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18158(8)[0.296 | 77,200 | 47,700 | 10000 | - | 29500 | 00 [ 72,000 | 77,000 | -

1A168(42)[0.343 | 110,900 77,900 | 2,300 | 46,100 | 33,000 |12,680.0(| 82,000 | 90,000 | 98,000

1A178(5K)|0.315 | 99,400 | 68,500 | 1,700 | 45,400 | 30,900 1.0 79,000 | 89,000 { 99,000

1A18H(A){0.265 | 89,600 { 59,300 | 2,000 | 44,900 | 30,300 0.0 77,000 | 89,000 -

18198(£)|0.260 | 77,200 | 46,700 | 2,500 | 45,000 | 30,500 | 0.0 79,000 - 77,000

1H228(8)|0.281 | 101,000 | 49,200 | 2,400 | 45,000 | 51,800 | 1.0 101,000 - -

1A238(:)}0.276 | 101,800 | 48,500 | 2,200 | 44,900 | 53,300 1.1 102,000 - -

1A24H(5K)| 0.248 | 100,400 | 48,500 | 2,400 | 44,800 | 51,900 0.0 100,000 - -

1A258(K){0.252 | 92,100 | 50,800 | 2,200 | 44,700 | 41,300 1.0 92,000 - -

1A26H(%)|0.236 | 90,700 | 49,800 | 3,900 | 44,400 | 40,900 ; -0.0 91,000 - -

~1H298(A)|0.260 | 89,200 | 47,300 | 2,800 | 44,400 | 41,900 1.0 89,000 - , -

18308 (:k)|0.264 | 89,000 | 48,900 | 2,500 | 44,300 | 40,100 | 00 || 89000 | - -

1H318(K)[0.282 | 77,600 | 49,300 | 2,600 | 44,200 | 28,300 0.0 78,000 - =

2H18(XK)|0.261 | 77,900 | 49,200 | 2,800 | 44,000 | 28,700 00 | 78,000 - -

2H2A(%)|0.250 | 75,800 | 45400 | 2,500 | 44,400 | 30,400 0.0 75,000.1 77,000 -

2A5H(H)|0.260 | 75,200 | 44,700 | 2,500 | 44,600 | 30,500 0.0 76,000 - .

2A6B(:K)(0.266 | 76,400 | 47,500 | 2,200 44,500 | 28,900 1.0 76,000 - -

2H78(K)]0.265 | 76,500 | 48,000 | 2,500 .44,700 28,500 1.0 73,000 | 76,000 -

2A8B(K){0.266 | 79,700 | 50,100 | 2,600 | 44,300 | 29,600 1.0 77,000 | 80,000 -

2A98(%)(0.261 | 81,100 | 52,700 | 3,300 | 37,500 | 28,400 6.0 75,000 | 81,000 -

2H13H8(:X)]0.238 | 79,800 | 49,700 | 3,900 | 33,400 | 30,100 | 180.0 79,000 - -

2H148(K)|0.236 | 71,600 | 42,500 | 4,600 | 28,800 | 29,100 0.0 75,000 | 72,000 -

2H158(XK)|0.260 | 83,100 | 44,100 | 9,800 - 39,000 6.0 82,000 - -
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i1 5R 10,942 11,205 11,328 11,060 9,844 | <10578>
MR I 1,909 1,994 1,995 1,914 1816 | <1,267>
MR 2,556 2,193 2,024 1,065 875 | <440>
FEHETH% 4,802 4,128 5,209 5,539 8,779
=& 85 39 98 99 1,799
—EB R 275 80 204 124 81
BRER ,948 650 811 726 1,357
MHettE 3,494 3,359 4,096 4,590 5,542
BB 29,905 24,496 41,431 28,844 30,220 [ <12,040>
HHEES 85,757 79,886 97,980 84,714 83,124
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HBEBEREE) 61,885 1/19 T+2 2M 8,000 5.49 0.405 o 39
1/23 T+2 2M 8,000 5.09 0.386 0.38
1/30 T+2 M 8,000 418 0.416 0.40
2/5 T+2 M 8,000 430 0.412 0.41
i 2/13 T+2 2M 8.000 458 0.436 0.42
A BROKE) 160,040 1 A
1/22 T+2 3w 6,000 4.79 0.327 0.32
1/22 T+2 M 8,000 4.39 0.392 0.38
1/23 T+2 2M 8,000 4.65 0.373 0.36
1/24 T+1 2W 8,000 348 0.309 0.30
1/24 T+2 2M 6,000 5.42 0.386 0.38
1/25 T+2 2M 8,000 4.24 0.382 0.37
1/26 T+1 2W 4,000 3.38 0.309 0.30
1/26 T+2 M 8,000 444 0.346 0.34
1/29 T+ 2W 6,000 3.72 0.301 0.29
1/29 T+2 M 8,000 4.61 0.414 0.41
1/30 T+2 M 6,000 419 0.354 0.35
1/31 T+2 M 6,000 3.46 0.352 0.35
1/31 T+2 M 8,000 3.83 0.412 0.40
2/7 T+2 M 8,000 3.95 0.426 0.42
2/8 T+2 2W 6,000 3.38 0.293 0.29
2/8 T+2 1M 8,000 4.19 0.337 0.33
2/15 T+1 3w 4,000 6.18 0.394 0.39
. 2/15 T+2 M 8,000 4.21 0477 0.47
BEIRE 46,016 1/16 T+2 1w 10,000 3.17 0.507 0.48
1/17 T+2 2W 12,000 2.30 0.341 0.32
1/18 T+2 2W 8,000 3.41 0.326 0.32
1/22 T+2 M 8,000 3.26 0.325 0.32
1/23 T+2 2w 8,000 3.17 0.309 0.30
1/24 T+2 3W 6,000 355 0.309 0.30
1/25 T+2 2W 8,000 3.01 0.306 0.30
~1/26 T+2 W 8,000 295 0.309 0.30
1/29 T+1 W 6,000 1.62 0.300 0.29
1/30 T+2 2W 8,000 2.91 0.303 0.29
, 2/1 T+2 1w 8,000 _ 2.96 0.297 0.29
2/2 T+2 M 6,000 255 0.323 0.31
2/1 T+2 M 8,000 3.23 0.321 0.31
2/8 T+2 1w 8,000 2.22 0.292 0.29
2/13 T+2 3w 8,000 3.08 0.319 0.31
2/14 T+2 3w 8,000 3.96 0.325 0.32
R 2/15 T+2 1w 8.000 3.71 0.371 0.36
BEEEA 102,526 1/19 T+3 - 4,000 2.62 -0.013 -0.014
1/25 T+3 - 4,000 457 0.005 0.003
2/1 T+3 - 4,000 3.28 0.003 0.000
2/5 T+3 - 4,000 3.33 0.003 0.000
2/13 T+3 - 4.000 2.97 0.010 0.006
EEEA - 1/19 T+3 - 3,000 1.99 -0.048 -0.052
1/24 T+3 - 3,000 3.68 0.006 0.005
2/2 T+3 - 3,000 3.67 0.039 0.036
2/1 T+3 - 3,000 4.46 0.020 0.017
2/15 T+3 - 3.000 3.65 0.024 0.021
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HEREMS 2006/88 | 9A 108 118 128 | 2007/1A8

“ & 73.5 75.9 75.2 74.9 74.3 67.9
& 49.6 49.8 52.6 51.1 49.1 45. 4
AAEREE" 35.1 36.7 38.6 40.8 39.6 | ¥ 36.3
TB:FB 14.4 13.1 13.9 10.3 9.5 9.1

JE 0.3 0.3 0.2 0.2 0.3 0.3
F DM EZF 3.9 4.2 3.5 3.6 4.5 3.8
FreEt 0.6 0.2 0.7 0.6 0.6 0.7
°5cp 0.0 0.0 0.0 0.0 0.0 0.0

B OH 18.9 21.1 8.1 19.2 19.6 17.5
AT 0.1 0.1 0.2 0.2 0.3 |2 0.3

[ BEaEEY 18.7 20.9. 17.8 18.9 19.3 17.2

5 REEES 2.6 2.6 2.6 2.8 .6 3.
ABS ‘ 29 29 0 0 0 0
ABCP &9 93 92 187 235 282 230
(B%) C PERR%EA NI 264 105 195 30 80 280
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(1) EHeRmE
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=K (0.25%) SEEETHER L, GCL#E - L—k (S/N) i, AR o —
Ve L— bk (O/N) #4455 ERIA/KETHE LT,
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AERESS P e—2 AR AR b & BT E
Eal (1/168) (#fE~—X) (& ~— ) (2/15RH)
MHEa—jL - L—h 0.343% 0.343% 0.236% 0.260%
(O/N, IMEFH) (1/168) (1/26,2/14R)
GCL®H - L— | 0.380% 0.400% - 0.280% 0.370%
(H&W., SIN) (1178) (2/9R)
HFELV— b 0.535% 0.535% 0.430% 0.495%
(3m) (17168) (1/24-30R)
HEL— b 0.545% 0.545% 0.470% 0.530%
(6M) (1/16R) (1/31H)
HELV— b 0.675% 0.675% 0.530% 0.620%
(1y) (1/16R) (2/19R)
1-p & ev-} 0.800% 0.800% 0.660% 0.695%
(2007/6 A BB) (1116R) (2/98)
(2) E#HFHE

EEHETIE (BR5) . f ETEMNO%EESRIC, BEYESRH (10FES
FEFBEFIEY) X, ABLEHTTET Lz, boéb, TOHIT, A
BRiD FREPE B FRICELTEY . R CHRAITESAEN & IERA
HED1.T%E LT THR LTV 5, | “
— A=A FH—T (K6 it AT —TLLi,

—— AVTIAE - RITF VT4 (RES) 1, WREECEN TS
LTW5A, ,

—— 7ok, HBSMENERY S EAHE Y LBER @R 245L,
EHEF] - SMBFICHT HEB A LTV 5130, EEERBIAY
MBS X EEFEVIEFTER E LTEBRSh T3,

RIEIRESS | HEHHR b A P E—2 BT E

EAT (11168) | (gfiis—x) | (#efE~—2) (2/150)

2EHTRAE 0.830% 0.715% 0.830% 0.785%
FlEY - (1/26,30-318) (1168)

SES Rl 1.280% 1.155% 1.280% 1.260%
FlE Y (1/22H) (1/16RB)

10 FT R & 1.735% 1.645% 1.740% 1.740%

FlE Y ' (1/228) (2/6-7,15R) ,

205 E 2.160% 2.115% 2.190% 2.185%

FlEl Y (1/198) (1/29R8)

ERBBOETE I ONTIE, BIEMEPNRZTBANERINTNDD

OO, HEEFRIVMERbDIZIEES EORF,E, UE., BHEVENT
DHER % RAIATe & BE,




(3) HLSw k- RTFLyFE |
— R AE B FIE ) OHEEA S vy PRI VCDST LI T Aid, —HEH
zbRE, %554 MELL (KRS

 EESFISNEEEENTEBET S L ORFO. AE0RFRME
TV BAVEINKELREE T BEREOI LYy MITHAREE

BRITERETH B,
RIERESE HEhe—2 HIEP AR b A BT HE
Ea7 (1/16H) ($efilf~— R) (el ~=—R) (2/14R)
AR D3 EE 0.208% 0.208% 0.195% 0.200%
A7V v F (6%F) | aneem) (2/5-6 R) |
BBB# A& D3 EHE 0.640% 0.640% 0.567% 0.605%
27 vy K () (1/168) (2/78)
CDS7 L I7T A 20.6bps 20.6bps 18.4bps 18.4ps
(iTraxx Japan 5%) | - ‘ (1/168) (2/148)

(4) BrAi5 )

CHRWHTIE (M) | hﬁm%ﬁf%%%éﬁL%ﬂﬁtﬁﬁﬁm%ﬁ;

LR im0 EFEEIC AT B REVCEIER. B KERES 2R

. PR ER, BTN, MEERIREMEY BB RFTIIBT

 THA%EECER LR, -

— 1ATODLREKROEAIRES YL S L (MR10) . [HE
AN BKEEBVELE hor-—F, AN . [EFESIT) . [REE

R BEOBLEod, |

— DAEMEOOCEESIMEMEET, HMRRF Thol, BHER
BELD. & Y EFEES R, -




ATEIRESS AR AR b A P E—s EEAE
AT (1/16 B) (#fE~—R) (FfE~—R)

TOPIX 1,703pts 1,703pts 1,776pts 1,776pts
(116R8) (2115R8) (2/158)
17,2024 17,202 17,897 17,897M

B T M F
(11168) (2/158) (2/15R)

. 12,582 v 12,477 B)v 12,741 K v 12,741 K)v
NY y o | "

(1/228) (2/148) (2/14H)
NASDAQ 2,497pts 2,431pts 2,497pts 2,488pts
Rt (1/228) (1/168) (2/14R)

BB DOEATX IOV, Bl 2 PO RRBIASERS LD, 4
B, SRS VRS bOO, PEAOICE, SEEROFEE
NHER BT D LORFREL,

—— ZOHMOERRE LTI, ARTHOBE. B,

—REPI RIS
DAFEDIT A ENERE LTS |
(5) ABTS
Moxt ks (@ 11, 12) B, &7 1 ARECTORKEHELES

21T 121 M4 URAI NY #i35 16 B AS—2<HUTRU>) %,
0%, G7 CTHREESBEIC RS L OERE, S 119 BE2E BEb
BT, BHFCIE 120 HEEECHREL TS

— Mk ¥IHEI-ATIR, A P T28E12H Bk E 72 5122.20M %
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- N=HPv (M//P%) DRV FBIERPCCKRE SIERLIEN, BE

FEvr—7 %E%ﬁLTbW‘JMMﬂ‘//a YD Y a— MBIE S 8 HE/]
(M%*14) ,

— ZOM. —oox FAEE (FFR11, 12) X, #R1.29 FLvET
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IVEIZ EH, \
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ERBERESS (2007.2.20~21) BAH—2 (BEHR) |
RERNRFE THHIELARK

2007.2.15
FAMIER

[BSEOLA - AEMIBOMA BEHE

(B&R1) 28 BRSO
(B%2)  GUESHORE

(B%3)  T+7—K- L—  ORBEO)
(B%4)  T+7—F- L—  ORBEQ

(B&5) RESHOHS
BEEMA TS AV DA VTSR - R574 UT 4 DIt

(B%6) A=K - H—TOHE
(BX7)  SBSmEsEeT5RSHEYEHER
(B%8)  HERTL v KEOES

(B%9)  HBBOKES

(EX10) THUSEBAS

(B®1)  TEABEEORES ()

(BX12)  BEOHBESHEE T OLHER
(B%13)  TEABBEOHES ()

(B 14)  EEEM. 475 3 HEOBHH
(B%15) bHEENSHEET70—




(H& 1)
Tt - HBETIGOERA

10 FRERE Y (BB)

06/3/98 06/7/148
S0 BEREF

) o(%) 1. 905% BORAZE:  SlE RS
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