21

13

20

20 12
7
SPEs
SPE
ABCP

\ SPEs
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CDO

CbO 1 2 217 Al7 A 237
‘ Alt-A - - -
‘ Alt-A - - -
‘ Alt-A - - -
107 All A 146
15 0 -
92 Al2 A 146
110 AS A90
12 - A 37
26 - A 53
70 A5 -
9,240 5,300
9,889 24,430 217
15 7.0
83 38.5
13 6.4
12 5.6
92 42.3
217 100.0




Alt-A

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

20 9
CMBS 13 13 -
13 13 -

20 9

1
2 2,232 A 655 A32
3 - - 4 AQ
5 10,085 A110 A 386
1,025 A3 -
30 AO -
7,601 2,396
87




13,605 A 786 A 656 100.0
217 Al7 A 237 15
13 0 0.1
2,232 A 655 A 32 16.4
AQ
10,085 A110 A 386 74.1
1,025 A3 7.5
30 AQ 0.2

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




