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I. Bk

KR HEETLRIT

GE#E] (Bfi:-BHM)

L3P HREH M HTSE 3003 1A 3 & AR

(FR25F 12 A ) BRI L (FRk24F 128 H)

EAEARAE X 1 60,137 A3,769 63,906
BEFE 2 33,069 A1,322 34,391
BB EF & 3 9,295 3,089 6,206
FFEIG Rl 4 6,980 2,182 4,398
ZDMEBF A 5 11,191 AT718 18,909
BE 6 28,905 A307 28,598
EREREERBME X2 7 31,232 A4,076 35,308
EEEEER 8 A2,900 A461 A2439
EHEEN 9 A1,267 A469 AT98
BRI EE5 SR ALE 10 A2,243 11,947 A14,190
—REESI AEMEALE 11 A8,168 24,769 16,601
FEBIMEIES | LB EHRAR 12 - - -

Z DD EEFTEERS 13 1,601 7,066 A5,465
{EEMEHEIR 28 14 7,525 6,176 1,349
FINTVAERGIE AR5 SEHMRALE 15 A348 A411 63
Nk 16 11,905 12,264 A359
FNEIcLREER 17 - - -
Z Dt 18 1,097 2,839 A1,742
R R 19 41,334 10,567 30,767
HAlE R 20 A14 140 A154
BEEREATEF MRS 21 41,319 10,707 30,612
EABL ERBRUEER 22 A2,069 A640 A1,429
EANGERESR 23 A5,065 A6,581 1,516
DR TR 24 A48 5 A53
7o 2 HA I 2 25 34,136 3,490 30,646

X1 EFEAE = (BEEERRE-EEAFER) + (RBIMEIFNE - REMSIFEA) + (FEMSIME—FERGIER)
+ (ZFDMEFINE —F DM EHE )

X2 EREERGME = EEANE-RE
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J R 25512 T R244E12
FR25E12AK =y FR24E12AK
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BoEBERSHE 0 0 0




KA HETL|RAT

(k) (B HHM)

2 55300 4 R 5+ RAR A3 G R HIRA
(FR25%12A 8) A 4E FIEALE (245128 8)

EHAFIZ 1 62,658 1,743 60,915
(R<EESESBREHER) 2 63,135 14,600 48,535
BRI 3 38,462 3,961 34,501
P CIE S 4 8,678 2,667 6,011
G 5 5,154 1,584 3,570
ZTOMEBFR 6 10,363 6,469 16,832
GLERSESER 7 A476 A12,856 12,380
e 8 26,639 AT75 26,564
AtE 9 A13,253 A420 12,833
M 10 A 12,069 276 A12,345
Be 11 A1,316 69 /1,385
EHME (—REEEIL2EBAN) 12 36,018 1,668 34,350
(B EESESBHGHER) 13 36,495 14,525 21,970
SEEERA 14 2470 676 A1,794
HHSE 15 636 A98 538
EREEE LS MEALRE 16 2,305 11,974 A14,279
— B L MR AL 17 A8215 24,754 16,539
B IMENES | M IR ARE 18 — - -
OO EESIES 19 1,601 6,434 4833
(EHEE I 3% 20 6,985 5,670 1,315
TINGUAREIEAYR) 5| &g ALE 21 100 98 2
BASERER 22 5,592 5,951 A359
Z DRSS 23 1,172 2,861 1,689
EE I 24 40,314 9,806 30,508
HRIER 25 A13 139 A152
05| 170 4 B B 2% 26 40,300 9,945 30,355
EABL. ERBRRUSER 27 A 1,809 A562 A1,247
EABE RS 28 /5,067 6,596 1,529
e 29 33,423 2,786 30,637

B [30] 27,803 | 6,547 | 34,350 |
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1. BHEEBNORE THENHHED (BfiHHM)
FR25FE12A% TR25FIAR FR254E3A %
BHERMARE B gy | BROEARER B gy | BEREOHER B 28
Bl - - - - - - - - -
R - - - - - - - - -
MR - - - - - - - - -
HiE - - - - - - - - -
zott - - - - - - - - -
it - - - - - - - - -
GE) BEilL. S MBS SRR B IS8 A TS R S ROV TEYET,
2. DA S TREDHZED CR=p:1)
FR25E 1285 FR25FI A% FR2543A %
WGRE | TR | e | memE | TULCORN | g | RERE | TCOTIRR | e
st 935 1,751 815 935 1,632 696 935 1,443 508
E% 344,590 346,038 | 1447 453,762 455571 | 1,808 534,414 540,514 | 6,099
EiE 273,884 275504 | 1,619 369,578 371534 | 1,956 459,048 465014 | 5965
75 13,897 13,895 AT 15,651 15,741 89 11,143 11,331 187
AL - - - - - - - - -
g 56,808 56,638 | A169 68,533 68,295 | A237 64,222 64,168 | AB53
zoit 666,437 659,748 | A6,689 591,928 588,737 | A3,191 671,589 683,508 | 11,919
it 1,011,963 [ 1,007,538 | A4425] 1046627 1045941 | A685| 1206939 1225466 18527
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BRARH HEELIRIT

(B \mA[)
25412 2549 2543
FHIFIZAR Tri258F9F KL Tri2583F KL FH2FAR FR2FIAR
WEBLEBERVINLIC
ha=eyratia 4111 1,305 A3,039 2,806 7,150
fEIREE 65,319 6 A13,845 65,313 79,164
EEEEE 20,084 317 84 19,767 20,000
EHA) 89,515 1,628 A 16,800 87,887 106,315
V. € ELEATEEORESKR
O &5 EEENEREE
[B1K] (B \mA[)
T RE254E12 T R254F9 FER254E3
FRFIZAK Tri258F9F KL k2583 KL FRFIAR FRFIAR
Re%E B) 81,376 2,312 A13,572 79,064 94,948
EGHEIEREAO) 31,332 1,144 A3,461 30,188 34,793
BRFEEE D) 50,044 1,169 A10,110 48,875 60,154
GEHEEEI L FEMBEERTREECHLTH ELTWAEREE S| 4 s—RERHEI LD EFEE,
RE&£E B/A
ERL254E12 T R254F9 T R254E3
FRAFIZAR Tri258F9F KL Tri2583F K FRABFIAR FRBFIAR
HoEEENE 90.9% 0.9% 1.6% 90.0% 89.3%
5|H4=E C/(A-D)
25412 2549 2543
FHOFIZAR Erk2559F KL Erk25538 Kt FH2FIAK FH2FIAR
o EEENE 79.4% 2.0% 4.0% 77.4% 75.4%
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1. CDO. CMBS. RMBSEETHRAR—Tv—

L1474 )L—TF D CDO(Collateralized Debt Obligation) . CMBS (Commercial Mortgage Backed Securities) .
RMBS (Residential Mortgage Backed Securities) BEED TH A R—y—IZLL T D@EYTT,

(BGL:{EM)

FERR25FIAES T25%E128%S

CcDO 2 1
| % 2 1
CMBS 111 67
= 67 19

7T 25 27

b| 2 S 19 21
RMBS 10 10
| B& 10 10
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