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CP st OBHEEMEANFEET)
Amount B ¢t DFRTFEEM
6.2 I FUN AT A6
6.2.1 F—=RJL- 13— (FRBH)
BPI(n) 365
Re(m,n) (BPI(m) - ) * Aty
BE. BAnEBA LYBREDBALET S,
Rt(m,n) BRm MR nETOM—2)L-1)3—
BPI(t) Brm ¢t DREREER
Aty (> 0) B m DSBS n ETORRIGE B E(HiF)
6.2.2 F¥ERI-)A—2 (FERBE)
BPIc(n) 365
Re@m,n) (BPIC(m) B ) % Aty
BE . BEAmIEESAn JYBEDESRET S,
Rt(m,n) : BRmALER nTETO—2)L-1)F—
BPI(t) D FFR t DREIEER
Aty (> 0) : BR mAOLER n TTORKBBH(FiR)

6.2.3 AV hL)3— (SERBH)

Ri(m,n) = Rt(m,n)— Rc(m,n)
BE.BERANIERLYBEDRERET S,
Ri(m,n) B mbhoERnETOIUALJEZ—
Rt(m,n) R mhoER n ETOM—2)L-1)5—
Rc(m,n) BambhoERnETCOXYELIL-)E—
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6.3 ET4ih B4
NOMURA-BPI/Extended D 51 EIZ L5 824 O LM H (L. LT DESEIEGL TEASN S,

BEHAZEAMIE IS Price)
F7 4158 %5 51 - & 7 B5 b

BH. LTEZEAR—XDOEKMTHY. IEHIECEIEIZZE LT AEICIEIZEAR—ADOEMENTEBR—XIZE|Y
RLTRAWLTWLAS,

JS Price(Z B AR FH B, BREMIFHEM. NRI, BHREHDIEA ., BESHICE T2EEBMEEMO =00
AR EL THRITHELEELTLVS, IS Price(J4#t TEEL-HBEEODSYIIIILE—FEL., AT EDME D BRI -6
ST EEMEHEFYILTINS, =, IS PricelI A E - FERAEDOERNEZHLIZEETTH1HF20008#H L EZINERLTH
Y. AT YO ADIEREEMAZE T (X100%HEEL TS, -, B2 OBEIREOBEEEEL,

Ff-. B EHTE- EER@EEBFAESE/O—/\IL- =y VEMICE>TERHSh =B THY . HFNEHXHIERNE
HHIBICETA2FTELEMERIGI£ETHY . EEMNGIRUBEEDINGIZEFRIZITO TS0, EREHDER
SR EEETRICEATESIABICHD,

6.4 EHEMED AR E LEAE(E
ERAVTVIAOEEE EARBIKBEOBIEFUTORBY ., ERTLICHEBHELD,

AVTIIR E#EH(-E#(E) “REFE®A
NOMURA-BPI/Extended # & 1983 £ 12 A 28 H(=100)"7 2000 % 10 A

NOMURA-BPI 24 £RIL)

NOMURA-BPI/Extended MBS 2003 £ 3 A 31 H(=100) 20034 4 B
NOMURA-BPI/Extended &< ABS 1983 4 12 A 28 H(=100)7 2008 £ 4 B

(7=72L. 1995 £ 12 A 29 HETI&
NOMURA-BPI #8& £RIL)
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7. BIEDES

7.1 AR SRHEROESR

BRFEAED IR - )E— BRI LT DLIIZERIN DS,

o EEFEY CY (%)

v = Cpn X FV

cpP
CP BRIEER (M)
Cpn FIZE (%)
FV {&:Ef#5 (100 M)

BERFIELY SY(%)
sy = " +::YTCP x 100

CP RIEER (M)
Cpn FIZE (%)
FV {E:E {45 (100 M)
Yr REER(EER)(F)

« FEFIFIEY r(%)

TRAFH-T r *5ET D,

—2t;

P—ZCFX<1+ r ><1>
L 100~ 2
L

P By fff B2l (42 B F1 F32)
CF, | BB OFRFry21TA—
t; CFMEETHETODEHR(F)

L FEX vyl 20— CRRERTASLVFLVZET(RENZVERIX. LLTFRK),
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TRFLYE Tspd(%)
Tspd =r—71

=L, Tspd DEHR RELGDHUMERLFER X vy 2T7R—2F T HEREEEEL . T 0 EE Ol & il (a5 F4)

PELUTOBYEHT D,
13 = ZCF" X DF(tl)

P29 2EFFIEY 7(%)ZUTORYFHET 5,

1
x — f—
P= Z CF (1 * 100 2)

—2t;

CF; : i ZBEEOFEF vy 2TO—
DF (t;) : t; BRICXHIGT HERICHE T IEEDEIS R
t; : CF; " RETHETDER(F)

. BREEHEDEEZEE) WAL(Weighted Average Life, £F)

_ Xty X CFP,
WAL = ~ P
CFP; : i BEEORERTAF vy 2T70—
t; : CFP; BRETDETOER(F)
« Tal—i3v D(F)
1 -2t;
CF, >< +155X3) Xt
-y o)
CF; : | BEEOFEF vy 2TO—
t; : CF, NEETHETDER(F)
P : Berfil Bl (B F1 754 )

« BEFalL—3> mD

D ( 100 dP
mb=——"""—= |\= —~——FF—>5—
1 P dr)
1+ 105 % 2
P : B {1 B (2B F1 F5A)
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e AVURFXLTa CV

r —2t;—2 1
CV:ZCFix(1+mX7) xt; % (t; +3) _ 10000d2P
: P P dr?
CF, : | ZEEDFFEX VY aTO—
P : il B (BB FI F5A)

o EMTaL—ar EffD. EMAVRE LT EffCV

1
EffD FZ t; % CF; X DF(t;) X exp( — at;)
i

E’ ’C[/ - E 2 CF DF exp(—«a
P i ti X i X (tl) X ( tl)
l_\_—Gs ’r )'/I‘:jj ij l‘/‘\/ N a ‘j:u | 0)1&%5&7-; o

P = Z CF; X DF(t;) X exp( — at;)
i

CF; : i HEOFRF Yy 21TO—

DF (t;) Dt RROMGTSERICE T SEMOEIS R
t; : CF,ARETIETOERE)

P c i EMEEE R TFR)
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7.2 R—FI7AVABEDEE
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