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VIEIZBE T ABATRHBIQQD) ~ £ESECTIERIEE (Form20-F) D ik

fl1:VIEFERI RS R

As of March 31, 2008

Total assets of
consolidated and
significant

Consolidated VIEs Significant unconsolidated VIEs

Consolidated Maximum exposure

unconsolidated VIEs assets Total assets to loss™
(in millions of yen)
Asset-backed commercial _
paper/loan programs...................... . ¥3,096,717 ¥ — ¥ —
Asset-backed securitizations............. 2,430947 | 788,481 1,642,466 73,962
Single-seller programs................... 113,225 9,913 10,000
Investments in securitization
Products ........ccoeeveviiieiie e 249,196 249,196 - -
Investment funds .......ccovevveviniiiinnennn. 3,854,499 902,515 2,951,984 402,626
Trust arrangements and other........... 997,318 — 997,318 421,577
TOtal .. ¥ 10,628,677 ¥ 5,036,909 ¥ 5,591,768 ¥ 898,165
Note:

(1) Maximum exposure to loss is the contractual or notional amounts of liquidity facilities and other off-balance-sheet credit related support or
principal amount of financing and is not indicative of the ongoing exposure which is managed within our risk management framework.

(C5%)

LEROEHVIESSVEELIGERVIEDIS, BT —THRAR S —LL TREMEETEEITOTVSABCPTAY S LEDEMEERKS" (X,
Asset-backed commercial paper / loan programs D #33Jk970{EM &Single-seller programs M #91,230{&M

Asset-backed commercial paper / loan programs:

BEEEEORBIL=—XZFITHIETHEMT, AT IL—THIR—DL. RBEETFELTOoTVSVIILFES—E GARE)ABCP/ABLTOY F L,

FBEKITFRADEMEENN. $2,400BADEMEEINREABCPTAT S AICKYIMBENTEY. UHTOTILLUNDRAEESLTEN o o
TasSLIZEYRE,

AEBE. hES . B HEORMERS—SLKICRE
Single-seller programs:

ARDFHEDBEED/NFVA—MRIME-Z—XFITHIETHEMT, BT L—THTLUOL, REBMHERFZITOTCVWVIERNTOY 54, #EH
BEERFIARPEREIITTES HITEMEEF (> T YRV DA RIER)

* EREVIEORIEIXTNERERGHE R &

MIZWHO 31 HFF T« F VI II—T



VIEIZB8 T ABATRHBIQ ~ £ESECTIERIBREE (Form20-F) Dk

f512: Consolidated multi-seller asset-backed commercial paper/loan programs B§;&E

ﬂi‘.ﬁ‘iﬂll Eﬂyﬁgﬁ%*ﬁﬁii Geographic distribution as of March 31, 2008

Japan United States Others Total

Type of acquired assets:

Credit cards.......ccooveveviiiiiiiiiiicieeeea, 2% 3% 0% 6%
Residential mortgage loans ............... 0 0 0 0
AUtO 10ANS ..., 1 0 0 1
Lease payment receivables............... 7 2 0 9
Account and note receivables............ 80 2 0 82
Real estate........cccoevveiiiiiiiiiincen, 0 0 0 0
Others.....ccooiiiiic e, 1 1 0 3
TOtAl ..o (92%) 7% 0% 100%
EREERBMAE (&6 BEMMED) s of arch 31, 2008
Credit ratings(l) Balances by expected maturity
BB or
lower; no Less than 1to Over
AAA AA A BBB ratings Total 1 year Syears 5years Total
Type of acquired assets:
Credit cards.............couneee. 0% 0% 2% 0% 0% 2% 2% 0% 0% 2%
Residential mortgage loans 0 0 0 0 0 0 0 0 0 0
Auto loans ........ccceeeevveenennn. 0 0 0 0 1 1 1 1 0 1
Lease payment receivables 1 0 6 0 1 7 2 5 0 7
Account and note receivables 1 3 29 18 30 80 79 1 0 80
Real estate ........cccoeevveeennnn. 0 0 0 0 0 0 0 0 0 0
Others.....ccoceeeviiiieeiiiiieeiins 0 0 1 0 0 1 1 1 0 1
TOM@L. .o 2% 3% 37% 18% 32% 92% 85% 7% 1%  ( 92% )t

Note: (1) Creditratings are based on internal credit ratings.
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VIEIZB8 T ABATRHBIB ~ £ESECTIERIBREE (Form20-F) D ik

f512: Consolidated multi-seller asset-backed commercial paper/loan programs BE&E (=)

ey O EREEREMEAER (A -BREHAREND

As of March 31, 2008

Credit ratings(”

Balances by expected maturity

BB or
lower; no Less than 1to Over
AAA AA A BBB ratings Total 1year Syears 5years Total
Type of acquired assets:
Creditcards ...........oceeeeeene 0% 0% 3% 0% 0% 3% 1% 2% 0% 3%
Residential mortgage loans 0 0 0 0 0 0 0 0 0 0
Auto loans............ccoovvvunnnnn. 0 0 0 0 0 0 0 0 0 0
Lease payment receivables 1 0 0 0 1 2 1 1 0 2
Account and note receivables 0 0 1 0 0 2 1 0 0 2
Real estate............cc.cccuunnens 0 0 0 0 0 0 0 0 0 0
Others .....ocoovvvviiiieiieeeeeein, 0 0 1 0 0 1 1 0 0 1
Total® .o 1% 0% 5% 1% 1% 8% 4% 3% 1% 8%
Notes:

(1) Credit ratings are based on internal credit ratings.

(2) Of the above assets acquired by asset-backed commercial paper/loan programs, approximately ¥249 billion was held by overseas ABCP conduits,
of which approximately ¥162 billion was securitization products backed by auto lease receivables, credit card receivables and others (of which
approximately ¥26 billion was guaranteed by U.S. monoline insurers as described in “—Overview—Impact of the Dislocation in the Global
Financial Markets—Securitization Products Guaranteed by U.S. Monoline Insurers”). In April 2008, credit card receivables-backed securitizations
products of approximately ¥57 billion were redeemed in full at maturity (of which approximately ¥7 billion was guaranteed by U.S. monoline

insurers).
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