PR 2 32 H 14 H

AEFLRERFE~DREL LY 77T A LBERE DR
(B 2 2 4EBESE 3 MU -HR)

BRY ¥ O FED Y Ak istt

FEA LRI E~DOREGR L OV 777 A AFEERERICSETELTEL, LFOEED TY,

. FERUHRYESEMS (SPEs) —fik
AT LERETHY A

. fEEARIES (CDO)
HATOEREIH Y EE A,

. FOMDY TSI A L Alt-A T T AR—T % —
HETOLREIHD FHA,

. TAERREEHERIES (CMBS)
U AREIIH Y AL

Ry T R e Ty A FUR
FUTAREIIHY FH AL

. T
(BA7 - 5 HM)

] o AL ESRiEN

RMB S 21, 650 376 295

% 1. RMB S---Residential Mortgage—Backed Securities (5w — AH{REESR)
2. TRTHAROEERR SRS BIT Lo M BHBE <7,

X 3. GAEIE, REfli SIREMEEZ Z LW b DT,

x4, FEHBRL, THERICEEEZNAT-b0 T, FIREEOTEY $HA,)

(B2 - &5 M)

] AR ES R e

CDS 0 0 YANY)

1. CDS-Credit Default Swap(Z/ L' b+ 7 /L k + AT )

2., TRTRAGEREO~y VEHNE L [TaT7 7> a OBV T,

3. Wit X OERLS T, REREHER ICBWTCD S LIEEAIcAET 2 LTSN
HIEFEAR (A7 LIRE&F) <7,

X4, FEBHERE, YHPICEBE LT VI T AERETT,

Uk




