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CDO

c0oO 1 2 15 0
‘ Alt-A - -

‘ Alt-A - -

‘ Alt-A - -

15 0

15 0

4,216
15

100.0

15
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Alt-A

Alt-A
Alt-A - - -
CMBS

24 9
CMBS - - -

24 9
2,264 141 -
3 13,558 770 77
1,482 28 -
601 8 -

170

2,775




17,922 650 77 100.0
15 0 - 0.1
2,264 141 - 12.6
13,558 770 77 75.6
1,482 28 - 8.3
601 8 - 34

ABCP Asset Backed Commercial Paper
ABS Asset Backed Securities
ABS-CDO CDO of ABS

CBO
CDO
CDS
CLO

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




