CLO 2 CLO
17,600,000,000 310,000,000
( 17,910,000,000 14.2 12.7
2005/12/22 2005/12/22
100% 100%
0.53% 0.65%
2006/4/15 15 2006/4/15 3 15
100% 100%
3 3
2010/1/15 2010/1/15
2006/4/17 1,466,080,000 2006/4/17 25,823,000
2006/7/18 1,466,080,000 2006/7/18 25,823,000
2006/10/16 1,466,080,000 2006/10/16 25,823,000
2007/1/15 1,466,080,000 2007/1/15 25,823,000
2007/4/16 1,466,080,000 2007/4/16 25,823,000
2007/7/17 1,466,080,000 2007/7/17 25,823,000
2007/10/15 1,466,080,000 2007/10/15 25,823,000
2008/1/15 1,466,080,000 2008/1/15 25,823,000
2008/4/15 1,466,080,000 2008/4/15 25,823,000
2008/7/15 1,466,080,000 2008/7/15 25,823,000
2008/10/15 1,466,080,000 2008/10/15 25,823,000
2009/1/15 1,473,120,000 2009/1/15 25,947,000
AAA/R&I Aaa/Moody's AA/R&I Al/Moody's

1717




28 8
17 3 4,619
17 3 0 7 4735
RM
24,167 17 3 31
17 3 A 9447 1 9552
RM
11,800 17 3 31
17 3 1376 7977
RM
12,089 17 3 31
17 3 8,634 2 3659
RM
47,764 17 3 31
17 3 8,011 2 4231
RM

2/17




CLO

2

CLO

15,000

17 3 31

17

10,113 2 5263

RM

6,146

17 3 31

17

1,785 1 1573

RM

38,300

17 3 31

17

5903 1 7561

RM

5191

17 3 31

17

1,010 4,022

RM

8,000

17 3 31

17

1554 9,959

RM

3717




CLO

2

CLO

39,652

17 3 31

17

A 36,039

1 627

RM

8,816

17 3 31

17

2,920

1 1338

RM

13,550

17 3 31

17

2451

1 50959

RM

34,262

17 3 31

17

4991

1 2971

RM

7,700

17 3 31

17

A1772

5,656

RM

4/ 17




CLO 2 CLO

5,752 17 3 31

17 3 1,053 5414

RM

1161 17 3 31

17 3 98 1,200

RM

20,268 17 3 31

17 3 6,437 1 6464

RM

26,395 17 3 31

17 3 2,008 1 6306

RM

13,690 17 3 31

17 3 5,376 1 5655

RM

5717




451 17 3 31
17 258 2,830
RM
1154 17 3 31
17 7,403 1 4969
RM
999 17 3 31
17 1,153 8,790
RM
1281 17 3 31
17 532 3,185
RM
13,408 17 3 31
17 4,906 2 458
RM

6717




16,130 17 3 31
17 953 1 201
RM
1,649 17 3 31
17 357 3,530
RM
12,336 17 3 31
17 4,803 2 1829
RM
3,436 17 3 31
17 741 6,222
RM
1435 17 3 31
17 611 3,739
RM

7717




2,746 17 3 31
17 3 A2770 5430
RM
1,068 17 3 31
17 3 1,322 6,185
RM
2 1
14 5 9
247,231 17 3 31
(74.6%)
3 31
14.2 12.7
/ /

8717




CLO 2 CLO

9/17




CLO

2

CLO

P-2
P-2

CLO

10/ 17




CLO 2 CLO
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CLO

2

12/ 17




CLO 2 CLO

3 12
20,509,000,000 2006/3/20 1,708,814,000
832 2006/6/20 1,708,814,000
2006/9/20 1,708,814,000
2006/12/20 1,708,814,000
2007/3/20 1,708,814,000
24,650,240 2007/6/20 1,708,814,000
WAC) 1.92 2007/9/20 1,708,814,000
WAM) 19.4 2007/12/20 1,708,814,000
2008/3/20 1,708,814,000
2008/6/20 1,708,814,000
2008/9/20 1,708,814,000
2008/12/20 1,712,046,000

20,509,000,000




CLO 2

3 0.4% 130 0.6%

138 16.6% | 3,469 | 16.9%

236 28.4% [ 5,676 | 27.7%

24 2.9% 543 2.6%

73 8.8% 1,866 9.1%

208 25.0% [ 5,309 | 25.9%

20 2.4% 797 3.9%

23 2.8% 547 2.7%

2 0.2% 45 0.2%

105 12.6% | 2,127 | 10.4%

832 100.0% | 20,509 | 100.0%

1 314 37.7% [ 3,140 | 15.3%

1 2 187 22.5% | 3,477 | 17.0%
2 3 194 23.3% | 5,771 | 28.1%
3 4 20 2.4% 770 3.8%
4 5 82 9.9% 4,090 [ 19.9%
5 6 6 0.7% 355 1.7%
6 7 2 0.2% 136 0.7%
7 8 2 0.2% 160 0.8%
8 9 1 0.1% 90 0.4%
9 10 21 2.5% 2,100 | 10.2%
10 11 0 0.0% 0 0.0%
11 12 1 0.1% 120 0.6%
12 13 0 0.0% 0 0.0%
13 14 0 0.0% 0 0.0%
14 15 2 0.2% 300 1.5%
832 100.0% | 20,509 | 100.0%

24.7

CLO

27 3.2% 360 1.8%
29 3.5% 860 4.2%
27 3.2% 950 4.6%
11 1.3% 509 2.5%
2 0.2% 80 0.4%
57 6.9% [ 2,273 11.1%
2 0.2% 60 0.3%
1 0.1% 30 0.1%
3 0.4% 55 0.3%
4 0.5% 68 0.3%
149 17.9% | 3,711 18.1%
17 2.0% 455 2.2%
53 6.4% 915 4.5%
2 0.2% 150 0.7%
54 6.5% [ 1,538 7.5%
47 5.6% 885 4.3%
36 4.3% 620 3.0%
24 2.9% 595 2.9%
51 6.1% [ 1,240 6.0%
38 4.6% 670 3.3%
1 0.1% 20 0.1%
1 0.1% 20 0.1%
15 1.8% 396 1.9%
3 0.4% 110 0.5%
35 4.2% | 1,148 5.6%
4 0.5% 120 0.6%
23 2.8% 580 2.8%
10 1.2% 216 1.1%
84 10.1% | 1,215 5.9%
9 1.1% 380 1.9%
13 1.6% 280 1.4%
832 100.0% [ 20,509 | 100.0%

14 /7 17




CLO

CLO 2
0 .5 13 1.6% 235 1.1%
.5 1 35 4.2% 446 2.2%
1 .5 59 7.1% 874 4.3%
.5 2 45 5.4% 840 4.1%
2 3 94 11.3% | 1,657 8.1%
3 4 66 7.9% 1,335 6.5%
4 5 60 7.2% 1,287 6.3%
5 6 51 6.1% 1,071 5.2%
6 7 49 5.9% 1,106 5.4%
7 8 44 5.3% 1,171 5.7%
8 10 51 6.1% 1,383 6.7%
10 15 88 10.6% | 2,296 | 11.2%
15 20 47 5.6% 1,621 7.9%
20 30 42 5.0% 1,512 7.4%
30 50 44 5.3% 1,610 7.9%
50 44 5.3% 2,065 | 10.1%
832 100.0% [ 20,509 | 100.0%
133.0
0.0 1.0 32 3.8% 668 3.3%
1.0 2.0 99 11.9% [ 2,015 9.8%
2.0 3.0 124 14.9% [ 2,689 | 13.1%
3.0 4.0 103 12.4% | 2,553 | 12.4%
4.0 5.0 112 13.5% [ 3,020 | 14.7%
5.0 6.0 82 9.9% 2,081 | 10.1%
6.0 7.0 47 5.6% 1,476 7.2%
7.0 8.0 54 6.5% 1,263 6-2%
8.0 9.0 52 6-3% 1,192 5.8%
9.0 10.0 27 3.2% 755 3. 7%
10.0 11.0 21 2.5% 600 2.9%
11.0 12.0 14 1.7% 380 1.9%
12.0 65 7.8% 1,817 8.9%
832 100.0% | 20,509 | 100.0%
59 / 6.2

0 1 1 0.1% 10 0.0%
1 5 414 49.8% [ 6,485 | 31.6%
5 10 192 23.1% | 5,225 | 25.5%
10 15 92 11.1% | 2,993 | 14.6%
15 20 47 5.6% 1,901 9.3%
20 25 23 2.8% 910 4.4%
25 30 16 1.9% 720 3.5%
30 35 5 0.6% 170 0.8%
35 40 12 1.4% 660 3.2%
40 45 11 1.3% 360 1.8%
45 50 3 0.4% 105 0.5%
50 100 14 1.7% 860 4.2%
100 2 0.2% 110 0.5%
832 100.0% [ 20,509 | 100.0%
963.9
0.0% 5.0% 45 5.4% 1,305 6.4%
5.0% 7.0% 53 6.4% 1,319 6.4%
7.0% 9.0% 66 7.9% 1,871 9.1%
9.0% 11.0% 73 8.8% 1,860 9.1%
11.0% 13.0% 81 9.7% 2,193 | 10.7%
13.0% 15.0% 58 7.0% 1,554 7.6%
15.0% 17.0% 56 6.7% 1,358 6.6%
17.0% 20.0% 78 9.4% 1,901 9.3%
20.0% 25.0% 90 10.8% [ 2,082 | 10.2%
25.0% 30.0% 71 8.5% 1,845 9.0%
30.0% 40.0% 93 11.2% | 2,068 | 10.1%
40.0% 50.0% 44 5.3% 817 4.0%
50.0% 24 2.9% 336 1.6%
832 100.0% | 20,509 | 100.0%
19.7 / 18.2




CLO 2
0.0% 0.2% 42 5_0% 851 4.1%
0.2% 0.4% 68 8.2% | 1,330 | 6.5%
0.4% 0.6% 98 11.8% | 2,012 | 9.8%
0.6% 0.8% 105 | 12.6% | 2,675 | 13.0%
0.8% 1.0% 99 11.9% | 2,297 | 11.2%
1.0% 1.2% 87 10.5% | 2,511 | 12.2%
1.2% 1.4% 55 6.6% | 1,530 | 7.5%
1.4% 1.6% 48 5.8% | 1,375 | 6.7%
1.6% 1.8% 49 5.9% | 1,281 | 6.2%
1.8% 2.0% 41 4.9% | 1,017 | 5.0%
2.0% 2.2% 30 3.6% 883 43%
2.2% 250 28 3.4% 720 3.5%
250 3.0% 27 3.2% 570 2.8%
3.0% 55 6.6% | 1.457 | 7.1%

832 | 100.0% | 20,509 | 100.0%

1.3 / 1.4

CLO

16 /7 17

0.0% 0.3% 150 18.0% | 3,555 | 17.3%
0.3% 0.6% 122 14.7% | 3,075 | 15.0%
0.6% 0.9% 73 8.8% 1,705 8.3%
0.9% 1.2% 68 8.2% 1,744 8.5%
1.2% 1.5% 67 8.1% 1,760 8.6%
1.5% 1.8% 32 3.8% 957 4.7%
1.8% 2.1% 30 3.6% 765 3. 7%
2.1% 2.4% 29 3.5% 735 3.6%
2.4% 2.7% 22 2.6% 550 2.7%
2. 7% 3.0% 21 2.5% 378 1.8%
3.0% 5.0% 100 12.0% | 2,312 | 11.3%
5.0% 7.0% 45 5.4% 1,247 6.1%
7.0% 10.0% 37 4.4% 856 4.2%
10.0% 36 4.3% 870 4.2%
832 100.0% [ 20,509 | 100.0%
2.5 / 2.5
0.0 0.1 44 5.3% 910 4.4%
0.1 0.2 92 11.1% | 2,200 | 10.7%
0.2 0.3 111 13.3% | 2,586 | 12.6%
0.3 0.4 101 12.1% | 2,530 | 12.3%
0.4 0.5 77 9.3% 1,840 9.0%
0.5 0.6 78 9.4% 2,110 | 10.3%
0.6 0.7 71 8.5% 1,661 8.1%
0.7 0.8 63 7.6% 1,715 8.4%
0.8 0.9 53 6.4% 1,160 5. 7%
0.9 1.0 53 6.4% 1,102 5.4%
1.0 1.1 38 4.6% 1,040 5.1%
1.1 51 6.1% 1,655 8.1%
832 100.0% [ 20,509 | 100.0%
0.54 7/ 0.55




CLO 2
CRD(
0.0% 0.1% 10 1.2% 107 0.5%
0.1% 0.2% 78 9.4% 1,337 6.5%
0.2% 0.3% 139 16.7% | 2,730 | 13.3%
0.3% 0.4% 125 15.0% | 2,872 | 14.0%
0.4% 0.5% 98 11.8% | 2,345 | 11.4%
0.5% 0.6% 84 10.1% | 2,261 | 11.0%
0.6% 0.7% 49 5.9% 1,465 7.1%
0.7% 0.8% 59 7.1% 1,605 7.8%
0.8% 0.9% 34 4.1% 1,121 5.5%
0.9% 1.0% 27 3.2% 860 4.2%
1.0% 1.1% 29 3.5% 905 4.4%
1.1% 1.2% 23 2.8% 528 2.6%
1.2% 1.3% 22 2.6% 523 2.6%
1.3% 1.4% 24 2.9% 886 4.3%
1.4% 1.5% 18 2.2% 479 2.3%
1.5% 13 1.6% 485 2.4%
832 100.0% [ 20,509 | 100.0%
0.58 7/ 0.65
3.1
0.0% 0.1% 122 14.7% | 2,902 | 14.1%
0.1% 0.2% 141 16.9% | 3,333 | 16.3%
0.2% 0.3% 206 24.8% | 5,002 | 24.4%
0.3% 0.4% 145 17.4% | 3,740 | 18.2%
0.4% 0.5% 101 12.1% | 2,720 | 13.3%
0.5% 0.6% 33 4.0% 817 4.0%
0.6% 0.7% 23 2.8% 540 2.6%
0.7% 0.8% 16 1.9% 355 1.7%
0.8% 0.9% 15 1.8% 375 1.8%
0.9% 1.0% 13 1.6% 375 1.8%
1.0% 1.1% 5 0.6% 100 0.5%
1.1% 1.2% 5 0.6% 100 0.5%
1.2% 1.3% 2 0.2% 55 0.3%
1.3% 1.4% 2 0.2% 40 0.2%
1.4% 1.5% 1 0.1% 30 0.1%
1.5% 2 0.2% 25 0.1%
832 100.0% [ 20,509 | 100.0%
0.32 7/ 0.33

CLO

17 /717

RDB
0.0% 0.1% 32 3.8% 448 2.2%
0.1% 0.2% 90 10.8% | 1,817 8.9%
0.2% 0.3% 78 9.4% 1,813 8.8%
0.3% 0.4% 81 9.7% 1,858 9.1%
0.4% 0.5% 78 9.4% 1,967 9.6%
0.5% 0.6% 75 9.0% 1,996 9.7%
0.6% 0.7% 69 8.3% 1,700 8.3%
0.7% 0.8% 60 7.2% 1,498 7.3%
0.8% 0.9% 50 6.0% 1,359 6.6%
0.9% 1.0% 36 4.3% 1,240 6.0%
1.0% 1.1% 33 4.0% 795 3.9%
1.1% 1.2% 33 4.0% 922 4.5%
1.2% 1.3% 29 3.5% 720 3.5%
1.3% 1.4% 19 2.3% 480 2.3%
1.4% 1.5% 19 2.3% 450 2.2%
1.5% 50 6.0% 1,446 7.1%
832 100.0% [ 20,509 | 100.0%
0.69 7/ 0.73




