21

13

20

21 6

SPEs

SPE

ABCP

| SPEs

| SPE

| SPE




CDO

CDO 1 2 31 2 32
‘ Alt-A - - -
‘ Alt-A - - -
‘ Alt-A - - -
31 2 1
15 0 -
16 2 1
3 - - 31
- - 2
_ - 4
- - 33
4,226 9,082
13,308 31

15 48.3

16 51.6

31 100.0




Alt-A

Alt-A
Alt-A - - -
RMBS - - -
CMBS
21 3
CMBS 0 -
0 -
21 3
1
2 2,260 478 0
3 - - -
4 11,997 22 91
953 -
30 -
9,317 2,565

113




15,277 456 59 100.0
31 2 32 0.2

3 0 0.0
2,260 478 0 14.7
11,997 22 91 78.5
953 6.2
30 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




