H
=AM RS
AHFEBARNOBRERVY T TS/ LEEREDRR

1. F#5I B MRk (SPEs) — %
(AL )

EE VRS ESHErIEiES AT 3EAR R

(FRk224F6 H30H) CERk224F3A31H)
FRFA AR | EBHELR 52 AR | EBER
el B B FZEIK (SPEs) — ik — — — — —
ABCP — — — — —
I YA T 5 SPES — - _ _ _
SIV — — — — —
5 Y AR T HSPEs — — — — —

2. EHIBREEZ (CDO) (B - f5 1)

EEAVLES EH S IEIFN ATS SRR
(CERi224E6 H30H) (CER224E3H31H)

A AR | FEBHER L2 i A | FEHHER
B HEFES: (CDO) 29 A0 A3 39 A2 12
ABS-CDO —
=7 —
SHYT T IA L Alt— AT AR~V — — — — — — —
A= —
TIAT 4 —
CLO —

A= —
TIAT 4 —
ZDHDCDO (3%1) 29 A0 A3 39 A2 12
=7 29 A0 A3 39 A2 9
A=y — — - - 3
TIAT 4 —

%1 TZofoCDO) I2iE, BEXVEOZ LYy FE2BRTAHCDOLZTHMLTEHY £3,
X2 EFECDOOKEMABINRIZLLTO LY T,

(Y4551 T FHWIRR - AAAK : 2 9{EM (&FIZEDLEE100%)

BIFEEE R -AAAK : 3 9EM (BEICEDDIEE100%) )

3. FMD YT TISA L A-ATHRAR—Sv—
R 1)

EraluESEEEE UILER AT S 264 R
(CPR224E6 H30H) (ER224E3H31H)

IREA A | EBUELS IRFA BN | FEBIHEAR

FOMDYT T T A L Alt— AT AR —T ¥ — — — — — — —
FAEE LSRR e — — _ _ — — —
RMBS — — — — — —
TINTAT — — — — — —
a3yhAURT A — — — — _ _

. SRR A R A



4. BERAREIERKIES (CMBS)

(Hhr: M)

EEALES EsmpiiliES IE=SS=% S
(CERk224E6 4 30H) CFp224E3 A 31H)

RHAlf wARAE | FEBURLE IRFAll B | EBUHAL

FaE AR B EE IR AES: (CMBS) 50 A0 — 50 A0 —
HA 50 A0 — 50 A0 —

p N — — — — — —
PR — — — — — —
S| — — — — — —

Z DA — — — — — —

5. LINLY DR ID7L4F VR

(AL M)

W IR E A RIR

(CFRk2246 1 30H)

AT S4B R
CP2243 31 H)

ARl BRI | FEBUALE

WA AR | B

VALY VR TG A

i

RS

6. T DM DFEZFLE &R

(AL M)

EraluESEEEE UILER AT S 264 R
(ER224E6 4 30H) (CERe2242331R)
REAT AN | EBHELS IRFA EHEN | EBURK
RMBS (3%1) 3,026 116 — 3,101 55 0
P 2,624 93 — 2,644 34 0
SRR (3% 2) 402 23 — 456 21 —
RSN ORESRA LR (3% 3) 1,576 A 24 0 1,690 A 17 A 31

M1 COENC, BABEICS O TRMBS (EEAMERHES (BEemARER) ) 20 L TR0, ZORHIEUESH
WEABFO B0 TF, 723, BHEEC TRAT 5 A2 TR BT Th 5=, S2EsEH Y T A,
(45 1 IR R 4 1, JEBURRS 9470 L, A ICRARIER WA © 4 2 (10, SEELAS © 3227 L)

%2 SMERORMB S 1, & CREBRRE K KRR LEREOMB S T,

X3 AN, UA—R - FaT A Loy, CMSHESER>THY £,

7. il iLEAER (LEE1~65F)

(Hhr: M)

E¥ AlES: R SilEFR BTSSR
(R 2246 H30H) (CER224E3H31H)
2 aRIEG | FEHER It AL | EHBLE
RESR LS S A 4,682 91 A2 4,880 35 A 18

() 1. Beiix, S50 GMiE (T U AT 4 72NET 55 DICO0WTUET U AT ¢ TS OFHE#HLE & O 2L Tk £,
MHRHEIEEIL T 7 — D = OREENTZEOERA L TEY 30, 7 e —0 =% 0 ORMEAFRERRN—ED b DIC
DOWNTIE, BHNE TR L - Bl 2 8 L TR0 £,

2. BHHERIE, SVERZ OMA SR O 2 BB AR FICEH L LB ON—2A CREBLTE Y £,

3. EBHINT, FEAHALR, B OEE SRlns i O K LB S HIE 2 xR & LT £,

(FEB P & D Xy JL B & 1

WFESFHEMEE MRS 1 2 5ICAIY . EAGmPER 2 BRI LMABAENTT UNT 4 TRy LTRES 5 2 LT,
BB T UNAT 4 TESICOWTUTRHEAERZ Y O#ER L LR EL TR £97, )

I IRBRER A AL




