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[ABCP]*
N—FYHRTFUTF ALY - a—RL—3Y Pre Ltd F1 JPY  100000™ Tg@g A—v fmEF e - - - - A% Y WDsf 09/19/2017
KSAT 2 TP T - a—RL—ay F1 JPY  900,000™ ’E:gﬁﬁ Ay B\ R - - - - [ 3 Y o Fisf 12/17/2021
[ABS]
Driver Japan five B — {55t 2R UE Z{55TABL AAAsf JPY 60,000 HENEQ—FIE 6.5% 02/26/2016 06/28/2024 ElE 0.19% -0k N PIFsf 09/30/2019
Driver Japan six S A2 MERUVEIEFABL AAAsf JPY 60000 HENEQ—fHIE 6.5%  02/27/2017 06/30/2025 BEE 0.19% H-BK N PIFsf 04/28/2021
Driver Japan seven 8 “{S R MIER UV E(SFABL AAAsf JPY 55000 HEjEQ—fHIE 6.5% 02/27/2018 06/29/2026 BEE 0.17% H-BK N PIFsf 04/28/2022
Driver Japan eight 8 _{S IR MERUEZ AAAsf JPY 65000 HEjEQ—fHIE 6.5%  02/27/2019 06/28/2027 BEE 0.10% H-BK N o AAAsf REH 11/11/2021
Driver Japan nine % Z{S5E 23 R U Z{S5EABL AAAsf JPY 60000 HENEQ—fHIE 6.5%  02/27/2020 06/28/2028 BEE 0.10% H-BK N o AAAsf REH 11/11/2021
Driver Japan ten 3 Z{S5E 23R U Z{55EABL AAAsf JPY 60000 HENEL—fHIE 6.5%  02/25/2021 06/28/2029 BEE 0.10% H-BK N o AAAsf REH 11/11/2021
Driver Japan eleven % — {55t 2 & R U'E —{55EABL AAAsf JPY 55000 HBEO—EE 6.5%  02/25/2022 06/28/2030 BE 0.11% -0k N o AAAsf REH 02/25/2022
OSCAR US 2017-1
ISAA-1 /—h Fi+sf usD 523 BEBEN—UfHE 85.0% 03/23/2017 04/10/2018 BEE 1.18% H-BK Y PIFsf 09/11/2017
95AA-2a /—h AAAsf usD 906 HEEO—fHIE 46.1%  03/23/2017 05/11/2020 BEE 2.30% H-BR Y PIFsf 04/10/2019
95 2A-20 J—h AMASE  USD 454 EIBIEO—UfHHE 461% 03/23/2017  05/11/2020 zy  MAPLLBO eam v PIFsf 04/10/2019
9S5RA-3 /—hk AAAsf usD 662 HE)EA—fHIE 27.1%  03/23/2017 06/10/2021 B 2.82% B-2R Y PIFsf 05/11/2020
9S5RA-4 J—k AAAsf usD 584 HE)EA—HIE 104%  03/23/2017 05/10/2024 B 3.30% B-2R Y PIFsf 04/12/2021
OSCAR US 2017-2
9S5RA-1 J—hk Fl+sf usD 620 HEEIEA—fHIE 86.7%  09/26/2017 10/10/2018 B AR Y PIFsf 04/10/2018
95RA-2a /—h AAAsf usD 893 HEIEA—fHIE 48.1%  09/26/2017 11/10/2020 B AR Y PIFsf 10/10/2019
9SAA-2b /—F AAAsf usD 902 HBEN—UfHE 48.1%  09/26/2017 11/10/2020 EH H-BK Y PIFsf 10/10/2019
9S5RA-3 /—hk AAAsf usD 921 HEEA—fHE 28.4%  09/26/2017 12/10/2021 B AR Y PIFsf 11/10/2020
ISAA-4 /—h AAAsf usD 857 HEBEO—fHiE 10.0%  09/26/2017 12/10/2024 ElE 2K Y PIFsf 08/10/2022
OSCAR US 20181
ISAA-1 /—h Fi+sf usD 649 BHEEO—fHE 86.7%  03/23/2018 04/10/2019 ElE H-BK Y PIFsf 09/10/2018
95RA-2a /—h AAAsf usD 1203 BE#EO—HE 47.4%  03/23/2018 04/12/2021 B AR Y PIFsf 03/10/2020
9SRA-2b /—F AAAsf usD 705 BHEBEO—UfHE 47.4%  03/23/2018 04/12/2021 EH 2K Y PIFsf 03/10/2020
ISAA-3 /—h AAAsf usD 968 HEEO—fHIE 275% 03/23/2018 05/10/2022 ElE 2K Y PIFsf 04/12/2021
ISAA-4 /—h AAAsf usD 903 HBEO—UfHE 89% 03/23/2018 05/12/2025 ElE 2K Y o AAAsf REH 11/16/2021
OSCAR US 2018-2
9S5RA-1 J—h Fl+sf usD 65.6 HEIFEA—fHIE 86.5% 07/27/2018 08/12/2019 Bz AR Y PIFsf 01/10/2019
95RA-2a /—h AAAsf usD 1153 HBE#EO—fHE 485% 07/27/2018 08/10/2021 Bz AR Y PIFsf 07/10/2020
9SRA-2b /—k AAAsf usD 701 BEBEO—UfHE 485% 07/27/2018 08/10/2021 EH 2K Y PIFsf 07/10/2020
9S5RA-3 /—hk AAAsf usD 97.6 HEIEA—fHIE 285%  07/27/2018 09/12/2022 Bz AR Y PIFsf 08/10/2021
9S5RA-4 J—hk AAAsf usD 922 HEEA—fHE 9.6% 07/27/2018 09/10/2025 Bz AR Y o AAAsf REH 11/16/2021
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OSCAR US 2019-1
9S5RA-1 J—h Fl+sf usD 69.2 HEIEA—fHIE 86.5% 03/26/2019 04/10/2020 B AR Y PIFsf 09/10/2019
9S5RA-2 J—hk AAAsf usD 1951 E#EO—fHE 48.4%  03/26/2019 04/11/2022 Bz AR Y PIFsf 03/10/2021
9S5RA-3 /—hk AAAsf usD 1025 HBE#EO—fHHE 28.4%  03/26/2019 05/10/2023 B AR Y PIFsf 04/11/2022
ISAA-4 /—h AAAsf usD 971 HEBELN—UfHE 9.5%  03/26/2019 05/11/2026 ElE 2K Y o AAAsf REH 11/16/2021
OSCAR US 2019-2
ISAA-1 /—h Fi+sf usD 720 BEBELO-UfHE 86.1%  07/30/2019 08/10/2020 ElE 2K Y PIFsf 01/10/2020
ISAA-2 /—h AAAsf usD 1948 BEEO—HE 48.6% 07/30/2019 08/10/2022 ElE 2K Y PIFsf 07/12/2021
ISAA-3 /—h AAAsf usD 1016 BEEO0—HE 29.0% 07/30/2019 09/11/2023 ElE 2K Y PIFsf 08/10/2022
ISAA-4 /—h AAAsf usD 979 HBHBEQO—fHE 10.1%  07/30/2019 09/10/2026 ElE 2K Y o AAAsf REH 11/16/2021
OSCAR US 2020-1
H9SZA-1 /—h F1+(EXP)sf BENEO—EE AR Y WDsf 03/25/2020
9SRA-2 /—h AAA(EXP)sf BEEO—UEE "R Y WDsf 03/25/2020
H9SAA-3 /—h AAA(EXP) sf BEEO—UEE "R Y WDsf 03/25/2020
H9SAA-4 /—h AAA(EXP) sf BEEO—UEE H-AR Y WDsf 03/25/2020
OSCAR US 2021-1
ISAA-1 /—h Fi+sf usD 747 BEBELD-UfHE 86.9% 02/26/2021 03/10/2022 ElE H-BK Y PIFsf 08/10/2021
ISAA-2 /—h AAAsf usD 2127 BEEO0-UHIE 49.6% 02/26/2021 03/11/2024 ElE 2K Y o AAAsf REH 11/16/2021
ISAA-3 /—h AAAsf usD 1163 BEEO—HE 29.2%  02/26/2021 04/10/2025 ElE 2K Y o AAAsf REH 11/16/2021
ISAA-4 /—h AAAsf usD 1135 BEE0—HE 9.3%  02/26/2021 04/10/2028 ElE 2K Y o AAAsf REH 11/16/2021
OSCAR US 2021-2
ISAA-1 /—h Fi+sf usD 781 BEBEO—UfHE 84.7%  07/27/2021 08/10/2022 ElE 2K Y PIFsf 01/10/2022
ISAA-2 /—h AAAsf usD 1981 BEEO—HE 46.0% 07/27/2021 08/12/2024 ElE 2K Y o AAAsf REH 11/16/2021
ISAA-3 /—h AAAsf usD 909 HBEQN—fHE 282% 07/27/2021 09/10/2025 ElE 2K Y o AAAsf REH 11/16/2021
ISAA-4 /—h AAAsf usD 899 HBEO—fHiE 10.7%  07/27/2021 09/11/2028 ElE 2K Y o AAAsf REH 11/16/2021
OSCAR US 2022-1
ISAA-1 /—h Fi+sf usD 605 BEEEO—fHIE 87.2%  02/22/2022 03/10/2023 ElE 2K Y PIFsf 08/10/2022
ISAA-2 /—h AAAsf usD 1710 BEBE0—HE 51.0% 02/22/2022 03/10/2025 ElE 2K Y o AAAsf REH 02/22/2022
ISAA-3 /—h AAAsf usD 1019 BEEO0—HE 29.4%  02/22/2022 04/10/2026 ElE 2K Y o AAAsf REH 02/22/2022
ISAA-4 /—h AAAsf usD 1019 BEE0—HE 7.9%  02/22/2022 04/10/2029 ElE 2K Y o AAAsf REH 02/22/2022
DIR—FA— TRy DY—R2021-1 AAAsf JPY 87000 BHEjEQ—fHIE 6.0% 03/25/2021 07/28/2028 BEE 0.13% H-BK N o AAAsf REH 02/21/2022
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Ascent Finance Limited Series 2019-1032 A-sf EUR 15 - 10/29/2019  07/12/2047 B 1.190% A% Y BBBsf  BAH 08/10/2022
Ascent Finance Limited Series 2021-1900 A-sf AUD 50 tE - 11/19/2021 02/06/2043 BEE Rt 3 Y BBBsf  BEH 08/10/2022
Aquarius + Investments plc Series 2015-4 A+sf usD 150 WERMISHSEANBA LS 09/10/2015  09/24/2018 A% Y PIFsf 09/24/2018
Eirles Two Limited Series 369 A+sf usb 50 - 08/16/2016  08/15/2046 [ 0% - Y PIFsf 02/21/2020
Eirles Two Limited Series 371 A+sf usb 50 tE - 08/16/2016  08/15/2046 [ 0% - Y PIFsf 02/21/2020
GC Repackaging 2018-3 Ltd. 75 XA /—Fk AAAsf JPY 26700 #tE - 05/30/2018 05/09/2031 x5 AR Y AAAsf REH 01/14/2022
GC Repackaging 2018-5 Ltd. #5XA /—k AAAsf JPY 29400 #tE - 07/13/2018 02/27/2031 x5 AR Y AAAsf REH 03/02/2022
GC Repackaging 2018-6 Ltd. 75 XA /—h AAMAsf  JPY 28400 #tfE - 08/31/2018  09/09/2031 EH - Y AMASE  REM 04/13/2022
HSBC Bank plc USD 20M CLNs due 2024 linked to the
State of Israel
USD 10M CLNs™ Asf usb 10 #HfE - 10/07/2014  12/20/2024 I8 SM?;';’#BO [ 3 Y Asf BEH 03/23/2021
Further Issue of USD 10M GLNs™** A USD 10 3fE - 04/25/2017  12/20/2024 zy  OMRELBO enx v A BEA 03/23/2021
M&T INVESTMENTS PTE. LTD.
;gi}?ﬁf{;ﬁ;;rﬁj&??;x AL/t AAASf  SGD  109.0 %g;;'}%ﬁé%@iﬁﬁﬁﬁ& 04/05/2022  03/25/2026 B 2.850% RN 3 Y o AMASE REM 04/05/2022
20264E3 A 25 B (1) —X00195RA1/—h)
MARC Finance Ltd Series M522 A-sf JPY 2,000 34 - 02/21/2012  02/13/2017 - Y PIFsf 02/13/2017
MARC Finance Ltd Series M557 Asf JPY 3000 #fE - 08/14/2012  02/07/2017 - Y PIFsf 02/07/2017
MARC Finance Ltd Series M578 A-sf JPY 1,500 #t{E - 04/02/2013  10/05/2017 - Y PIFsf 10/05/2017
MARC Finance Ltd Series M584 BBB+sf  JPY 5000 #1& - 05/16/2013  02/06/2018 A% Y PIFsf 02/06/2018
MARC Finance Ltd Series M629 BBB+sf  JPY 5000 #f% - 03/10/2014  01/20/2021 - Y PIFsf 01/22/2021
SPIRE Series 2020-2017 A+sf CAD 151 348 - 11/16/2020  11/20/2025 B - Y o A+sf REMN 09/02/2022
STARTS (Ireland) plc Series 2015-3 Asf CNY 320 & - 12/29/2015 11/21/2018 Bz AR Y PIFsf 11/21/2018
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IRV T T TFUTAUT YSTUR
AS /—k AAA JPY 17540 FsA—bO—> 05/22/2006  01/25/2038 EH A% N o AA-sf BEH 05/27/2022
BS /—+ AA JPY 800 F/8—hO—> 05/22/2006  01/25/2038 EH A% N PIFsf 03/25/2021
cs /—+ A JPY 580 F/i—hO— 05/22/2006  01/25/2038 EH - N PIFsf 03/26/2018
D& /—+ BBB JPY 390 F/i—bE— 05/22/2006  01/25/2038 EH - N PIFsf 02/25/2016 3
J-NIMB /—h BBB JPY 2,140  F/5—bO—> 05/22/2006  01/25/2038 BE A% N PIFsf 04/25/2014
ORIX APL {85 2010-1
AS ERERIIE AAA JPY 8400 F/\—hE—r 21.8%  07/16/2010 06/05/2041 EH 2% N o AAAsf REH 07/04/2022
Cafes 1 (h7xTV) {55
A-15 RIHE AAA JPY 2500 FEERTHE 07/21/2006 05/31/2018 ElE AR N PIFsf 07/29/2016
A-25 RIHE AAA JPY 31300 PEERAFBE 07/21/2006 05/31/2018 rE AR N PIFsf 07/29/2016
BS Z1iiE AA JPY 6400 FEERTHE 07/21/2006 05/31/2018 rE AR N PIFsf 07/29/2016
C-15 2ikE A JPY 3000 FEERATHE 07/21/2006 05/31/2018 ElE AR N PIFsf 07/29/2016
C-25 RiktE A JPY 3400 FEERTHE 07/21/2006 05/31/2018 rE AR N PIFsf 07/29/2016
D-15 2ifiE BBB JPY 1000 FEXATEE 07/21/2006 05/31/2018 ElE AR N PIFsf 07/29/2016
D-25 2itiE BBB JPY 5600 FEERATHE 07/21/2006 05/31/2018 rE AR N PIFsf 07/29/2016
X5 2#%iE (ERRLOH. BETHK) AAA JPY 53200 FEERAFBE 07/21/2006 05/31/2018 Z 0t AR N WDsf 11/12/2010
TA—TF4—>— TUHTEEMRL
A-15 EEFIGE AAA JPY 500 F/8—hkA—> 11/28/2002 11/20/2034 EH 2K N PIFsf 03/21/2017
A-25 EEFIHR AAA JPY 4400 F/8—hA—> 11/28/2002 11/20/2034 EH 2K N PIFsf 03/21/2017
A-35 EEFIHR AAA JPY 20 F/8—bA—> 11/28/2002 11/20/2034 EH 2K N PIFsf 03/21/2017
BS ZEFIHE AA JPY 320 F/8—bA—> 11/28/2002 11/20/2034 EH 2K N PIFsf 10/21/2019
CS EEFIHE A JPY 180  7/8—ha—> 11/28/2002 11/20/2034 EH 2K N PIFsf 04/20/2021
D& ZEFIHE BBB JPY 320 F/8—bA—> 11/28/2002 11/20/2034 EH 2K N o AAAsf REH 03/28/2022
ES EBFIfHE BB JPY 350 F/8—hA—> 11/28/2002 11/20/2034 EH 2K N o BBB-sf  REM 03/28/2022
X5 #E (RE0H, BETK) AAA JPY 6312 F/8i—hkA—> 11/28/2002 11/20/2034 Z0hs AR N WDsf 11/04/2010
TA— TA— = b— TP TAVYT STUR
AT EBFIF/—H AAA JPY 7560  F/A—hO—> 07/23/2003  06/25/2035 5 2% N PIFsf 08/25/2016
BS ZEFIH/—+ AA JPY 470 FA—bE—> 07/23/2003 06/25/2035 EH 2K N PIFsf 02/26/2018
CS EBFIF/—+ A JPY 280 F/8—hA—> 07/23/2003 06/25/2035 EH 2K N PIFsf 01/27/2020
DS ZEEFIH/—b BBB JPY 380 F/8—hA—> 07/23/2003 06/25/2035 EH 2K N PIFsf 07/25/2022
ES EBFIF/—H BB JPY 850 F/{—hA—> 07/23/2003 06/25/2035 EH H-BK N PIFsf 07/25/2022
J5 EBFIF/— BBB JPY 8690 F/i—hO—> 07/23/2003 06/25/2035 EH 2K N PIFsf 07/25/2022
X5 /—k (RO, BETEK) AAA JPY 9450 F/8—hA—> 07/23/2003 06/25/2035 Z0hs AR N WDsf 11/04/2010
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TA—TFA— 2= RAY—T7U T4 T JSTUR
A-18 /—h AAA JPY 8220 F/8—hO—> 02/24/2004  02/25/2036 EH [eRA N PIFsf 10/25/2016
A-28 /—h AAA JPY 5610 F/8{—hO—> 02/24/2004  02/25/2036 EH [eRA N PIFsf 10/25/2016
BS /—h AA JPY 870 F/8—bO—> 02/24/2004  02/25/2036 EH [eRA N PIFsf 12/27/2017
cs /—+ A JPY 540 F/i—bO— 02/24/2004  02/25/2036 EH [eRA N PIFsf 08/25/2020
D& /—k BBB JPY 690 T/i—hO— 02/24/2004  02/25/2036 EH [eRA N PIFsf 03/25/2022
ES /—h BB JPY 776 FsA—bA—> 02/24/2004  02/25/2036 EH [eRA N PIFsf 03/25/2022
X5 /—h (FIBO#H, BETA) AAA JPY 10290 F/8—hE—> 02/24/2004 02/25/2036 Z0hs B-AFR N WDsf 11/04/2010
FA—TA— = TF—- TPV TAVT - YSTUR
A-15 EBFIF/—b AAA JPY 11440 F/8—bE—> 11/18/2004 11/25/2036 o) 2K N o AAAsf REH 03/28/2022
A-2% EBFIF/—b AAA JPY 5720 F/8—hkA—> 11/18/2004 11/25/2036 o) 2K N o AAAsf REH 03/28/2022
BE EHFHF/—F AA JPY 840 F/A—bE— 11/18/2004 11/25/2036 EH 2K N PIFsf 06/25/2020
CS EBFIF/—+ A JPY 870 F/A—hE—r 11/18/2004 11/25/2036 EH 2K N PIFsf 08/28/2018
D& EBFIF/—b BBB JPY 840 TF/i—bA—> 11/18/2004 11/25/2036 EH 2K N PIFsf 03/27/2017
ES EBFIF/—+ BB JPY 750  F/8—hkA—> 11/18/2004 11/25/2036 EH 2K N PIFsf 03/25/2015
X5 /—h (FIBO#H, BETA) AAA JPY 14132 Fs8—bE—> 11/18/2004 11/25/2036 Z0hs B-BAFR N WDsf 11/04/2010
TA—TFA— 32— TFAT - TFUTAVT - JSTUR
AT EBFIF/—+ AAA JPY 16830 F/i—hE—> 03/08/2005 03/25/2037 EH 2K N PIFsf 09/27/2021
BE EHFHF/—F AA JPY 840 F/A—bE— 03/08/2005 03/25/2037 EH 2K N PIFsf 10/25/2018
CS E®BFIF/—+ A JPY 840 F/A—bE—r 03/08/2005 03/25/2037 EH 2K N PIFsf 10/25/2017
D& EBFIfF/—b BBB JPY 840 TF/i—hA—> 03/08/2005 03/25/2037 EH 2K N PIFsf 10/25/2016
ES EBFIF/—+ BB JPY 720 F/8—bA— 03/08/2005 03/25/2037 EH 2K N PIFsf 05/26/2015
X5 /—h (FIBO#H, BETA) AAA JPY 20795 F/8—hE—> 03/08/2005 03/25/2037 Z0hs B-AFR N WDsf 11/04/2010
TA—TFA— 2= YVIR TP TAVT ITIR
AT EBFIF/—+ AAA JPY 24610 F/8—bE—> 10/25/2005 07/27/2037 EH 2K N PIFsf 02/25/2021
BE EHFF/—F AA JPY 1200 F/A—hE—> 10/25/2005 07/27/2037 EH 2K N PIFsf 08/27/2019
CS E®BFIF/—+ A JPY 1260 F/A—kE—> 10/25/2005 07/27/2037 EH 2K N PIFsf 12/27/2017
D& EBFIF/—H BBB JPY 1,000 F/A—kE—> 10/25/2005 07/27/2037 EH 2K N PIFsf 06/27/2016
ES EBFIF/—+ BB JPY 1,100 F/A—hE—> 10/25/2005 07/27/2037 EH 2K N PIFsf 06/25/2014
X5 /—h (FIBO#H, BETA) AAA JPY 30014 Fs8—bE—> 10/25/2005 07/27/2037 Z0hs B-AFR N WDsf 11/04/2010
Ao+ T ARSTAT R EFHR) | VRAT4T HETFIFAR) . ¢ TRILE LY GREI) UCO: H T HEZBITHSREL

ED RATRICFREAAT ST TOISETH T, RITALRICARMAIT SN EICF, AR AERT.
F2) ERTOARBUHEBTLR—PELRTILRAVI—RADARKRERT .
E3) A TRITIN, RAEEICABOEELERBN—RATI0% U LEFEVFEFILTIRR—Dr—2ONTRIBNERI1ESEL. YERT,
E4) ARBAEEMOOIL, N—HE )L T ICELESRTDEDHHIAHIE T HAEHLEE T 2EE B DAREMH IERBLTVSELHMN BT IS,
ARMHICEDRARMNFENHROA TIE LREHEZFRREL TV E S E I H RS
(BL. SHA LREHERZLTVSERHT LN TH>TH, ST ZOMBIRLUBICKY TN ERLGHHEMNEENDARMEAHYET , KO DA RS (LRRT OHHOMHERICOVT, BHEVALLIELIAVELA)
3E5) M B&IE. HEIRTISBIT ARG T UL av ER/RLIZBEWVS (EL x MM TV RIHEXEER) .
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[cMmBS]
FA—TA— o= 2T TP TFAVT ST UK
AS EBFIF/—F AAA JPY 21,780 F/i—bE—V 14.4%  11/15/2006 02/25/2038 rE AR N [¢] AAAsf REH 03/28/2022
BE LHIFIM/—F AA JPY 1200 F/8—hA—2 97% 11/15/2006  02/25/2038 5 H-AK N PIFsf 08/28/2018
CE EBFIF/—+ A JPY 1,060 7/8—bO—> 5.5%  11/15/2006 02/25/2038 rE H-BF N PIFsf 06/26/2017
DE ZEEFIH/— BBB JPY 890 F/i—hO—Y 20% 11/15/2006  02/25/2038 5 H-AK N PIFsf 08/25/2015
NE BEEF T /—k BBB JPY 2350 F/i—hA—Y 0.0%  11/15/2006 02/25/2038 ElE AR N PIFsf 06/25/2013
TA—TA— = TAM- TPV TAVTYSTUR
AS /—+ AAA JPY 35000 F/i—hO—Y 13.2%  03/06/2007 11/25/2038 rE AR N [¢] AAAsf REH 03/28/2022
BE /—k AA JPY 1,780  F/8—kA—2 88%  03/06/2007  11/25/2038 5 H-AK N PIFsf 12/29/2021
cs /—+ A JPY 1620 F/8—hA—2 48%  03/06/2007  11/25/2038 5 H-AK N PIFsf 12/27/2019
DE /—+ BBB JPY 1210 7/8—bA—> 1.8%  03/06/2007  11/25/2038 5 H-AK N PIFsf 12/27/2017
ES /—+ BB JPY 240 F/A—bEO—Y 1.2%  03/06/2007  11/25/2038 5 H- AR N PIFsf 07/25/2014
NE /—k BBB JPY 3900 F/A—bO—> 00% 03/06/2007  11/25/2038 B H-AK N PIFsf 02/27/2017
LIS—R b= T7U T4V T YSTUR
A-18 /—k AAA JPY 7830 Fs8—bA—v 08/30/2004  08/25/2036 x5 H-FoR N o AAAsf REH 05/27/2022
A-25 /—k AAA JPY 7830 F/8—kA—> 08/30/2004 08/25/2036 rE H-FoR N [¢] AAAsf REH 05/27/2022
BS /—h AA JPY 520 F/8—kA—> 08/30/2004 08/25/2036 rE H-FoR N [¢] AAAsf REH 05/27/2022
cE /—+ A JPY 520 F/8—kA—> 08/30/2004 08/25/2036 EH AR N [¢] AA+sf REH 05/27/2022
DE /—+ BBB JPY 540 F/A—hO—Y 08/30/2004  08/25/2036 I8 DR N o BBBsf  REH 05/27/2022
ES /—F BBB- JPY a1 FiR—ba— 08/30/2004  08/25/2036 I8 DR N o BBB-sf  REM 05/27/2022
X5 /—k (RIBD#. BETH) AAA JPY 8850 F/{—hkA—> 08/30/2004 - - AR N WDsf 12/08/2010
[RMBS]
LHL 5 Rk 2000-1
TERI 5 B AHE AAA JPY 11,000 FEEO—iEiE A 04/20/2000  08/20/2034 =5 e 5% N PIFsf 12/21/2015
T RE—=X T T TAVT - JSTUR
AS EEHFIHE AAA JPY 8,740 FEn—IEiE 12.0%  11/29/2006 10/27/2043 TH 2R N o AAAsf REH 04/27/2022
BS ZEFIHE AA JPY 450 FEN—fEE 7.5%  11/29/2006 10/27/2043 x5 AR N PIFsf 04/27/2018
CS EEBFIHE A JPY 300 FEN—fEE 45%  11/29/2006 10/27/2043 x5 AR N PIFsf 11/28/2016
D& ZEFIHE BBB+ JPY 150 FEN—fEE 30%  11/29/2006 10/27/2043 x5 AR N PIFsf 06/29/2015
ES ¥0-9—RUR BBB JPY 100 FEO—fEE 20%  11/29/2006 10/27/2043 'R-9-FKY AR N (0] AAAsf REH 04/27/2022
N-15 EEF R BBB+ JPY 1,100 FEN—fEE 0.0% 11/29/2006 10/27/2043 B AR N PIFsf 11/27/2012
N-28 ¥o-9—RoE BBB JPY 140 FEN—fEE 0.0% 11/29/2006 10/27/2043 'a-9-FKY AR N PIFsf 12/27/2013
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BATRITIN, B EEICRHOEEEZEEN—RATI0% U EEFLEVEFIETIRR—Dr— (DN TIENBEN M 1E5FEL. YERR.

BREMFBEROOIE, N—H )L TICBEILERFDEDH DI RIICH T HALHEIME ST HEEEAT D ARBHIEREL TV DE LN BT DEH.
AFEAICEBBRMNEENERDAH TIE LREHEFTRL TSN ESAEFIMT HE LR
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[RMBS]
FY—LX-T7oTF1o5 -a—KRL—Yay
A5 BEEF TR AAA JPY 4,200 EEA—UEE 08/08/2001 07/25/2030 ElE R AR N PIF 09/26/2005
A2 EEF TR AAA JPY 2,500 EEA—UEE 08/08/2001 07/25/2030 ElE EI3E 3 AR N PIFsf 03/25/2019
L15 ZEFIHE AAA JPY 32,100 FEO—UEE 3 08/08/2001 07/25/2030 o) IMALIBOR+a  H-2K N PIF 12/25/2007
L2 ZEFITE AAA JPY 23700 FEn—IEiE "’*‘;% 08/08/2001 07/25/2030 rE IMALIBOR+a  H-2%K N PIFsf 01/25/2017
L35 ZEEFITE AAA JPY 6,500 FEn—IEiE 08/08/2001 07/25/2030 rE IMALIBOR+a  H-2A%K N PIFsf 03/25/2019
M15 ZEBFI(HE BBB JPY 2,700 EEA—UEE 08/08/2001 07/25/2030 rE 1MFALIBOR+a  H-2FK N PIF 07/27/2009
M25 ZEBFI(HE BBB JPY 1,800 EEA—UEE 08/08/2001 07/25/2030 rE 1MALIBOR+a  H-2FK N PIFsf 03/25/2019
NRSY—T7o T4V - a—RL—ay
S18 EHFHE AAA JPY 76,000 FER—fEkE 10/31/2003 08/16/2038 rE H-BF N PIFsf 01/16/2017
S25 EEFHE AAA JPY 9,000 FEA—1EE Lti—k  10/31/2003 08/16/2038 ElE -0k N PIFsf 09/15/2010
S35 EEFIHE AAA JPY 7,000 FEN—1HEE B®  10/31/2003 08/16/2038 B AR N PIFsf 01/16/2017
J5 EEBFIHE BBB JPY 5,000 FEn—UiEiE 10/31/2003 08/16/2038 x5 H-BF N PIFsf 01/16/2017
NART-RY—T7U T4 - a—RL—ay
S15 EBFIHE AAA JPY 67,600 HEO—UEE 03/30/2004  10/17/2039 5 ELTAE S H-BR N PIF 11/15/2016
S28 EEFIHE AAA JPY 5,200 FEO—1EE "-';352 03/30/2004 10/17/2039 ElE EAF S H-BK N PIF 11/15/2016
JS EBF R BBB JPY 700 FEO—fEiE 03/30/2004 10/17/2039 5 EEA 3 H-BR N PIF 11/15/2016
NARS T —T7o T4 - a—KL—av
F1ERBRUE AAA JPY 141,600 HEO—EIE """;m'f 10/29/2004  10/17/2039 £ IMFALIBOR+a  H-A% N PIF 11/15/2016
NARS-T7AT T T4 - a—RL—Yay
S18 EHFI(HE AAA JPY 70,300 FEO—EE L#i—kr  06/30/2005 07/18/2045 =5 1MALIBOR+a H-AFK N PIFsf 04/17/2017
S25 EEFITE AAA JPY 13,400 FEN—1EE 2] 06/30/2005 07/18/2045 B EI3E 3 AR N PIFsf 10/17/2016
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