CLO CLO
8,400,000,000 250,000,000 320,000,000
( 8,970,000,000 18.9 164 13.4
2005/3/22 2005/3/22 2005/3/22
100% 100% 100%
0.41% 0.62% 1.07%
2005/7/15 3 2005/7/15 3 2005/7/15 3
100% 100% 100%
3 3 3
2009/4/15 2009/4/15 2009/4/15
2005/7/15 699,720,000 2005/7/15 20,825,000 2005/7/15 26,656,000
2005/10/15 699,720,000 2005/10/15 20,825,000 2005/10/15 26,656,000
2006/1/15 699,720,000 2006/1/15 20,825,000 2006/1/15 26,656,000
2006/4/15 699,720,000 2006/4/15 20,825,000 2006/4/15 26,656,000
2006/7/15 699,720,000 2006/7/15 20,825,000 2006/7/15 26,656,000
2006/10/15 699,720,000 2006/10/15 20,825,000 2006/10/15 26,656,000
2007/1/15 699,720,000 2007/1/15 20,825,000 2007/1/15 26,656,000
2007/4/15 699,720,000 2007/4/15 20,825,000 2007/4/15 26,656,000
2007/7/15 699,720,000 2007/7/15 20,825,000 2007/7/15 26,656,000
2007/10/15 699,720,000 2007/10/15 20,825,000 2007/10/15 26,656,000
2008/1/15 699,720,000 2008/1/15 20,825,000 2008/1/15 26,656,000
2008/4/15 703,080,000 2008/4/15 20,925,000 2008/4/15 26,784,000
AAA/R&I Aaa/Moody's AA/R&I Al/Moody's BBB/R&l Baa2/Moody's
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28 8
163 4,497
163 0 75940
20,705 16 9 30
16 9 5,952 3 4593
27,408 16 9 30
169 742 2 1600
31,844 16 9 30
16 9 2,456 1 5777
2,500 16 9 30
16 9 499 3,786
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34,262 16 9 30

16 2,553 1 2627
28,812 16 9 30

16 3,832 1 9879
6,099 16 3 31

16 1,030 1 2422
3,278 16 3 31

16 4,887 2 4384
1,143 16 3 31

16 6,211 1 4601
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13,408 16 3 31

16 3,020 1 9,713
2,561 16 3 31

16 773 2447

17 2 14

2,790 16 3 31

16 264 8,548
12,306 16 3 31

16 3,132 2 1502
1341 16 3 31

16 601 5573
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324,279 169 30
3 31

189 164
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CLO CLO

3 2 12

- / 12
10,353,000,000 2005/6/20 862,555,000
507 2005/9/20 862,555,000
2005/12/20 862,555,000
2006/3/20 862,555,000
2006/6/20 862,555,000
20,420,118 2006/9/20 862,555,000
WAC) 1.84 2006/12/20 862,555,000
WAM) 195 2007/3/20 862,555,000
2007/6/20 862,555,000
2007/9/20 862,555,000
2007/12/20 862,555,000
2008/3/20 864,895,000
10,353,000,000

9713




CLO

80 15.8% | 1,448 | 14.0%
180 35.5% | 4,054 | 39.2%
2 0.4% 20 0.2%
8 1.6% 130 1.3%
40 7.9% 730 7.1%
117 23.1% | 2,452 | 23.7%
1 0.2% 10 0.1%
11 2.2% 267 2.6%
14 2.8% 305 2.9%
4 0.8% 60 0.6%
50 9.9% 877 8.5%
507 100.0% | 10,353 | 100.0%
1 224 44.2% | 2,240 | 21.6%
1 2 146 28.8% | 2,802 | 27.1%
2 3 76 15.0% | 2,241 | 21.6%
3 4 6 1.2% 230 2.2%
4 5 51 10.1% | 2,550 | 24.6%
3] 6 2 0.4% 120 1.2%
6 7 1 0.2% 70 0.7%
7 10 1 0.2% 100 1.0%
507 100.0% | 10,353 | 100.0%

CLO
27 5.3% 485 4. 7%
3 0.6% 50 0.5%
47 9.3% | 1,085 | 10.5%
1 0.2% 30 0.3%
118 | 23.3% | 2,281 | 22.0%
3 0.6% 70 0.7%
8 1.6% 120 1.2%
33 6.5% 540 5.2%
86 17.0% | 2,278 | 22.0%
89 17.6% | 1,790 | 17.3%
2 0.4% 60 0.6%
5 1.0% 65 0.6%
18 3.6% 302 2.9%
14 2.8% 302 2.9%
34 6.7% 447 4.3%
19 3.7% 448 4.3%
507 | 100.0% | 10,353 | 100.0%
0 1 3 0.6% 30 0.3%
1 5 254 | 50.1% | 3,658 | 35.3%
5 10 121 | 23.9% | 2,860 | 27.6%
10 15 55 10.8% | 1,425 | 13.8%
15 20 22 4_3% 575 5.6%
20 25 12 2 4% 405 3.9%
25 30 12 2 4% 460 4. 4%
30 35 9 1.8% 260 2.5%
35 40 3 0.6% 70 0.7%
40 45 2 0. 4% 60 0.6%
45 50 3 0.6% 130 1.3%
50 100 7 1.4% 250 2. 4%
100 4 0.8% 170 1.6%
507 | 100.0% | 10,353 | 100.0%
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CLO CLO

0 5 10 2.0% 125 1.2% 0.0% 5.0% 16 3. 2% 330 3. 2%
5 1 22 4_3% 255 2.5% 5.0% 7.0% 43 8.5k 985 9.5%
1 5 30 5.9% 433 4_2% 7.0% 9.0% 34 6.7% 820 7.9%
5 2 24 4.7% 335 3.2% 9.0% 11.0% 46 9.1% | 1,035 | 10.0%
2 3 57 11.2% | 925 8. 9% 11.0% 13.0% 45 8.9% 920 8.9%
3 4 55 10.8% | 893 8.6% 13.0% 15.0% 43 8.5k 933 9.0%
4 5 36 7. 1% 700 6.8% 15.0% 17.0% 36 7.1% 832 8.0%
5 6 30 5.9% 697 6.7% 17.0% 20.0% 44 8. 7% 965 9.3%
6 7 27 5.3% 624 6.0% 20..0% 25.0% 60 11.8% | 1,100 | 10.6%
7 8 32 6.3% 744 7.2% 25 0% 30.0% 44 8. 7% 848 8. 2%
8 10 28 5_.5% 580 5_6% 30.0% 40.0% 54 10.7% | 933 9.0%
10 15 58 11.4% | 1,250 | 12.1% 40.0% 50. 0% 26 5.1% 415 4.0%
15 20 34 6.7% 877 8.5% 50. 0% 16 3.2% 237 2.3%
20 30 24 4. 7% 575 5. 6% 507 | 100.0% | 10,353 | 100.0%

30 50 17 3. 4% 540 5.2%

50 23 4_5% 800 7.7%

507 | 100.0% | 10,353 | 100.0%
0.0% 0.3% 69 13.6% | 1,385 | 13.4%
0.0 1.0 44 8. 7% 805 7.8% 0.3% 0.6% 58 11.4% | 1,068 | 10.3%
1.0 2.0 56 11.0% | 997 9.6% 0.6% 0.9% 58 11.4% | 1,220 | 11.8%
2.0 3.0 62 12.2% | 1,290 | 12.5% 0.9% 1.2% 42 8.3% 910 8.8%
3.0 4.0 65 12.8% | 1,263 | 12.2% 1.2% 1.5% 39 7. 7% 870 8. 4%
4.0 5.0 62 12.2% | 1,364 | 13.2% 1.5% 1.8% 22 4.3% 550 5.3%
5.0 6.0 57 11.2% | 1,193 | 11.5% 1.8% 2.1% 23 4_5% 425 4.1%
6.0 7.0 42 8.3% 914 8.8% 2.1% 2. 4% 23 4.5% 469 4.5%
7.0 8.0 27 5.3% 620 6.0% 2. 4% 2. 7% 13 2.6% 338 3.3%
8.0 9.0 28 5.5% 605 5.8% 2. 7% 3.0% 14 2.8% 377 3.6%
9.0 10.0 18 3.6% 335 3.2% 3.0% 5.0% 63 12.4% | 1,312 | 12.7%
10.0 11.0 19 3.7% 395 3.8% 5.0% 7.0% 36 7.1% 556 5. 4%
11.0 12.0 4 0.8% 115 1.1% 7.0% 10.0% 23 4_5% 452 4. 4%
12.0 23 4.5% 457 4. 4% 10.0% 24 4. 7% 421 4.1%
507 | 100.0% | 10,353 | 100.0% 507 | 100.0% | 10,353 | 100.0%
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CLO CLO

0.0% 0-2% 38 7.5% 700 6.8% 0.0 0.1 37 7.3% 760 7.3%

0.2% 0.4% 56 11.0% 897 8. 7% 0.1 0.2 66 13.0% [ 1,210 | 11.7%
0.4% 0.6% 56 11.0% | 1,120 [ 10.8% 0.2 0.3 83 16.4% | 1,745 [ 16.9%
0.6% 0.8% 48 9.5% 820 7.9% 0.3 0.4 54 10.7% 960 9.3%

0.8% 1.0% 61 12.0% | 1,335 [ 12.9% 0.4 0.5 63 12.4% | 1,427 [ 13.8%
1.0% 1.2% 48 9.5% 1,151 | 11.1% 0.5 0.6 36 7.1% 725 7.0%

1.2% 1.4% 43 8.5% 943 9.1% 0.6 0.7 33 6.5% 705 6.8%

1.4% 1.6% 33 6.5% 620 6.0% 0.7 0.8 34 6.7% 645 6-2%

1.6% 1.8% 29 5.7% 785 7.6% 0.8 0.9 33 6.5% 710 6.9%

1.8% 2.0% 20 3.9% 400 3.9% 0.9 1.0 19 3.7% 430 4.2%

2.0% 2.2% 16 3.2% 315 3.0% 1.0 1.1 19 3.7% 365 3.5%

2.2% 2.5% 17 3.4% 377 3.6% 1.1 30 5.9% 671 6.5%

2.5% 3.0% 21 4.1% 380 3. 7% 507 100.0% | 10,353 | 100.0%
3.0% 21 4.1% 510 4.9%

507 100.0% | 10,353 | 100.0%
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CLO

CLO
CRD(
0.0% 0.1% S 1.0% 60 0.6%
0.1% 0.2% 60 11.8% 924 8.9%
0.2% 0.3% 83 16.4% | 1,378 [ 13.3%
0.3% 0.4% 76 15.0% | 1,562 | 15.1%
0.4% 0.5% 60 11.8% | 1,249 [ 12.1%
0.5% 0.6% 54 10.7% | 1,235 | 11.9%
0.6% 0.7% 33 6.5% 685 6.6%
0.7% 0.8% 35 6.9% 665 6.4%
0.8% 0.9% 21 4.1% 580 5.6%
0.9% 1.0% 19 3.7% 485 4.7%
1.0% 1.1% 12 2.4% 280 2.7%
1.1% 1.2% 16 3.2% 400 3.9%
1.2% 1.3% 14 2.8% 255 2.5%
1.3% 1.4% 7 1.4% 250 2.4%
1.4% 12 2.4% 345 3.3%
507 100.0% | 10,353 | 100.0%

0.54 / 0.60

3.1
0.0% 0.1% 61 12.0% | 1,226 | 11.8%
0.1% 0.2% 67 13.2% | 1,442 [ 13.9%
0.2% 0-3% 90 17.8% | 1,682 | 16.2%
0.3% 0.4% 80 15.8% | 1,643 [ 15.9%
0.4% 0.5% 80 15.8% | 1,638 | 15.8%
0.5% 0.6% 32 6-3% 574 5.5%
0.6% 0.7% 22 4.3% 555 5.4%
0.7% 0.8% 22 4.3% 495 4.8%
0.8% 0.9% 16 3.2% 380 3. 7%
0.9% 1.0% 8 1.6% 180 1.7%
1.0% 1.1% 5 1.0% 90 0.9%
1.1% 1.2% 4 0.8% 90 0.9%
1.2% 1.3% 4 0.8% 55 0.5%
1.3% 1.4% 2 0.4% 30 0.3%
1.4% 14 2.8% 273 2.6%

507 100.0% [ 10,353 | 100.0%
0.42 / 0.42
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RDB
0.0% 0.1% 27 5.3% 405 3.9%
0.1% 0.2% 55 10.8% 957 9.2%
0.2% 0.3% 52 10.3% 923 8.9%
0.3% 0.4% 51 10.1% 950 9.2%
0.4% 0.5% 41 8.1% 820 7.9%
0.5% 0.6% 45 8.9% 998 9.6%
0.6% 0.7% 26 5.1% 485 4.7%
0.7% 0.8% 31 6-1% 690 6.7%
0.8% 0.9% 26 5.1% 510 4.9%
0.9% 1.0% 22 4.3% 565 5.5%
1.0% 1.1% 26 5.1% 652 6.3%
1.1% 1.2% 21 4.1% 445 4.3%
1.2% 1.3% 19 3.7% 388 3.7%
1.3% 1.4% 11 2.2% 230 2.2%
1.4% 54 10.7% | 1,335 | 12.9%
507 100.0% { 10,353 | 100.0%
0.70 7/ 0.76
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