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— LD 2 5 100 2003.8 61.9 -2004.2 81.2

¢
— LD 4 1 100 2003.8 68.0 -2004.2 83.8
— DV 2 100 2003.8 82.3 -2004.2 100.0

— 2 100 2003.8 83.1 -2004.2 100.0
— OX 2003.8 59.1 -2004.2 59.1
— 2003.8 0.0 -2004.2 0.0

OX 1
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2 3 4 5
6,155 6,398 4567] 10,816
142,361 146,998| 152,448| 188,245
/ 4.3% 4. 4% 3.0% 5.7%
8,552 7,610 4,898
- 2,397 1,213 331 /
39 / 4970 4849 4770 /
/ 5,058 5,140 4,952 /
/ 5,704 5,769 5,315 /
NOI( 39 3,264 3,117 3,148 /
NOI( 3,410 3,545 4,422 /
NOI 39 6.55% 6.26% 6.32%] /
NOI 6.50% 6.19% 6.25%] /
39 97583| 96,353] 95526 /
103,113 111.460{ 137,232] /
39 99,615/ 99,615/ 99,615
104,915 114,492] 141516

NOI
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— 2004 5 3,574.30

— A 3,063.69 2004 6
— B 510.61 2004 6
¢
— 2004 5 C 1,048.12
_ 519.66
10,816 6,097 2004 3
¢

— 2004 5 D 1,110.74 "
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7F
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3F

2F
1F

2007.3.31

B1F
B2F

TF
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SF
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1
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90,000,000

ug
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246
5,200,000,000
16 3 3

427.46
2850.01

2 11
4,896,000,000
3,611,000,000
5,174,000,000

5.0
4,896,000,000

4.7
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2,435,000,000
16 3 31

896.85
899.82

15 1
2,364,000,000
1,507,000,000
2,465,000,000
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Lotl-tin

4,130,000,000
16 4 27
26-4

1,005.63
8,135.33
10
51
4,057,000,000
2,330,000,000
3,473,000,000
6.4
4,057,000,000
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4 ( 3 (
15 9 1 16 2 29 15 3 1 15 8 31
5,349 88.1% 4441 86.7% 907 20.4%
4,580 75.4% 3,675 71.8% 904 24.6%
769 12.7% 765 15.0% 3 0.4%
722 11.9% 678 13.3% 43 6.5%
151 2.5% 145 2.8% 6 4.2%
13 0.2% 10 0.2% 2 26.0%
557 9.2% 522 10.2% 34 6.7%
6,072 100.0% 5120 100.0% 951 18.6%
1,654 27.3% 1613 31.5% 41 2.6%
603 9.9% 556 10.9% 47 8.6%
483 8.0% 465 9.1% 17 3.7%
425 7.0% 425 8.3% 0 0.1%
22 0.4% 21 0.4% 0 4.7%
85 1.4% 78 1.5% 6 8.7%
2 0.0% - 0.0% 2
31 0.5% 65 1.3% A 34 -517%
929 15.3% 782 15.3% 147 18.8%
2,584 42.6% 2,395 46.8% 188 7.9%
3,487 57.4% 2,724 53.2% 762 28.0%
295 4.9% 276 5.4% 19 7.1%
24 0.4% 19 0.4% 4 24.5%
117 1.9% 96 1.9% 21 22.4%
5 0.1% 5 0.1% - 0.0%
8 0.1% 8 0.2% - 0.0%
50 0.8% 67 1.3% A 17] -254%
2,985 49.2% 2,252 44.0% 733 32.6%
1 0.0% 1 0.0% Of -33.1%
0 0.0% 0 0.0% 0] 209.1%
2 0.0% 2 0.0% 0 -1.9%
342 5.6% 291 5.7% 51 17.5%
7 1.3% - 0.0% 77
84 1.4% 78 1.5% 5 7.6%
504 8.3% 369 7.2% 134 36.3%
2,483 40.9% 1884 36.8% 599 31.8%
2,483 40.9% 1,884 36.8% 599 31.8%
0 0.0% 0 0.0% 0 1.5%
0 0.0% 1 0.0% Of -42.2%
2,482 40.9% 1,882 36.8% 599 31.9%
2 0.0% 1 0.0% 1] 128.0%
2,484 40.9% 1,883 36.8% 601 31.9%
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4 ( 4
15 9 1 16 2 29 15 9 1 16 2 29

5,349 88.1% 5,323 88.4% 25 0.5%
4,580 75.4% 4547 75.5% 32 0.7%
769 12.7% 776 12.9% A7l -10%
722 11.9% 696 11.6% 26 3.8%
151 2.5% 148 2.5% 3 2.4%

13 0.2% 0 0.0% 13
557 9.2% 547 9.1% 9 7%
6,072 100.0% 6,020 100.0% 51 0.9%
1,654 27.3% 1,769 204% A 114]  -6.5%
603 9.0% 621 10.3% A 17| —2.0%
483 8.0% 515 8.6% A 32| -6.3%
425 7.0% 424 7.0% 1 0.3%
22 0.4% 24 0.4% a2l -10.7%
85 1.4% 126 2.1% a 40 -32.2%

2 0.0% 0 0.0% 2
31 0.5% 56 0.9% A 24| -439%
929 15.3% 928 15.4% 1 0.1%
2,584 42.6% 2,608 44.8% A 113]  -4.2%
3,487 57.4% 3,321 55.2% 165 5.0%
295 4.9% 295 4.9% 0 0.0%
24 0.4% 23 0.4% 0 0.8%
117 1.9% 123 2.0% A5 4Th
5 0.1% 5 0.1% . 0.0%
8 0.1% 8 0.1% - 0.0%
50 0.8% 51 0.9% Al 23
2,085 49.2% 2,813 46.7% 172 6.1%

1 0.0% 0 0.0% 1

0 0.0% 0 0.0% 0

2 0.0% 0 0.0% 2
342 5.6% 346 5.8% a4 10w
77 1.3% 91 1.5% A 13| -15.0%
84 1.4% 84 T.4% o[ ___-05%
504 8.3% 522 8.7% A 18] -35%
2,483 40.9% 2,291 38.1% 192 8.4%
2,483 40.9% 2,201 38.1% 192 8.4%

0 0.0% 0 0.0% 0

0 0.0% 0 0.0% 0
2482 20.9% 2,291 38.1% 191 8.3%

2 0.0% 0 0.0% 2
2,484 40.9% 2,201 38.1% 193 8.5%
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4 16 2 29 3 15 8 31

17,635 10.9% 15,405 11.7% 2,229 14.5%
163 0.1% 196 0.1% A 32| -16.7%

295 0.2% 54 0.0% 240
72 0.0% 75 0.1% A3 -4.2%
1 0.0% 1 0.0% 0] -39.1%
435 0.3% 16 0.0% 418| 2466.9%
A2 0.0% A2 0.0% 0 17.0%
18,600 11.5% 15,748 12.0% 2,851 18.1%
41,354 25.7% 34,761 26.4% 6,592 19.0%
12,695 7.9% 10,473 8.0% 2,221 21.2%
445 0.3% 386 0.3% 59 15.3%
1,025 0.6% 958 0.7% 66 7.0%
48 0.0% 29 0.0% 18 62.8%
85,862 53.3% 68,261 51.8% 17,600 25.8%
141,430 87.7% 114,871 87.2% 26,559 23.1%
885 0.5% 885 0.7% - 0.0%
0 0.0% 0 0.0% 0 24.6%
885 0.5% 885 0.7% 0 0.0%
146 0.1% 116 0.1% 29 25.5%
17 0.0% 17 0.0% - 0.0%
143 0.1% 92 0.1% 50 54.6%
307 0.2% 226 0.2% 80 35.4%
142,623 88.5% 115,983 88.0% 26,639 23.0%
161,223 100.0% 131,732 100.0% 29,491 22.4%
251 0.2% 553 0.4% A 301] -54.4%
2,600 1.6% 15,300 11.6% 12,700( -83.0%
315 0.2% 306 0.2% 8 2.8%
135 0.1% 120 0.1% 14 12.4%
0 0.0% 0 0.0% 0] -43.6%
918 0.6% 840 0.6% 78 9.3%
2 0.0% 2 0.0% 0 5.1%
4,225 2.6% 17,123 13.0% 12,898 -75.3%
58,550 36.3% 43,000 32.6% 15,550 36.2%
10,142 6.3% 8,025 6.1% 2117 26.4%
68,692 42.6% 51,025 38.7% 17,667 34.6%
72917 45.2% 68,149 51.7% 4,767 18.8%
85,821 53.2% 61,700 46.8% 24,121 39.1%
2,484 1.5% 1,883 1.4% 601 31.9%
2484 1.5% 1,883 1.4% 601 31.9%
88,306 54.8% 63,585 48.3% 24,720 38.9%
161,223 100.0% 131,732 100.0% 29,491 22.4%

16 2 29

17,635

7,960
544

2,600

58,550
42
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5 4
16 3 1 16 8 31 5 9 1 16 2 29

5,625 87.1% 5,349 88.1% 276 5.2%
4,854 75.1% 4,580 75.4% 274 6.0%
771 11.9% 769 12.7% 2 0.4%
836 12.9% 722 11.9% 113 15.6%
147 2.3% 151 2.5% A4 -3.1%
90 1.4% 13 0.2% 76| 550.8%
598 9.3% 557 9.2% 41 7.5%
6,461 100.0% 6,072 100.0% 389 6.4%
1981 30.7% 1,654 27.3% 327 19.8%
679 10.5% 603 9.9% 75 12.6%
507 7.8% 483 8.0% 23 4.9%
520 8.1% 425 7.0% 94 22.3%
21 0.3% 22 0.4% 0 -2.7%
193 3.0% 85 1.4% 107 125.6%
0 0.0% 2 0.0% A 2] -100.0%
59 0.9% 31 0.5% 28 88.0%
990 15.3% 929 15.3% 60 6.5%
2971 46.0% 2,584 42.6% 387 15.0%
3,490 54.0% 3,487 57.4% 2 0.1%
366 5.7% 295 4.9% 71 24.0%
25 0.4% 24 0.4% 1 7.1%
113 1.7% 117 1.9% A4 -3.9%
5 0.1% 5 0.1% 0 0.0%
9 0.1% 8 0.1% 0 5.9%
50 0.8% 50 0.8% 0 0.4%
2,919 45.2% 2,985 49.2% A 66 -2.2%
0 0.0% 1 0.0% A 1] -100.0%
0 0.0% 0 0.0% 0] -100.0%
0 0.0% 2 0.0% A 2] -100.0%
415 6.4% 342 5.6% 73 21.3%
0 0.0% 7 1.3% A 77] -100.0%
80 1.2% 84 1.4% A4 -5.2%
495 7.7% 504 8.3% A8 -1.7%
2,423 37.5% 2,483 40.9% A 59 -2.4%
2,423 37.5% 2,483 40.9% A 59 -2.4%
0 0.0% 0 0.0% 0] -100.0%
0 0.0% 0 0.0% 0] -100.0%
2,423 37.5% 2,482 40.9% A 58 -2.4%
0 0.0% 2 0.0% A 2] -100.0%
2,423 37.5% 2,484 40.9% A 60 -2.5%
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58.6 96% 1.16%

2.6 4% 1.08%

61.2 100% 1.16%

26.2 43% 1.51%

35.0 5% 0.90%

61.2 100% 1.16%
2004 2.6 4%
2007 41.25 67%
2008 17.3 28%
61.2 100%
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3 4 3 4
55,766| 71041 23527 217,597
25988| 67,012 67 77
31,496 10,468 346 380
10,122 26,851 52 65

123372] 175372 23992 28119




16 2 29

ORIXIRET g

23,664

13.5%

4,460

2.5%

4,330

2.5%

3,633

2.1%

3,163

1.8%

3,121

1.8%

3,000

1.7%

2,960

1.7%

2,530

1.4%

2,196

1.3%
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PML
15 15.0
11 24.0
14 9.4
11 16.0
VX 13 83
13 10.6
16 9.0
12 4.1
11 3.4
11 105
8 9.9
21 365
18 7.4
16 33
16 8.2
14 8.0
13 15.2
11 11.2
13 20.0
4 240.0
10 34.0
MK 13 343
10 35.6
9 12.9
13 4.0
13 52
DT 11 14.0
12 155
9 85
13 71
11 8.8
11 203
10 14.0
12 195
9 44.0
7 8.1
13 3.1
17 40.8
10 3.9
13 59
11 23.0
10 18
16 33
4 123.4
5 58

9 6.4

PML

16 2 29

PML 8.3

PML (Probable Maximum Loss)
475 475

PML 90%
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4500 r

4000
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2004/4/8

2004/2/26

2004/1/14

2003/11/26

2003/10/10

2003/8/27

2003/7/15

2003/6/3

2003/4/18

2003/3/6 -
2003/1/22
2002/12/3
2002/10/21
20027974
2002/7/24

2002/6/12
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