2014 &£ 5 R 30 A
BXGEZHXBS
—RUEEEAZBRTHE

AEFFETEOBRGBAENE Y F LD

~2013 FEE T FHDFETT8 /A~

LUTIE. BRIEFEBERUV—BRHFEZALBRTHENEAERL TS MFIHFEHHEOE
ATl (BAXREHEHER—LR—T<http://www. jsda. or. jo/>SH) [ZDUVT, 2013 &£E
THE (2013F 10 A~2014 3 A) OHREZMYEDI-LDTT, IXRT—2IZDOLTIE, 3l
MECSBIEZEL,

(. dEtERErORETBA

2013 FETHHICKE T IFEEROETHMZHS L. £, HREBIC, AIERH
ZLEEof (£% 1%k 4 140 EA<AIERZALL+ 7 %>, #8714 H<E+42%>), (HF
1),

(3%) 0B FETHHICETL2ERHEORITEEETI K 2724 8 (TERE) TH-oT-=.

(RFK 1) EEFFEERDEITESE - B

(JkM) ()
g 180
158 ﬂ 168
7| 1 160
134
6 1Ty 1145] 148 121 B 1T 1 5 | 140
~ 110 JHEE> 1 120
S | mem —
<EB®E> 100
4 | W
_ - 80
3 _
| | 60
— Mimies
ol 8 mje . BE
= 2 _ i
-'HEM ,H%im
Y O I |

04/t 04/TF 05/t 05/ 06/t 06/TF 07/L 07/F 08/ 08/ 09/t 09/F 10/L 10/F 11/L 11/F 12/£ 12/F 13/L 13/F



(2. BEREENORTHA |

013 FETHHICH ITHAHILBEROFRITEEEE [EMHEE] AIcHDE,. TCMBS ],
cpDoy, NEEEO—2. LavEVST oLy b, [5E#E -EEFE RV TE
Dfthy NEMLF, —A. TRMBS] RU I)—X] @ADL (BE2),

(K& 2) fEHeEmD TEMEE] RIRITERE
_ HEE (LavEvy-| T#e- A
RMBS CMBS CDO )—2 O—y | sLouk |mezg| TP &t
RITEEJEM) 9,194 271 22 101 180 3,365 570 438 14,140
BIEREALE ((BM) A546 118 22 A378 50 1,158 49 413 885
BIEEFHEALE (%) A6 +77] - (%) A79 +38 +52 +9 +1,651 +7
AL (%) 65 2 0 1 1 24 4 3 100
(%) ZITHH 20 2 2 1 2 22 21 4 74
% TCDOJ DRTERHALLE (%) [2DOWLWTIE, FIFERZORTHLZLSH, —1 EL TS,
(JKM)
6
B zow
5 e - MEFR
] yavers-oroutr
4 HEED—
L] v—=
3 [ coo
[] cmes
2
1 e B B B B B B B ] B i B B B ] e

(%) RNEEDOEMFNLGHIEIR. UTDELY,

ITRMBS (Residential Mortgage Backed Securities) ]

CfEER—VEE. 7/A-b0—iEE

fcMmBS (Commercial Mortgage Backed Securities) ]

FCDO (Collateralized Debt Obligations) ]

- BERRATYEERO—VEE. BXERATHE

- EMTEMEE. #HE. CDSH
M)—xJ: ) —REEHE

DHEEO—V ) HEEO—VRE. h—Fo—iEH#

[YavEVT - oLy bkl YavEVY - LPy MEE., A— bO— &

rFEhs - EMEFR  THEMEE. FREE

Tzt : R&EE, EEXvviaoo—,

=A
=%
az

RMNEES

04/ 04/ 05/ 05/ 06/ 06/ 07/ L 07/ 08/ 08/ 09/ £ 09/ 10/ L 10/F 11/ £ 11/F 12/ £12/F 13/ E13/F



[RMB S 07 8[|

D AYHR—4—5
RMBS®OHTE% (9,14 EA) % A1) oxr—42—] FlIc#b L. TIEEERMTIE
Mg N T71% (6,498 M) #hHf- (IEX3),

(K& 3) RMBS®D A1) ox—42—] RIRITEEE

(JEF)
4
T D1t
3 I PZAVY
== V) iRt
%, [ #8817 - {53ER1T
2 HH FEemizmiE

@ TR KA

RMBSDHFTE%E (9,194 EA) # TR AIZHD E. T2%H1E] A 76% (6, 953
M) Zh&. RUT METEZEIE] A 20% (1,883 8H) a1 (BE4),

(KR 4) RMBS®D MH1THRK] ARITEE

(kM)
4
2 %ot
: | 7/ [ 2A4tf&E
“ B SR
2 ]

= B
HH
HH

§é§§§$ Q DD

04/ 04/ 05/ 05/ 06/t 06/ 07/ 07/ 08/ 08/ 09/t 09/ 10/ £ 10/F 11/ L 11/F12/£12/F13/£13/F




Q@ EEH R

RMBS®DOHTEEE (9,194 EM) & MEEAEI AICHDE. TTH TINRR)L—
182 Tho1= (BX5),

(K%&5) RMBS® MEEAZE] RFKITEEE

(JkH)
4
L] k&
_ H /\gM =
3 [ | ,ﬁﬁ,ﬁﬁ—%{éﬁ
HH XX)L—EE

04/ 04/7 05/t 05/ 06/ 06/ 07/ 07/ 08/ £ 08/ 09/ £ 09/F 10/ L 10/F 11/ £ 11/F 12/ £12/F 13/ E13/F

@ FETEHEORXITL Y F

FEESRMIIEEERMBS (ARE) oO—2FRTLy K (REMELFHRER
OEGFEY LDE) (X 2013 FETHHAICEOTIF 2014 F2 ARITHETHR/D LR,
BAREMTATIILEARLE: (F&6),

(H*&6) TETMIERERMBSOO—VFRATLY F
(%)
0.8

0.7

0.6

0.5 ‘\0

Nt
04%[ P

0.3

0.2

1 b—bm—>m>>m> ™ ————————




3. HARABORTEA |

013 FETHAICE T HHEERORETEE (1 %k 4 140EA) & MFETRK BIZH
&, TAMIE] H52% (7,353 18F) ZhH&H. RLT MEFEZRHE] A 42% (5,938 {EM)
Zhadt (BIXR7),

(R%&7) fEzreramd TRITRH] RETEE

(JkF)

6

5 | 7 77 =t
e [ ] »its

4 | 7 B st

3

B B s

04/ 04/ 05/ 05/7F 06/ £ 06/ 07/ 07/ 08/t 08/ 09/t 09/ 10/ £ 10/~ 11/ L 11/F 12/ £ 12/F 13/ £ 13/F

(4. BESEAORTEHA

013 FETHHICKE T LAFLERORITEEE (1 k4, 1408A) & MEERAE] AIH
&, TIHRRARIL—EE] »80% (13k1,354BA) 4= (B%K8),

(K% 8) FEzFbAEmD MERFGE] BIFRTESR

(JkFM)
6
S EIEE

i — A EE

INAR—ER

EEN[]




