2013 &£ 5 A 31 H
BXGEZHXBS
—RUEEEAZBRTHE

AEFFETEOBRGBAENE Y F LD

~2012 FEETFHDFETT8) /A~

LUTIE. BRIEFEBERUV—BRHFEZALBRTHENEAERL TS MFIHFEHHEOE
ATl (BAXREHEHER—LR—T<http://www. jsda. or. jo/>SH) [ZDUVT, 2012 &£
THE (2012F 10 H~2013 3 A) OHEREZMYEDI-LDTT, IXRT—2IZDOLTIE, 3l
MECSBIEZEL,

st SSROFETHR |

012 FETHAICE S PAF EEROETIHRNEZAH D L. EREAAMERAZ TR - 1= (£
2215k 3, 255 BA<HIERIAALLA11%>), —7 ., HRITAIERHAZ LE o= (H# 52 #<
m+21%>), (BF&1),

(%) 02 FETHAICKET L EBHEORITEEET 4K 1, 125FEA (TERE) TH-oT =

(RFK 1) EEFFEERDEITESE - B

(JkF) (#)
8 180
158] 167]
7 160
140
6 I 145 146
138 J . ]
—I 120
S | mireE —
<kEBE> 100
4 I \
_ 80
] [ ] 60
_ mim
2 | | [54] 40
L2
1 20
0

04/L 04/F 05/t 05/F 06/t 06/F 07/t 07/F 08/t 08/F 09/E 09/F 10/t 10/F 11/t 11/F 12/t 12/F



(2. BEREENORTHA |

2012 FETHHICHEITS

A EERORKITEEESE [EHEE] BlIcHdE. TVavEY
GeHLTy b, IS -BEFEI RU 204 AAtEMLE-, —A. TRMBSJ. IC
MBS, N)—X] RU EEEO—) [XEAD Lz, TCDOJ OHETIIHNA-T- (B

2),
(K& 2) SEHLEMRD TEFEE] MRTEEE
HEE |[avEry | THte- -
1] — AE
RMBS CMBS CDO )—2R o—> | sLour |mzEp Z 0t =
FTEEE(EM) 9,741 153 0 479 130 2,207 521 25 13,255
BIEREALE ((BM) A 1,001 A1.135 A100 A250 A540 +1,185 +132 +25]| A1,684
BIEEHALE (%) A9 AS83 A100 A34 A81 +116 +34 — All
AL (%) 73 1 0 4 1 17 4 0 100
(BE)RITHER 16 1 0 2 2 14 16 1 52
X 20 ORERLLL (%) 220 T, FERBIORITALE=6H, T—] ELTWAS,
(kM)
6
B o
5 | e - MEFR
avEVT-oLPy b
A sagEn—>
4 ] v—=x
Ml coo
3 | [] cmes
2
1
0

(%) RNEEORFNLGHTEIL. UTDELY,

TRMBS (Residential Mortgage Backed Securities) ]

EEA—VEE. T/A-b0—EE

fcMBS (Commercial Mortgage Backed Securities) ]

 BERRATYEERO—VEE. BEATHE

CDO (Collateralized Debt Obligations) ]

 EERTEMEE. 8. CDSF

M)—x1:)—REHEE
DHEEDO—V ) HEBEO—V{EE. h—Fo— &k
avEVy 9Ly bkl YavEYT - o LYy MEHE., A—bO— 1B
(5 e - BHEFH)  FTHMEE. FHREE

TZMfth] . REEE, EFXFvrviaT0—,

PRIBMEIES




[RMB S 07 8[|

O WPE Skl

RMBSOHTE% 9,741 EA) % A1) Oxr—42—] FlIcHbE. TIEEERMTIE
et M 87% (8,463 1EM) - (MIEX3),

(W% 3) RMBS® I or—4a—] RIFEITEEE

(kM)
4
EE] 2ot
PPV
3 HhIs 4R 1T
[ ] #B7H4R4T - S5E4R1T
EH EEamTIEME
2

LR

04/t 04/F 05/ 05/ 06/t 06/F 07/L 07/ 08/L 08/ 09/ 09/F 10/ 10/F 11/L 11/F 12/ 12/F

@ TR KA

RMBS®DOHFTEEE (9, 741 BA) %= TR AIZHD L. [23E] H189% (8,718
EM) #4851 (WX4),

(KR 4) RMBS®D MH1THRK] ARITEE
(JkM)

] Z Dt
3 = 2 [ ] DR
HH GixXhiE

N
#
3

§
|
j




Q@ EEHER

RMBS®DOHTEE (9, 141 {EM) & MEEAEI AICHDE. TTH TINRR)L—
182 Tho1= (IX5),

(K%&5) RMBS® MEEAZE] RFKITEEE

(JkA)
4
1 kio#
B »EHEE
3 |
EH
2

04/t 04/ 05/ 05/F 06/t 06/F 07/t 07/F 08/L 08/F 09/ 09/F 10/t 10/F 11/£ 11/F 12/L 12/F

@ FETEHEORXITL Y F

FEESRMIIEEERMBS (ARE) oO—2FRTLy K (REMELFHRER
OEGFEY LDE) (X 2012 FETHHACEVTIFX 2013 F 2 ARITHETHLRERKIT.
SARTHTIEMEILE (BIX6),

(H%6) FEEMIEHBERMBSOO—VFRTLY K

(%)

L 10 4 L 1r J L 1§ 24 L 12F 2 L 12|



3. HARABORTEA |

2012 FETHAICE T HEEEROFETEE (1 %k 3,256 8A) & MFETRK AlI=H
&, TAIE] H66% (8, T1I8{8MA) ZhHe., RLVT MEEZRHE] A 27% (3, 644 {EM)
Zhadt (BIXR7),

(R%&7) fEzreramd TRITRH] RETEE

(3kF)
6
5 | 7 U/} %ot
2 v [ ] asiE
s | ﬁ e
3
[
2

0L

04/t 04/ 05/Lk 05/F 06/L 06/F 07/t 07/F 08/L 08/F 09/k 09/F 10/ 10/F 11/k 11/F 12/£ 12/F

(4. BESEAORTEHA

202 FETHHICE T LAFLERORITEEE (1 3k 3,255 8MA) & MEERAE] AlIH
&, TR IL—EE] h88% (131,688 {EM) 4~ (H%K8),

(K% 8) FEzFbAEmD MERFGE] BIFRTESR

(kM)
6
5 [ k&
[ ] Vi oEfEE
s B sy EEE
B /SRRIL—EE
3
2

04/t 04/F 05/L 05/F 06/t 06/F 07/t 07/F 08/t 08/F 09/ 09/F 10/ 10/F 11/£ 11/F 12/£ 12/F



5. FE/TFHERIORTEHH |

2012 FETHHICH THAHEERBOHFITEEE (15k3,255EM) # IFE/FHER]
AzHBE. TRITEIL H93% (13 2,320 EA) ZEHH-M. LEDHAHTIE. 115
LLE3EXRE 6% (805{EMA) ¢xm1LEM-- (HXKR9),

(& 9) EEFLAERD TFE/FHER] RFETEE

(JkFA)
6
. [] *x=m
o - 7 &L
) B s=uc7a5
4 3ELE 5 ERE
_ o L] 1&ptrsexs
3 B 1exm
2 [
1 =], %Z —
w Z%ﬁ 7 |__| D
d ——
< o

04/t 04/ 05/t 05/ 06/t 06/F 07/L 07/F 08/L 08/F 09/t 09/F 10/t 10/F 11/k 11/F 12/£ 12/F

(6. HIFBIDRTBA |

202 FETHHICE T LAFLEROREITEEE (1 k3,255 8A) Z M&F1 MIZHD &,
FTAAAL A92% (132 2531BM) &&= (B 10),

(K% 10) FEZEREmD &4 ARITEER

(JkM)
6
B
B moie
5 |
= § M ccc
Ty fo B s
4 e BB
= [ BBB
3 E L A
2= B AA
) e —] |:| AAA

L A e

04/t 04/F 05/L 05/F 06/t 06/F 07/L 07/F 08/L 08/F 09/t 09/F 10/t 10/F 11/£ 11/F 12/£ 12/F




