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@ULALYSE - I74F Y ARVELOYRIDEND— - - - - - - - - - -

(Ol 377,257 19,169 27,817 23,049 17,071 951 465,315  92.8% 12,273 36

a) FEA—EHEIBREES (RMBS) 360,665 17,721 3,266 2,694 291 - 384,639 76.7% 13,448 -

S5t FERRTIEREE 190,103 4,435 - - - - 194,539  38.8% 6,478 -

56 KEBFREBEES - - - - - - - - - -

b) ZDHDABS 16,118 - - 1,749 - - 17,867 3.6% 47 A 42

c) Call Option{${E % 473 1,447 24,550 18,604 16,779 951 62,807 125% A 1,223 79

i 382,468 20,506 34,212 31,665 31,116 1,556 501,525 100.0% 11,389 A 997
[ 5 X 76.3% 4.1% 6.8% 6.3% 6.2% 0.3% 100.0%

SHYITTSALEERE - - - - - - - | - -

GLPyh- TIAILR RT YT (CDS) D&t FIFETE TEA KR VB DR T> (B JHHM)

AAA AA A BBB BBLT ZDH At GE | EHiEE | RBREE

LIk T4V ATy T (FE) - 8,649 17,000 7,948 500 - 34,097 100.0% A 101 61
=H: - 25.4% 49.9% 23.3% 1.5% - 100.0%

55 Y I TS5 LBENCDSTERIGI - - - - - - - - - -

KEMEEL. RDEBYTYT, ABS-CDOILKE. CLOIKERM . B E AR B ERRITHIEENDTREE
(F74R, ¥R EEEES) . FEO—VEEIBRIAFEENOEEN—>, ZOMOABSIEENOA —tO—F B [HHEE- ) —XEEE.
LD TFIAINN RTYT (RR) DSBEREENORETT,

KEBBHF2011 EEHEAISEIMFHRETHOFRIMERRVHIBLETY .
MR IR R EE RS — BABHABRA. L—T4—X, RV —F-7UR-T7—X O RYIBMAETHBLTLET,
BUOKALHIEEF. RUEVVEATRHELTVET .

(g
ABCP (Asset Backed Commercial Paper) : & EBRIT— v )L R—/3—
ABS (Asset Backed Security) : & EB{RII 5
ABS-CDO (ABS-Collateralized Debt Obligation) : ABS (& E{BIRFE %) BT EELL TRITEINHEHIBRIH
CBO (Collateralized Bond Obligation) : fR#BREE# (RFERMAEEL TISHME LR BRE )
CDO (Collateralized Debt Obligation) : E#BRIIHF (BHOO—LAENSBREIN D EELZRMFEELL TS EL-BHERISH)
CDS (Credit Default Swap): JL- U vk TI4ILM-RDyTURHEDERYRVERRET S TOTHLaV 1R ETHTY/AT1TEE]
CLO (Collateralized Loan Obligation) : A— BRI % (A— FRHEELL TS L EFHIBRIS)
CMBS (Commercial Mortgage Backed Securities): B AR EIERRI S (BEXATBELENEELL TS EL-EERRISH)
RMBS (Residential Mortgage Backed Securities): {f EA—ARH#EIBRIIH ((FEOQ—ERFEELL TS L= EERRIS)
YITTSALO—2  BEICEHCRERRN DY . BEOHBLLERBEKENGOENST-EEICLYBBL R (T51L) TIHETRENZTON

BUMEYFERRELIBEARGOO—2OIET, BEDO—VELNTEEREZDIA . £FITEHL

Call Option{F{E % : RATIRICHI B ANEE TEHER NS oN TLDHES
LNLY DR I74F VR ¥ -BEOBRORICRESNS, EICHBEREEDF vy 270K FLIZT7MFUR

Lk
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