20 5 30
20 3
15 20
7
A214
A 213 16
A 230 Al
SPEs
SPEs
SPE

ABCP

| SPEs

| SPE

| SPE




CDO

cbo 1 3 434 A 97 A 102
- - AQ
‘ Alt-A - - -
‘ Alt-A - - -
- - AO
‘ Alt-A - - 2 AO
259 A35 A 102
15 0 -
244 A35 A 102
174 A6l AO
38 A19
60 A29 AO
75 Al12
1 CDO 7,315 5,900
12,522 25,737 CDO 434
2 ABS-CDO 1 15
3 CDO
45 10.5
9 2.3
82 19.0
51 11.7
244 56.2
434 100.0
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Alt-A
Alt-A - - -
RMBS - - -
CMBS
19 3
CMBS 14 142 AQ
14 142 AQ
19 3
1
2,650 A 160 Al
3 - AQ Ab
4 7,105 5 A214 A 133
1,041 22 AQ
30 0 0
4,240 2,544
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15 20 3
A 450 A 313

11,276 A 450 A 245 100.0
434 A97 A 102 3.8
14 0 AQ 0.1
2,650 A 160 Al 235
AQ AG 0.0
7,105 A214 A 133 63.0
1,041 22 AQ 9.2
30 0 0 0.3

ABCP Asset Backed Commercial Paper

ABS Asset Backed Security

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




