EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

21 12 3
6 21 3 11 21 9 10

CA 2006-9

03-3593-5917

1/86



(1)

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

20 2 3
10 9 10 4 5
10
(1)
10 31 / 4
5 6
1 3 10 9 10 7
5
1 4 10 10 10 7
10, 000
1 5
25%
10 10,010

25%

2/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

10
10,010
5 23 3 11 23 8 15
10,000

3/86



Bk

i B

e TR
B
— AR

(2)

150

B ~ & ~
(kA o L EEfERY
7w Foong-u)

i

=&

4/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

http://www.toushin

FIEE £ 5

- EEE e ColdtE| 2 L VIS
(TRR Eeo ) iTTEh T DiHE S iR

- HitizE: RS BRI 5L Thh—
S b e s d J Pl = i
Ch—5 o = DL FOLE Wi T =8
TOHETH. G L < 3RS EOETERT
Sk PRERENTREE =5 A SR TR ABET

. or



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

— 77k
CR-A 701 LBRREY T 7 0 b 2006-3
(B ®ly B

: HEER |

LA
ALFPIUAN AFSOFe—F PEw b TRTAV LA I-
SEROIEER U TETL 2 T

TR L
— Eipatt — SsEatt —
SBUFNEIEE T St
DLFo FHUIIL PEo F7R0 A Mg N (STt
SERNIE | AT SR BRI 2 T, fssEale B#E7A49 — k52 BTt
7 7 F iR, EIRERET LT,

BEiE BREEEE| CRET TRl
R SH ]

FEORAREFRSE —TPRRI TR T SEEE. — TR
il T F i R HL | TR T D3R AT T .

}

mER ]

(FmE)

2010 1 1

5/86



61

63

10
10
13
19

EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

6/86

3

7 1

6 8
1 31

7 20

9 20
10 2

9 1

9 30
11 24

4 25

9 30

43,200 100
90 75015
2010 1 1 SGAM
75 %
25%
1894
1 1 39
89,000 11,2850
& AA Aal AsA



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

1 716. 81 The Banker, July 2009
220082
32008

[ asnnwrem |

| 39O 84T |

100%
| —msx-axA | [(smaconnsr | B .
15. a;l 54. ﬁl
LT TN TR -IT—

/ £ v
IS ARRYTF—IL —F HAREHRE. GERE. MR L
g | || FSRTTEARN | St kA m ||| aRaGEn TEAPY
F i (AREEMait) I ) =T R 5 IL
e AR ﬂ"’;}:?mmb e S 2 V=D LA e .

il 2 g

* 2008 7
* %

2010 1 SGAM

75 %

25 %
18914 27
1926 CNCA
1986 Predica
1988 90 %
1990 Pacifica
1996 1975
1999 SOFI NCO
2001
2002 FI NAREF

2003

7186



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

2005 9 1

2010 1 1

2010 1 1

SGAM
75 % 25%

100 %
1986

SRI

(1)

225

8/86



10,

000

10,

Aa3

000

9/86

10,

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

AA

20%

10 1 /

10 1 /
010



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

2010 1 1

1 3 10 9 10
1 1 5
18 9 13 14 15 19 20 5
5 4
15,830.4640
23 8 16 17 18 19 22 5
5 4
g L HETHEE - 78— b HETHE
ﬁHﬂ:[ ]x1mcm
TR} BRI
5 5 23 3 11 23 8
15
B 25%
1 10,000

20 %

10/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

11/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

1 19 9 10 19 10 10
1 20 3 10 > 20 4 10
2 20 9 10 20 10 10
2 21 3 10 =0 21 4 10
3 21 9 10 5 21 10 13
3 22 3 10 5 22 4 12
4 22 9 10 10 22 10 12
4 23 3 10 10 23 4 11
SEBMIERNCEFFOA0ERIFIRIHD
FIEBIZHL T2 LR AEAE L oS-
77 FEEH 7 7 FEERERE
Frti1eEaA 12E|| A0 I 1 1 FafzaFa A9 G

14 H

. |

2B
|

3FH AFH SE?
| |

< A8 — FREFET
SR>
Faf1eEa 138 (k) ~
F a1 B2oH (k)

< 7 74 TIBEFSHE

< SEHABFT LA BRI T AR > BTN =
FrEzsEs A3 &)~ FafzsEe A 15 (A) FrizaFe H1EE ()~
FrizaFeAz2H A

REE R, T B LR mcEEL T
PEME ML FE#E MU
ﬁ ﬁ
Irwl A9 -+ BREEER HEBS i nE R
A B M4 & Een s B b . 4:] B
sy b Fet 130 A 158 () gL AR T EELA 108
A1z LRy g lgemnAaoB (kG oA 108 A 10E
HEE mB e R | e e
PR | gt kSR |___mf?ﬂir___l HER MG

12/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

ERIHEIA 118 (g
~Ez#ErA 158 (A} TR E megR L T

SE R H Uik
77 4 FILBETR

R PR
iR B
d

TRIZEH 198 (A FRiIwE FRiZHE
~-PgHmAZE (A RAREES  nf lgt?é?ﬁ

R 79— BT
REDB P 2 A

Tl Trt17EH 158 (b
SH1E8 Chy - TFRt1wEaA 30 8

i
sA/MF | | sAmR
HER/| | HERS
) s ]

I

|
)
46 o ED & wiED @ B ETANE T i
PR |, L% T = T 10 S = R

* 19 3

15,830.4640

1 760 380 2 20 10

(1)

* 10

13/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

e T-3= 2EH 340 HE B SEE i

v 28) Pl | | [Fezo 28] Biol| | st 28) Bel | ey 28) Bl I'eRt% 28) Bel
Rty wA) Fomn | (PRme w8l Fel|| FREe wA) Bold | e 8] Dol | m ket B e
=i Stz =riL sl (=1 arnl i =11 tr i

o

#7603
Seaman WTOOR BTNR BHOR sauR 3407

HEAREN, 000, 000 (HEAFRE HERE=15 50D & Beh 0SS 85— 45D OS5t

1% 2FiH LT 45K SR

8l
£

SE&dE| $67.340M 21,614 81,5764 #1.5768 ﬁll,ﬁ?ﬂ!
FETEE $67,340M 16901409 £70, 5900 £172,16609 13, Mg

S, 015, 750 (BAFRE LR =15 B & SR Ih MBS (ERemA =1, 000, 000FD OHicEdh

¥ RRErE s s

15§ HEiE FEiE 4R SE{d

SELEEE|  $¥68.400/] 21,7009 1, 60019 1,600/ ﬁl,ﬁﬂﬂt
FETEE #68,400M9 #710,10001d 271, 00y £173, 3000 £74, 30075

¥R BR e Wi et

1.575% 1.5% 20 3 31 10% 20 4 1 20 %

100%

1 10,000

14/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

* 1 10,000

[
P 2| LR R TR i R SRR 4 . drfa ke
FEE It FEE e FELH FEETR FETIR FET IR TR FEITR FELE FHIR
PMOETRY pMpE N} M RNy M e 3MpE R M pEik) N Rl pMed M Rd ) PHEE [

A B FETRFEY IR -5 AN (160 5= 990, 000 o LR

f.:éu:!:l-l-]_l_l .L

FEEIresl I [ e ~TXEL | — TR L
-10%
-10%gt | -10XgtE

L F T
aty
Wiy
-25% i TITRELE
THEL f-hir
AR
FMME PrEL5 Frzee TR TRzl  FRZIP TRy FRa¥ TRy
IRALRE [+) 4B1RH ) 1RELGH @) 48 (0H ) |RH13E X 4B12H [B) 1REIZHLI 4B L H LB)
# LIEE & TRELFY FRZIME  TrRgeE  TRIE TR o PTRtpe PR
L 3] IRALREH &) 4B18H ) 1RBLTH ) 48 (2H (4 |0H15H ) 48(10H [ 108 (BHLB] 4B 16H [
" me—r 15. rs0M 1.7 1500l 160mA 4z M.EWA 1n0M 15 0l 1Law ek
T Fh EErsheE REEToHE RETohE EETAOHE RETBRE REToHE RETHHE RETORE  TELEHALE
15 00 s ALEE LR P bR [ 35 Pt PR ALEE ALER AR TR
==k . 16.7200M WEOE sl s 15 20M 15208 14400 14 40 12 000 MR
T ¥ REmeiE RETBAE plebhd RETéhE plebhd RLobht plebhd Rlobhl TELEHLE
\_IEEQWHHW P LE 3 L EX Ph L P LER PRL & ALEd L PRLEZ  mdcanE TR Ed
*
* 15,830.4640
* 5
*
* 100%
*
1 3 10
9 10
1 10,000

e b {H R (15 57 0/ 305wt )

E&={H%E T AR BEEERBETO
(17 157 1) /33 1) (%10, 0008) =

3 2

15/86



10,

000

-

S [

*

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

25

25 % 1
2 10 10,010

AR NS 12
B nEiEFmeE — A5 b ERETEREE | .. 1on
7 A s R

1 10,000

16/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

ot — j ~ [ r
(1RFOSHY A5aE0 (5910, 000F) (F10R) !
o P T ‘
(RO W88 () E%&ﬁg%ﬁ%ﬁg?ﬁﬁ)
RS TIC
#1830 #9710, 8404
RS- T3 T,
2 T Al i Al i Al g Sl 11T T
& i : i
W ol ’;ﬁfﬁ
E-EN L
G Qe ph T L ”
EEr e T T

\\H/“\::\ -85

N,

TR 2 A [ BIE T

it —BEt— MG EF LIRS . K
FEFHIRAASNCARNE

25 %
10,010
* 25 %
e B EF A D & ik b .
Bz Btk TEit Lane®s + TELEESEE 10, MIE LT
(RS /888 |4
(_HRRIE 10,000/ TRREAL L) (ForD
& Eom e .
AR B
(1FD % 7= Y /BT o
FHREEE & wiC .
#5230 #110,840B LT

17/86

e EEE . T E T,



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

IR DR apeg MEE pep R dmER L

#xB L L Hen Hhm Hen Hhe Hrm Hen Hhe
L i i ®
-l T
W
F=o AR
Qe Qo | Lol
PEL P g

{}—EH -5k

B35 e \j f“"\m\_//,_x/’”‘*\ (j_1m§]_1m

\/XM:JCE;MM I EHE PR N

BB FRLEES. xRl

5K T R, DTS oG
.~ 5
F1 1

3 2
23 9 9
10,010
1 >
10% +0 % 10% 20 % 30%
010 8,010 7,010

10,010 10,010 9,

10

100%

18/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

B~ — 201086481 B F~20064E6 H )

4III,IIIIII:P:]:|
3,915.3?P§[19‘E&’F11HH‘E“

i x 1R 0 TN

TR
SO000 fecomeamaaens L
0 n 1 B oo L

\ hﬁﬂ-;%ﬂﬁﬂm

v . - 1530513

00000 oo M e (200t A 30 B )

S, T Lo

0 S, PR L. ____:-L._ | .

T = U U - oo T

L ettt | 19T VRS o BT R PR R TR T, 07550 (2OCE4REE) [----
u]

S0EF STEE 9RF 204 OOF O1EF 98 OXF O4F O5F ORF 9MF 93F 00F OF OF RF RE MEFE BF 6F

*
25%
17,0006, 50gaQa6, 0gas5, 509a5, 009a4, 5904, 0Q0
25% 12,7522, 37%2,009a0a1,62%1, 2900, 87480, 590
*
* 18 9 13 14 15 19 250
* 15,830. 4640

19/86



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

AA &
Aa3
Barclays Bank
300
50
AA Aa3
20009 10
2006 12
232 4,607
1 2,115
ROE 24 . 1%
Tier 1 7. 7%
131,700
3,6pR7
* =233.21
2006

PL(

)

BARCLAYS PLIC Annu

5

100,000

20/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(2)

2 1
2 20
23 2 4 25
2 1 15
(
2 2 )
)
2 1 4
2 1 6
2 1 7
2 1 8
10
11
12 11
13 2 1 10
14 2 1 11
15 2 1 18

16 2 1 19

21/86



17
18
19

20
21

22

17

13

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

21
12 17
12

14

22/86



(3)

Efsd SR

AROSR

LT FIUDN PEybIRTASEEEN

 ERAOEEICIEY SHR0SE
EAEROME

( CEO- R B @

ERcEERCCMT S

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

AN St ERF—L(208EH)
ST FAUAN ZPFTFr—F-
FhoubTRIApTR-IT—
RS2, 7r- A LY 26 -

E —4—8

Mo T (BT — LARE)
A EIES OTR Y ORI

EREAS

RN TR RSORRRR SR OV T I R=FONE
MEEEERo, e

- ERERONE RO TITORE.
- A EORER

WRESENEE

» A RO RE
* WO AR TRITESh TSI EE N, WEEL .
HHERSCEE.

MBS E -

« TP D O R P R -
- WA RUE ORI RS

PIRERS TSR | EEY E T LA M AT
HALCSTIREOLE (ENRNESE) CETSARE

EREMECOCTERCSISRS ERICRRD RSN
DS, S T, HEETS.

TI—TEEE (MWL)
HALstsEEOEE (ENRBESL) atanE

EEHME VT IA—-HORNL R B ERCH
DS I, . EEITY.

S P AERTS

- BERES M ST T IRy, Fa—7
SN GESR R A, RN EOWE. BN

« R DN R USRI R R O R,

- EAWE. N A E S T RO .

= FRIZER2HHE

UAIWREE (18]

- RBCELERYATORERTFIOWRE,
. :{;L:ﬁﬁmmu:w,mm YAZ, AT LUZGRE .

SAS70

23/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(4)

1 760 380 2 20
10 1 /
¢ )
¢ )
¢ ) C )y ) 1
760 380 2 20 10
1 /
1
5

24/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(5)

80 %

5 %

(a 10 %

(b

5%

236 1 3

100 10

28 8 3 )
28 8 3 )

25/86



26/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad



(d
12

(b

(c
13

(b

50 %

27/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

130 1



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(1)

AA &
Aa3

28/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

29/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

10

25

23 9 9
18 7 12

1. 0%
20%

30/86



18

10

10

12

31/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

30



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(2)

(3)

HEEN J

WMEBICLD

sl 1

A\ N\
N\
=
1// AIEas ‘\\
A LD
e

/

32/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(1)
1.575% 1.5%

http:// www. caam. co. jp

(2)

1.0%

33/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

34/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(3)

1.743%
1.66%

0.892509

0.85%

. 0.255%

0.808509

0.77%

0.042%

0.04%

(4)

1)

2)

75

CP CD

35/86



(5)

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

20%

21 10
23 12 31 1
2
10 %( 7 Po
3 %)
24 1 1 1
2
2 0 %( 1|5 %
5 %)
( )
(10% )
3
4
10 %( 7 Po
3 %)
23 12 31
10 %( 7 %
3 %)
( )
(20% )
3
4
o4 1 1 2 0 %( 1|5 %
5 %)
2 0 %( 15 %
5 %)
23 12 31 10% 24 1 1

36/86



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)

Ooooooooooooooooooad

22 1 )
23 12 31
(7% ( )
24 1 1
(15% ( ) )
23 12 31
(7% ( )
24 1 1

(15%

37/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

21 10
3
(1)
/ () (%)
1,149,013,480 94.07
— 72,323,792 5.92
1,221,337,272 100.00
(2)
/
(%) (%)
1 BA;(ZZL__’AYS '?D[,A’3|2<L6,3009,70.0705.873.18:5.92905,149,013,4&@)11/(943'&)7
/ (%)
94.07F

94.0Y¢

38/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(3)

21 10
1 1
( ) ( ( ) (
( ) (O) ) ()
1 ( 19 3 12,963,102, 0888,3Q9,®B.3¥9|1191.0299
2 ( 19 9 110, 861, 486, 036, 693,0.2%4(06 0. 97|86
3 ( 20 3 [0, 538,648, 368, 613,0.308330. 7843
4 ( 20 9 (110, 531,042,888, 994,0.108450. 7855
5 ( 21 3 [L08497,881,849,818, 166.643(780. 43|88
6 ( 21 9 [0, 293, 48%, 398, 4Q9,0.08371240. 67|34
20 10 1,053,049, 783 0.54)29
11 978,334, 937 0.50/44
12 1,023,442, 415 0.52|77
21 1 980, 25Q, 318 0.501/6 2
2 901,369,800 0. 46[54
3 994,844,591 0.5137
4 1,034,092, 997 0.53/40
5 1,169,989, 631 0.6041
6 1,228,036, 836 0.6341
7 1,262,217, 097 0.6561
8 1,319,662, 080 0.6860
9 1,266,136, 541 0.6582
10 1,221,337,272 0. 63|73
1
18 9 12
1 19 3 12 0.0380
19 3 13
2 .
19 9 10 0.0380
3 Lo 9 11 0.0010
20 3 10
20 3 11
4 20 9 10 0.0010
20 9 11
. 1
> 21 3 10 0.0010

39/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

21 11 0.0010
21 10 '
( %)
18 12
3.0
19 12
19 13
1.3
19 10
19 11
16. 6
20 10
20 11
0.3
20 10
20 11
44 .1
21 10
21 11
53.8
21 10
x100

10,000

40/86




EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

18 9 12
19 1 4

(a) 1 10 4 10 7 10 10 10

18 10

(b) (a)

(¢c)
(b)

11 3

11

(c) 1.0%
(d) 5

(e)

41/86



(1)

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

1
1
0120-202-900
9 5
9 11
http:// www. caam. co.jp
(a) )
* 20 %

(b)

1. 0%

42/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

0120-202-900

9 5
9 11
http://www. caam. co.jp
(2)
(3)
18 9 12 23 9 9 (5)

(4)

9 11 3 10 3 11 9 10

1 19 3 12
(5)
(a)
1
1

43/86



(b)

(c)

(d)

(b)

(d)

(b)

(a)

44/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad



10

45/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

46/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

38
59 2 2 5 ( 20 9 11
21 3 10 ) 12
133 6 ( 21 3 11 21 9 10 )
12 133
6
21 35 16 2
6 6
193 2 1 5 ( 20 9 11

21 3 10 ) 6 ( 21 3 11 21 9 10

47/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

CA 2006-9

1)
5
( 21 3 10 ) 21 9 10 )

72,726,677 74,865,521

777,391,380 1,220,843,480

99 102

850,118,156 1,295,709,103

850,118,156 1,295,709,103

1,936,611 1,923,766

300,000 300,000

2,236,611 2,223,766

2,236,611 2,223,766

1,936,611,088 ., 1923766145

1,088,729,543 , 630,280,808

847,881,545 1,293,485,337

847,881,545 1,293,485,337

850,118,156 1,295,709,103

48/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

@)

5 6
( 20 9 11 ( 21 3 11
21 3 10 ) 21 9 10 )
4,976,313 4,827,403
678,624,120 450,659,330
673,647,807 455,486,733
389,161 392,220
389,161 392,220
674,036,968 455,094,513
674,036,968 455,094,513
674,036,968 455,094,513
420,522,127 1,088,729,543
7,766,163 5,277,988
7,766,163 5,277,988
1,936,611 , 1,923,766

1,088,729,543 630,280,808

49/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

5 6

20 9 11 21 3 11

21 3 10 21 9 10
5 6
21 3 10 21 9 10

18 9 12 18 9 12
1,979,130, 414 1,979,130, 414
1,951,564,573 1,936,611, 088

97. 8 97. 2

1,936,611, 088 1,923,766, 145

088, 729, 543 630, 280, 808

50/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

51/86

5 6
209 11 213 11
21 3 10 21 9 10
. 587,152 4,435,183
4,587,152 4,435,183
1,936,611 1,923,766
4,976,B13 4,827,k03
389, 1p1 392,2p0
( ) 4,587,152 ( ) 4,435,183
1,936,610, 088 1,923,76p, 145
1,940,59F, 583 1,932,32p, 440
( x ) 4,577,733 ( x ) 4,415,b28
23 22
) x10, 000 ( ) x10, 000
10 10
1,936,p11 1,923,766
5 6
21 3 10 21 9 10
() () () ()
777, 391, 380 674, 16pH,12,72020, 843, 480448, 630, 160
777, 391, 380 674, 16H,12,72020, 843, 480448, 630, 160
20 9 11 21 3 10
21 3 11 21 9 10
20 9 11 21 3 10
21 3 11 21 9 10



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

21 3 10 21 9 10

0.4378 0.6724
4, 378 6, 724

BARCLAYS B|ANK

225 1,923,8p0, 0pR20, 893, A80
1,923,8p0,0pR20, 893, A80
1
94. B % 100./]0%

1,220,843, 480

1,220,843, 80

21 10

1,221,419 422

82,150

1,221,337)272

1,916, 2811650

0.6373

6, 373

52/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

12 2 12 1,979, 1B0, 414 1,979, 1BO0
18 g 13 1,979, 1BO0
;g 2 13 14,767, 411,696 4, 3p 2
28 3 13 12,798, 4125951, 5p 4
22 g 13 14,953, 4185936, 6L 1
;1 g 13 12,844, 9143923, 7p 6

53/86

414

414

998

573

088

145



(1)

5
17 1 4
21 6 30
21 6 30

(2)

54/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

70,000
43,200

7 1,000



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

- 2 RREE R
SF[L1) Aok
I |
o A A R LR PRHE P AL A gl B TR
. W) 2 =l AR h 4
LRkl {ROE, PER, ;ER} e
TSR {ER Bt R ¥
v P e
St T
ST L HFH — b 74 U A )
- BEELy (7 a L Tog LR
NaEREF w2 T
1) 7 e
21 10
( )
15 307,662
101 359,211
116 666,873

55/86



23 19

52 24

19 52

193 2 1
31 24 20 4

56/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

20 3 31
38 59
19
20 4 1 21 3 31
23 19 4 1
21 3 31



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)

Ooooooooooooooooooad

23 2 4
20 31 21 31
1,743,280 626, 501
210,000 -
699, 402 661,779
24,651 17,590
704,752 390, 561
1 113,206 1 74,644
351,586 372,728
* 1 82,744 29, 494
- 132,022
10, 061 45, 403
69 99
, 939,756 , 350, 826
* 2 40, 757 * 2 73,647
*2 60, 361 *2 94,832
- * 2 4,732
101, 118 173,212
4,860 9,871
584 5814
5,445 10, 455
203,003 19,036
326, 979 248, 007
3,095 2,142
10,000 10,000
784,770 586, 032
, 327,848 865, 218
1,434,412 1,048,887
, 374,169 , 399,713
- 979
* 1 65, 585 23,335
* 1 583,202 244,327
409, 247 196, 354
173,955 47,972
422,960 214,655
*1 445,370 -

57/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

53,126 14,0409
2,550, 772 2,482,840
70, 726 31,450
15,525 5,550

4,207,270

3,017,187

28,616

3,753
38,734

28,616

42,488

4,235,887

3,059,675

300,000 300,000
395,012 395,012
395,012 395,012
446, 944 352, 446
446, 944 352, 446
446, 944 352,446
1,141,957 342,566

3,675 2,528

3,675 2,528
1,138,281 340,037

5,374,169

3,399,713

58/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

23 24
19 4 1 ( 20 4 1
20 3 31 ) 21 3 31 )
8,825,272 5,212,553
*1 206, 412 -
- 39,280
* 1 425,835 322,292
9,457,520 5,574,127
4,974,756 2,898,032
284,112 207,568
697,315 459,384
106, 581 56, 841
* 1 590, 734 402,543
70,676 67,429
700, 370 526, 385
* 1 388,521 291,586
4,053 5,458
300,621 222,420
7,174 6,919
6,727,231 4,158,801
1,221,755 1,275,547
130,052 162, 190
845, 497 971,558
65, 653 41,389
180, 553 100, 408
205, 586 191,728
77,028 75,106
16, 889 9,914
53,888 39,269
130, 246 215,350
41,734 12,617
17,212 37,874
39,895 49,031
68, 411 32,554
85, 338 52,741
1,957,988 1,991,735
772,300 576, 409
* 1 1,902 * 1 1,700
4,541 4,937
6, 444 6, 637

59/86



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)
ooooodooodooodooodd

26 -
2,891 362
- 152
2,917 514
775,827 581, 286
* 2 58,100 062
- *2 867
58,100 929
717,726 610, 215

254,739 272
- 092
65,528 176, 809
320, 268 189,174
397, 458 799, 390

60/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

23 2 4
19 4 1 ( 20 4 1
20 3 31 ) 21 3 31 )
300,000 300, 000
300,000 300, 000
395,012 395,012
395,012 395,012
395,012 395,012
395,012 395,012
494,856 446,944
445,370 -
397,458 799,390
47,912 799,390
446,944 352, 446
494,856 446,944
445,370 ]
397,458 799,390
47,912 799,390
446,944 352, 446
1,189, 8609 1,141,957
445,370 ]
397,458 799,390

47,912 799, 390

61/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
ooooodooodoooooodd

141, 957 342,566
124 675
3,799 146
3,799 146
3,675 528
124 675
3,799 146
3,799 146
3,675 528
189, 993 138, 281
445, 370 -
397, 458 799, 390
3,799 146
51,711 798, 243
138, 281 340, 037

62/86



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)

Ooooooooooooooooooad

23 2 4
19 4 1 20 4 1
20 3 31 ) 21 3 31 )
(1) (1)
(2) (2)
(1 (1
(2
(2
3
3
20 4 |1
(1 (1
7,388
15
(2 (2

63/86




EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)

Oooooooooooooooooaod

(3) (3)
(1) —
(1 (1
23 24
19 1 ( 20 4 1
20 31 21 3 31 )
(
13 5 17
) 19 30
(
16 6 1 18
19 3 30
23 24
19 1 ( 20 4 1
20 31 21 3 31 )

64/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
ooooodooodooodooonn

52

19

65/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

23 24
20 31 21 3 31
1
79, 98¢ 53, 765
15, 756
211, 7001
445,37
13,301
2
1,405 13,594
23,931 38, 053

163

66/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

23 2 4
19 4 1 ( 20 4 1
20 3 31 ) 21 3 31 )
1
131, 735 1,671
274,173
132, 968
243,487
1,642
58, 100 2 27,867

67/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

23 19 4 1 20 3 31
1
23,200 - - 23,200
23,200 - - 23,200
2
(1
1
19 6 28 . 19 19
445,370 19,1012 3 31 6 29
(2
1
20 6 26 20 20
313, Q00 13,491 3 31 6 27
24 20 4 1 21 3 31
1
23,200 - - 23,200
23,200 - - 23,200
2
(1
1
19 6 28 19 19
445,37p 19,102 3 31 6 29

(2)

68/86



100

(3

313,

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)

OoOdoD0oooooogoogoog
20 6 26
000 21 1 5

69/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
ooooodooodooodooodd

1.
(1) 1
2
6, 888|459 6. 428 2.
()
20 3 31
(2)
1,377
5.050 (1)
6. 428
()
6. 888[1,836|5,051
(3) ()
4509
4509
(4) (2)
1,377
3.673
5 051
()
(3)
1,377
1,377
(4)

70/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

23
20 3 31
209, 2p0O0 203, 0p3 6, 19p
209, 2p0O0 203, 0p3 6, 19p
19 4 1 20 3 31
24
21 3 31
23,300 19, 036 4,268
23,300 19, 036 4,268
20 4 1 21 3 31
198, p47 1,2B7 9,440
23 19 4 1 20 3 31
24 20 4 1 21 3 31
3 11 18 1

71/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
ooooodooodooodooodd

23 2 4
20 3 31 21 3 31
(1 69, 5609 88, 423
(2 37,504 46,732
(3 (1) +(2) 32,064 41,690
( 4 3,44 2,956
(5 3) +(4) 28,616 38,734
(6 . .
(7 (5) +(6) 28, 616 38,734
23 2 4
( 19 4 ( 20 4
20 3 31 ) 21 3 31 )
77,028 75,106
1 1
(1
40,513 62,024
(2 492 492
(3 36, 023 12,590
1
10 6 16
23 24
20 3 31 21 3 31
1 1
1,037,900 1,010,267
98, 4/48 173,408
1,136; 357 64, 4f58
1,248,135
1,136,357 289, 473
958, 161

72/86




EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooaod

73/86



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

74/86

23 19 4 1 20 3 31
1
( ) ( ) «C )
546,162 131,35 12, 3B9
100
S. A
132,p68 151, poz2
239,073 57, 400
- - 445,B70
1.
2
2
( «C )
243,487 60, §99
60, 000 210, poo
10, doo 100 2 1,6p2 1,1p0
- - 15, 7156
- - 13, 301
3



E

DINETOOOO

00000000 O000O00DoO000oOOnnEL2474)
oopgoodooodooodoooodd

29, 2427 5,2B4
1,3po
Lt 62,1725 6, 4B 4
10 38, 092 9,7p2
LTD
663, p77
78.d77 344,199 a2B
LA, 12,045

75/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

24 20 21 31
11 18 10 17
13 18 10 17
1
546, 162 100 ( 249,637 41,950
)
2
(
( ) «C )
118,p33
34,477
10, doo 210, poo-
100
120,p78
1,61
3

76/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
oopoodooodooodooodd

640,301

78,07[7 - 844,

T
q1
N

537

77/86



EDINETOOOO

00000000 O000O00DoO000oOOnnEL2474)

Ooooooooooooooooooad

23 24
19 1 ( 20 4 1
20 31 ) 21 3 31 )
49,083 14, 686
17,183 34, 488
397, 45§ 799, 39(
397, 45§ 799, 39(
23, 20]|o 23, 20]|o
1
23 24
19 1 ( 20 4 1
20 31 ) 21 3 31 )
21 4 16
(1)
(2)
20
(3)
1 50
(4)
1,000,000
(5)
500, 000
(6)
500, 000
(7)
21 4 16
(8)
21 5 19

(9)

78/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
ooooodooodooodnooodd

500, 000
21 6 30
21 6 30
300,000
(1)
(2)
(3)
500,000
(4)
21 4 16
21 4 24
21 5 24
21 6 30

79/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

(1)
(
)
(2) (
)

(3)

(405)
(4)
(5) 8)
(1)
(2)

1

4 1 3 31

(1)
UFJ
324,279 21 3 31

(2)

80/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

54,573 21 3 31

(3)

78, 077,1200, 238 131.13 21 3 31

2010 1 1

(1)

10,000 21 3 31

(2)

(3)

(1)

(2)

(3)

81/86



25

21

82/86

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad



CA

2006-9

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

193

2006-9

CA

83/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

193

84/86



CA

2006-9

EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

193

2006-9

CA

85/86



EDINETOOOO
00000000 O000O00DoO000oOOnnEL2474)
Ooooooooooooooooooad

193

86/86



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの仕組み

	２投資方針
	(1)投資方針
	(2)投資対象
	(3)運用体制
	(4)分配方針
	(5)投資制限

	３投資リスク
	４手数料等及び税金
	(1)申込手数料
	(2)換金（解約）手数料
	(3)信託報酬等
	(4)その他の手数料等
	(5)課税上の取扱い

	５運用状況
	(1)投資状況
	(2)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(3)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移




	第二部ファンドの詳細情報
	第１ファンドの沿革
	第２手続等
	１申込（販売）手続等
	２換金（解約）手続等

	第３管理及び運営
	１資産管理等の概要
	(1)資産の評価
	(2)保管
	(3)信託期間
	(4)計算期間
	(5)その他

	２受益者の権利等

	第４ファンドの経理状況
	１財務諸表
	(1)貸借対照表
	(2)損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	２ファンドの現況
	純資産額計算書


	第５設定及び解約の実績

	第三部特別情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	3委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

