17 16 10 17 31 17 27
8966  URL http://www.c-inv.co.jp/
TEL 03-5402-8731
17 27
17 23
17 16 10 17 31
17 1,106 616 323 322
16 2 6.4 2 3 4
17 13,511 2.2 4.0) 1.0 (1.8) 29.3
(11,301)
16 4,002 4.5 ( 8.9 4.0 ( 8.1
17 23,894 16 1,000
17 6 11 12 28,568
17 46,792
6,899
17 201 x 365
16 183 x 365
17
(
)
17 6,640 310 96.2 1.4
16
17 40,195 22,081 54.9 471,901
16 94 87 92.5 87,862
17 46,792 16 1,000
17 1 17 17 11 30
(
17 1 1,515 564 563 12,043
7 1 12,043



67

70

Q)

Q)

()

16

18

26

14 31

23

12

17
22,170

198

17

160

16

8966

2003



9,970 17 10

17 29 2,500
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17 17 11 30
17 7 11 30
1,515
564
563
12,043
17 7 11 30
17 17 11 30 183
17 3 23
46,792
23
3
157
16,600 13,910




17 31 16 30
774,551 1,791 772,759
*3 2,447,664 2,447,664
13,973 13,973
980 980
348,171 348,171
48,225 48,225
14 14
2,512 386 2,126
3,635,113 9.0 3,158 3.3 3,631,955
*3 10,870,523
156,874 10,713,649 10,713,649
*3 89,040
2,007 87,033 87,033
*3 113,180
2,993 110,186 110,186
*3 1,115
29 1,085 1,085
*3 25,508,672 25,508,672
7,251 7,251
36,427,877 90.6 36,427,877
1,030 1,030
1,030 0.1 1,030
10,000 10,000
116,220 116,220
75,000 75,000
126,220 0.3 85,000 89.5 41,220 48.5
36,555,128 91.0 85,000 89.5 36,470,128
5,095 6,793 1,698
5,095 0.0 6,793 7.2 1,698 25.0
40,195,337 100.0 94,952 100.0 40,100,385
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17 31 16 30
54,439 1,974 52,465
*3 3,600,000 3,600,000
*1 36,899 5,000 31,899
183,868 183,868
886 90 796
180,234 180,234
7,586 25 7,561
4,063,915 10.1 7,090 7.5 4,056,825
*3 13,000,000 13,000,000
1,050,228 1,050,228
14,050,228 35.0 14,050,228
18,114,143 45.1 7,090 7.5 18,107,053
*4 21,770,480 54.1 100,000 105.3 21,670,480
310,713 12,137 322,851
310,713 0.8 12,137 12.8 322,851
*2,5 22,081,193 54.9 87,862 92.5 21,993,331
40,195,337 100.0 94,952 100.0 40,100,385
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16 10 16
17 31 16 30
*1 997,773
*1 104,308
4,470 1,106,552 100.0 2,445 2,445 100.0 1,104,106
*1 330,201
121,642 187
960 620
7,992 782
1,840 960
550 550
26,703 489,889 44.3 1,559 4,659 190.5 485,229
616,662 55.7 2,213 90.5 618,876
3 0
20 23 0.0 0 0 0.0 23
128,813
88,593
38,410
35,237
1,698 292,753 26.5 1,698 1,698 69.4 291,055
323,932 29.3 3,912 159.9 327,844
323,932 29.3 3,912 159.9 327,844
1,095 90
14 1,081 0.1 90 3.7 991
322,851 29.2 4,002 163.6 326,853
12,137 8,135 4,002
310,713 12,137 322,851

12




16 10 16
17 31 16
310,713,685 12,137,985
310,698,880
6,640 )
14,805 12,137,985
32 32
67 15 32
90
46,792
310,698,880

32
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16 10
17 31

*1

323,932
161,905
1,698
3
128,813
38,410
13,973
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348,171
158,979
53,838
1,260
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6,711
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73,445
997,773

29,224
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14,380
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16 10 16
17 il 16
112,104
217,276
329,380
17 31
16 30
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10
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16 10 16
17 31 16 30
14 4,797
14 4,797
14
39.39
37.78
1.52
0.24
0.33
16 10 17 31
16 16 30
16 10 17 31
16 16 30
295 5,000
100
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16 10 16
17 31 16 30
471,901 87,862
13,511 4,002
16 10 19
439,310
20,011
16 10 16
17 31 16 30
322,851 4,002
322,851 4,002
23,8% 1,000
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6 10 5
17 31 . .
(@D) O
16 13
1,000
20 16 10 19
)
1,100
1.07
5 10 1
17 . Y : )
18 31
459,321 439,310
)
14,116 20,011
1,050
1.07
17 14
v O
¢ 6 10 27
16 10 29
6 11 1
6,872,480,000 5,502
3,270
- 15,302
440,000
v » 6,772,480,000
K * 6 11 1
16 10
)
9,073
2,890 o
- 684
17 15
18 31
16,150
1.60966
%20 6 11 1
17 31
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16 10 16
17 31 16 30
2,700
12 10 16 11 12
28 22,170
3,089.73
2,285.34 4,760
27
45 30
1,465.04
1,374.84
3,610
33 14
16 13
6,689.03
5,490.36
(
16 12 17
17 10
9,970
7,050
23—23
31
8,664.00
5,423.94

24




14 31 1,000 1,000 100,000 100,000
16 10 19 800 200 100,000
16 11 11 15,392 15,592 6,772,480 6,872,480
17 30,000 45,592 14,325,000 21,197,480
17 1,200 46,792 573,000 21,770,480
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440,000 18
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477,500 4
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17 31 16 30
1 1
23 33,939 84.4
2,481 6.2
36,420 90.6
3,774 9.4 94 100.0
40,195 100.0 94 100.0
23
17 31 16 30
18,114 451 7 7.5
22,081 54.9 87 92.5

28




2 3 3 3 3
0f-01 2'3 605.72 2,921.56 SRQCFZBRC S55.5.6
0f-02 2'3 331.55 1,898.80 | S RC 7F1B H5.3.2
0f-03 2'3 311.63 2,652.07 | SRC 9F2B S63.9.9
0f-04 1 2'3 1,560.77 8,644.00 | S RC7F1B H6.5.31
0f-05 1 2'3 316.73 2,177.81 SRC 9F H3.8.30
0f-06 NV 1 2'3 748.36 4,558.01 SRC 8F H2.12.25
Re-01 | DJR 2'3 333.22 1,152.01 RC 8F1B H4.2.24
Re-02 893.00 1,856.01 RC 6F H15.3.28
Re-03 218.22 884.60 RC 9F H15.3.14
Re-04 | FLEG 2'3 584.55 1,400.82 RC 6F H14.12.10

6)
Re-05 | FLEG 2'3 213.45 948.48 SRC 12F H15.4.10
Re-06 2'3 1,300.97 3,664.82 RC 5F1B H1.3.24
Re-07 2'3 432.20 2,015.33 RC 9F H15.12.6
Re-08 2'3 295.97 997.49 RC 6F1B H15.12.17
Re-09 2'3 ;117 1,392.74 RC 9F H14.11.25
Re-10 | ZESTY 2'3 238.36 553.52 RC 4F H15.9.18
Re-11 2'3 2,949.17 6,689.03 RC 8F1B H16.2.13
Re-12 2'3 856.19 2,412.83 RC 9F1B H16.2.13
Re-13 467.75 1’888é69 SRC 10F H10.2.20
Re-14 2'3 279.73 1,673.32 RC 11F H16.4.30
Re-15 2'3 499.24 1,214.29 RC 8F H17.1.12

29




5 3 4 3 3 3
0t-01 5 376.07 1,465.04 | RC S5F1B | S45.1.30
(¢ 9
0t-02 1,728.40 3,434.07 RC 5F H2.4.30
1 23 0f-04 0f-05 Re-14
17 10
0f-06 NV 17 29 Re-15
17 31
18 16 11 12
2
)
23
)
23
76 @ a. )
3
4
5
6 Re-04 FLEG 100
7 Re-09
8 Re-13 6.74
0t-01 0t-02

30




2 3 4 5

0f-01 H21.11.30 1,286 1,290 1,296 3.59
0f-02 H21.11.30 1,008 950 950 2.65
0f-03 H21.11.30 1,438 1,400 1,412 3.90
0f-04 H22.3.31 7,058 7,050 7,121 19.64
0f-05 H21.11.30 1,570 1,550 1,573 4.32
0f-06 | NV H22.3.31 2,500 2,500 2,603 6.96

14,860 14,740 14,957 41.06
Re-01 | DJR H21.11.30 522 495 502 1.38
Re-02 H21.11.30 1,009 960 969 2.67
Re-03 H21.11.30 452 430 439 1.20
Re-04 | FLEG H21.11.30 982 970 979 2.70
Re-05 | FLEG H21.11.30 647 660 666 1.84
Re-06 H21.11.30 1,053 1,020 1,031 2.84
Re-07 H21.11.30 1,249 1,230 1,241 3.43
Re-08 H21.11.30 838 820 833 2.28
Re-09 H21.11.30 671 650 657 1.81
Re-10 | ZESTY H21.11.30 316 310 316 0.86
Re-11 H21.11.30 3,654 3,610 3,640 10.06
Re-12 H21.11.30 1,583 1,560 1,584 4.35
Re-13 H21.11.30 568 535 542 1.49
Re-14 H21.11.30 1,386 1,370 1,402 3.82
Re-15 H22.3.31 1,268 1,260 1,340 3.51

H21.11.30

16,198
31,058

4,904

15,880

30,620

4,760

16,146

31,104

4,785

H22.3.31

528
5,432

36,490

520
5,280

35,900

530
5,316

36,420

14.

100.

71

00

17

31

31

©)



32



17
0f-03 17 10 8,000
NV 17 10
0f-06 17 10 7,000
17 12
0f-01 18 7,000
32,746 14,380
47,126
0f-03 4.5 1612 8,000
17
5 17
0t-01 17 6,850
17
0f-01 17 4,500
6 17
0f-03 17 3,750
16 12
17 9,646
32,746
14 10 15 15 10 16 16 10
15 31 15 30 16 31 16 30 17 31
322,725
28,137
294,587

33




17 31

1 2 5 6 7 8
0f-01 1,743.34 1,743.34 9 100.00 67,186
0f-02 1,246.91 1,246.91 7 100.00 53,118
0f-03 1,815.13 1,815.13 7 100.00 68,702

0f-04 5,423.94 5,423.94 1 100.00 107,747 10
0f-05 1,897.71 1,897.71 1 100.00 30,771
0f-06 | NV 3,736.53 3,404.75 5 91.12 28,071
15,863.56 15,531.78 30 97.91 355,596
Re-01 | DJR 1,004.28 983.15 45 44 1 97.90 27,422
Re-02 1,726.56 1,726.56 83 83 1 100.00 43,027
Re-03 724.46 724.46 36 36 1 100.00 19,167
Re-04 | FLEG 1,232.38 1,232.38 24 15 1 100.00 36,825
Re-05 FLEG 836.36 836.36 21 18 1 100.00 24,841
Re-06 2,555.42 2,301.93 26 23 1 90.08 50,820
Re-07 1,718.59 1,676.62 65 64 1 97.56 48,740
Re-08 876.03 876.03 21 19 1 100.00 27,507
Re-09 1,167.36 1,167.36 48 37 1 100.00 26,261
Re-10 | ZESTY 507.12 507.12 16 16 1 100.00 11,448
Re-11 5,490.36 5,490.36 97 94 1 100.00 127,570
Re-12 1,897.46 1,803.91 53 51 1 95.07 50,812
Re-13 1,548.72 1,383.15 27 24 1 89.31 26,454
Re-14 1,325.20 1,215.04 60 55 1 91.69 18,792
Re-15 1,116.78 928.89 29 24 1 83.18 13,049
23,727. 22,853. 552,741
39,590.64  38,385. 908,338
1,374.86 1,374. 166,781
1,684.02 1,684. 26,962
3,058.88 3,058. 193,743
11 42,649.52 | 41,443.98 778 730 51 97.17 1,102,082

3.305785

()

)




)

3.305785
3
4 17 31
5
Re-01 DJR
Re-06 Re-12 16 11 12
16 11 12
8
6
8
(
(
Re-04 | FLEG 5,592,000 15 20
Re-05 | FLEG 3,750,000 15 20
Re-08 4,146,870 16 11 12 21 11 30
Re-09 3,848,300 16 11 12 21 11 30
Re-11 18,445,080 16 11 12 21 11 30
0t-02 4,064,000 16 11 12 22 31
17 31 Re-01 DJR Re-06

35




10 0f-04

11

17

16

Re-12

11

28

12

4,6,7

@

17 17
2,543.13

17 31
@

36

31



H14.5.31 H14.11.30 H15.5.31 H15.11.30 H16.5.31 H16.11.30 H17.5.31

0f-01 100.00 100.00 100.00 100.00 100.00
0f-02 100.00 100.00 84.45 100.00

| 0f-03 100.00 100.00 100.00 100.00
| 0f-04 100.00 100.00
0f-05 100.00 100.00
0f-06 | NV 91.12

)] 100.00 100.00 100.00 98.40 97.91

Re-01 | DJR 94.12 93.98 97.86 74.22 97.90

| Re-02 100.00 100.00 100.00 100.00 100.00
| Re-03 100.00 100.00 100.00 100.00 100.00
Re-04 | FLEG 100.00 100.00 100.00 100.00 100.00

N Re-05 | FLEG 100.00 100.00 100.00 100.00 100.00
Re-06 96.10 96.10 96.77 90.08

N Re-07 100.00 97.66 97.56
Re-08 75.00 100.00 100.00
Re-09 100.00 100.00 100.00
Re-10 | ZESTY 100.00 87.55 100.00
Re-11 44 .22 100.00 100.00
Re-12 62.24 83.65 95.07
Re-13 100.00 100.00 92.87 100.00 92.87 89.31
Re-14 89.98 91.69
Re-15 83.18

96.32

96.95

100.00

100.00

99.44

98.32

85.17

96.31

100.00

100.00%

97.17

11




10

17.17
551,207 269,099 7,321.65
426,538 162,082
5,423.94 12.72
22 31
0f-04
17 31
1,2,3,5
4,6,7 17
17 31
124,668 107,016
1,897.71 4.45
0f-05 21 11 30

38




16.12
292,511 36,237 6,873.51
49,762 4,917
876.03 2.05
21 11 30
Re-08
21,408 3.440
507.12 1.19
L 21 11 30
221,340 27,880
5,490.36 12.87
21 11 30
Re-11

39




10

10
2 3
5,423.94
0F-04 1) H22.3.31 .
1.897.71 17.17%
0F-05 H21.11.30 oLk
Re-08 H21.11.30 ggg'gg
Re-10 ZESTY H21.11.30 : 16.12
Re-11 H21.11.30 5,490.36
-11. 6.873.51
Re-09 H21.11.30 1,167.36
Re-12 H21.11.30 1,897.46 7.19
-11. 3.064.82
Re-07 H21.11.30 1,718.59
Re-14 H21.11.30 1.325.20 7.14
3,043.79
Re-06 H21.11.30 2,555.42 5.99
Re-02 H21.11.30 1,726.56
Re-03 H21.11.30 724.46 5.75
-1 2,451.02
Re-04 FLEG H20.5.8 1’535'22 485
Re-05 FLEG H20.5.8 2 0098
0t-02 H22.3.31 1,684.02 3.95
Re-13 H21.11.30 1,548.72 3.63
Re-15 H18.3.31 1,116.78 2.62
31,728.47 74.39
1 0f-04
17 17 31
4,6,7 2,543.13
17 28
2
3.305785
3 2

40




DCF 15 PML
) 6 !
2 3 5

0f-01 1,286 1,286 1,286 6.0 1,286 6.1 1,284 43,790 690,000 18
0f-02 1,008 1,008 1,014 5.9 1,005 6.0 672 56,830 500,000 17
0f-03 1,438 1,438 1,451 5.7 1,433 5.8 1,204 93,530 718,000 13
0f-04 7,058 7,058 7,254 5.2 6,974 5.3 3,216 74,717 1,657,000 14
0f-05 1,570 1,570 1,586 5.5 1,563 5.6 725 72,150 520,000 13
0f-06 | NV 2,500 | 2,500 | 2,570 5.1 2,430 | 5.1 1,320 168,110 | 1,000,000 19
Re-01 | DJR 522 522 523 5.9 522 5.7 340 57,870 212,000 13
Re-02 1,009 1,009 1,029 5.8 1,000 5.8 564 37,900 357,000 15
Re-03 452 452 453 5.7 451 5.8 208 22,050 153,000 13
Re-04 | FLEG 982 982 983 5.0 981 5.0 711 29,920 274,000 13
Re-05 | FLEG 647 647 650 5.3 646 5.2 321 25,790 171,000 10
Re-06 1,053 1,053 1,041 5.7 1,058 5.5 1,283 79,070 840,000 7
Re-07 1,249 1,249 1,264 5.3 1,242 5.3 748 5,680 409,000 15
Re-08 838 838 855 4.9 830 5.0 622 1,690 194,000 14
Re-09 671 671 674 5.5 670 5.4 362 15,186 224,000 12
Re-10 | ZESTY 316 316 320 | 5.2 314 | 5.2 198 9,360 93,000 9
Re-11 3,654 | 3,654 | 3,681 5.1 3,642 | 5.1 2,678 71,610 1,392,000 7
Re-12 1,583 1,583 1,601 5.1 1,575 5.1 943 20,640 446,000 9
Re-13 568 568 558 5.8 572 5.6 431 38,030 330,000 6
Re-14 1,386 1,386 1,409 5.0 1,376 | 5.0 615 29,920 305,000 10
Re-15 1,268 1,268 1,326 4.7 1,268 4.4 819 21,740 330,000 14
0t-01 4,904 | 4,904 | 5,055 | 4.9 4,839 | 5.2 1,733 36,440 289,800 12
0t-02 528 528 527 7.1 529 6.9 733 81,900 538,000 7
PML 11.9

1

2

3 DCF




15

Probable Maximum Loss

42

0f-04

50

10

17

12



®

53

52

43

17

31



0f-01

25 16

1,290,000,000

16 11 12

16 11 12

17 31

25 11

201

67,186

605.72

58,602

8,584

80

14,395

800

8,516

3,946

SRC RC 9F2B

426

2,921.56

203

17

55

31

1,048

254

NOI

52,790

PM

7,176

45,614
31

1,743.34

16

1,743.34

690,000,000

PML

18

(15

43,790,000

9,308

78,454

100.00

30 800 30
757.3

200

44



0f-02

950,000,000

16 11 12

16 11 12

17 31

10

201

53,118

331.55

41,034

12,083

80

14,677

500

6,619

3,102

S RC 7F1B

4,320

1,898.80

145

17

31

453

36

NOI

38,441

PM

9,198

29,242

1,246.91

16

1,246.91

500,000,000

PML

17

s

56,830,000

6,745

60,404

100.00
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0f-03

1,400,000,000

16 11 12

16 11 12

17 31

16

201

68,702

311.63

60,790

7,912

80

16,025

800

9,509

4,425

SRC 9F2B

1,216

2,652.07

222

17

63
31

652

NOI

52,676

PM

10,521

42,155

1,815.13

16

1,815.13

718,000,000

PML

13

s

15

93,530,000
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