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| SPEs
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CDO

CbO 1 2 112 0 A 335
‘ Alt-A - - -
‘ Alt-A - - -
‘ Alt-A - - -
40 0 A 225
15 0 -
25 - A 225
72 - A 109
6 - A43
14 - A G5
51 - -
9,237 5,291
10,423 24,951 112
15 13.3
22 20.4
42 38.2
6 5.5
25 22.3
112 100.0




Alt-A

Alt-A
Alt-A - - -
RMBS - - -
CMBS

20 12
CMBS 13 AQ -
13 AQ -

20 12

1
2 2,224 A 582 A34
3 - - 4 AQ
511,724 298 A 393
967 A3 -
29 AO -
9,175 2,464

84




15,062 A 287 A 763 100.0

112 0 A 335 0.7

3 AQ 0.0

2,224 A 582 A 34 14.7
AQ

11,724 298 A 393 77.8

967 A3 6.4

29 AQ 0.1

ABCP Asset Backed Commercial Paper

ABS Asset Backed Securities

ABS-CDO CDO of ABS

CBO Collateralized Bond Obligation

CDO Collateralized Debt Obligation

CDS Credit Default Swap

CLO Collateralized Loan Obligation

CMBS Commercial Mortgage-Backed Securities
RMBS Residential Mortgage-Backed Securities

SIV Structured Investment Vehicle




