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SPEs

SPE

ABCP

‘ SPEs

| SPE

| SPE




CDO

CDO 1 2 438 AS9 A25
‘ Alt-A - - -
‘ Alt-A - - -
‘ Alt-A - - -
269 A25 -
14 AQ _
254 A25 -
168 A 33 A25
30 A19 -
60 A3 A25
77 A10 -

9,280 5,900

13,502 28,683

55 12.6
- 0
75 17.3
52 12.0
254 58.1
438 100.0




Alt-A

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

20 3
CMBS 13 14 AQ -
13 14 AQ -

20 3

1
2 2,745 A 90 -
3 - 0 0
4 10,676 A118 A20
1,046 5 -
30 0 -
20
8,448 2,139

88




20 6

14,951 A 263 A45 100.0
438 AS9 A25 2.9
13 AQ - 0.1
2,745 A 90 - 184
0 0 0.0
10,676 A118 A20 714
1,046 5 - 7.0
30 0 - 0.2

20

ABCP Asset Backed Commercial Paper

ABS

ABS-

CBO
CDO
CDS
CLO

Asset Backed Securities

CDO CDO of ABS
Collateralized Bond Obligation
Collateralized Debt Obligation
Credit Default Swap

Collateralized Loan Obligation

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

SIv

Structured Investment Vehicle




