CLO 18 3 CDO CLO
6,000,000,000 170,000,000
( 7,075,000,000 152 128
2006/3/23 2006/3/23
100% 100%
0.82% 0.93%
2006/7/18 3 15 2006/7/18 3 15
100% 100%
3 3
2010/4/15 2010/4/15
2007/4/16 666,600,000 2007/4/16 18,887,000
2007/7/17 666,600,000 2007/7/17 18,887,000
2007/10/15 666,600,000 2007/10/15 18,887,000
2008/1/15 666,600,000 2008/1/15 18,887,000
2008/4/15 666,600,000 2008/4/15 18,887,000
2008/7/15 666,600,000 2008/7/15 18,887,000
2008/10/15 666,600,000 2008/10/15 18,887,000
2009/1/15 666,600,000 2009/1/15 18,887,000
2009/4/15 667,200,000 2009/4/15 18,904,000

AAA/R&I Aaa/Moody's

AA/R&l Al/Moody's

1713

CLO



CLO 18 3 CDO CLO CLO
28 8
17 3 4,619
17 3 0 7 4735
11,800 17 3 31
17 3 1,376 7977
RM
5462 17 3 31
17 3 489 3,877
RM
44,127 17 3 31
17 3 5,846 5,250
RM
18,345 17 3 31
17 3 4,523 13,056
RM
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CLO

18

CDO CLO

CLO

27,408

17 3 31

17

2,251 22,016

RM

3,504

17 3 31

17

427 4,397

RM

1,159

17 3 31

17

2,846 3,922

1,063

17 3 31

17

3,622 2,930

RM

12,398

17 3 31

17

3,307 13,701

RM
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CLO

18

3 CDO CLO

CLO

19,846

17 3 31

17

4118 21,164

RM

765

17 3 31

17

2,157 7,785

RM

11,399

17 3 31

17

5,034 13,517

8,912

17 3 31

17

1515 2,859

RM
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CLO 18 3 CDO CLO CLO
2 1
14 5 9
247231 17 3 a1
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3 31
V=
152 128
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1
77
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CLO 18 3 CDO CLO CLO
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CLO 18 3 CDO CLO CLO

2

3 2 12
7,075,000,000 2007/3/20 786,027,000
320 2007/6/20 786,027,000
2007/9/20 786,027,000
2007/12/20 786,027,000
2008/3/21 786,027,000
22,109,375 2008/6/20 786,027,000
WAC) 248 2008/9/22 786,027,000
WAM) 240 2008/12/22 786,027,000
2009/3/23 786,784,000
7,075,000,000

9713




CLO 18 3 CDO CLO CLO

551  17.19% 1,159 16.38% 791  24.69%% 2,175 30.74%

88|  27.50% 1,845  26.08% 53]  16.56% 1,345 19.01%

12 3.75% 262 3.70% 471 14.69% 1,050 14.84%

14 4.38% 310 4.38% 35| 10.94% 575 8.13%

75|  23.44% 1616 22.84% 19 5.94% 540 7.63%

15 4.69% 396 5.60% 23 7.19% 520 7.35%

7 2.19% 110 1.55% 27 8.44% 335 4.73%

1 0.31% 40 0.57% 14 4.38% 230 3.25%

53] 16.56% 1337 18.90% 16 5.00% 215 3.04%

320] 100.00% 7,075] 100.00% 3 0.94% 30 0.42%

1 0.31% 30 0.42%

1 0.31% 10 0.14%

1 0.31% 10 0.14%

10 126]  39.38% 1260] 17.81% 1 0.31% 10 0.14%

10 20 89| 27.81% 1,690 23.89% 320] 100.00% 7,075] 100.00%
20 30 701 21.88% 2,085 29.47%
30 40 4 1.25% 145 2.05%
40 50 24 7.50% 1,200  16.96%
50 60 1 0.31% 60 0.85%
60 70 0 0.00% 0 0.00%
70 80 2 0.63% 160 2.26%
80 90 0 0.00% 0 0.00%
90 100 2 0.63% 200 2.83%
100 110 0 0.00% 0 0.00%
110 120 0 0.00% 0 0.00%
120 130 1 0.31% 125 1.77%
130 140 0 0.00% 0 0.00%
140 1 0.31% 150 2.12%
320] 100.00% 7,075] 100.00%

2211
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CLO 18 3 CDO CLO CLO

1 18 5.63% 204 2.88% 4.0% 15 4.69% 346 4.89%
1 5 142  44.38% 2,483 35.10% 4.0% 6.0% 17 5.31% 350 4.95%
5 10 871  27.19% 1923 27.18% 6.0% 8.0% 25 7.81% 669 9.46%
10 15 32|  10.00% 1,050  14.84% 8.0% 10.0% 15 4.69% 400 5.65%
15 20 16 5.00% 510 7.21% 10.0% 12.0% 18 5.63% 410 5.80%
20 25 6 1.88% 150 2.12% 12.0% 14.0% 30 9.38% 730 10.32%
25 30 3 0.94% 60 0.85% 14.0% 16.0% 17 5.31% 480 6.78%
30 35 0 0.00% 0 0.00% 16.0% 18.0% 30 9.38% 596 8.42%
35 40 5 1.56% 275 3.89% 18.0% 20.0% 17 5.31% 373 5.27%
40 45 4 1.25% 160 2.26% 20.0% 30.0% 69| 21.56% 1481 20.93%
45 50 1 0.31% 10 0.14% 30.0% 40.0% 29 9.06% 520 7.35%
50 100 4 1.25% 170 2.40% 40.0% 50.0% 18 5.63% 360 5.09%
100 2 0.63% 80 1.13% 50.0% 20 6.25% 360 5.09%
320] 100.00% 7,075] 100.00% 320] 100.00% 7,075] 100.00%

8.87 2114

19.83

0.5 7 2.19% 111 1.57%
05 1.0 12 3.75% 159 2.25%

1.0 15 20 6.25% 301 4.25% 1 23 7.19% 530 7.49%
15 20 18 5.63% 303 4.28% 1 2 38| 11.88% 722|  10.20%
20 3.0 38 11.88% 701 9.91% 2 3 371 11.56% 881 12.45%
3.0 4.0 31 9.69% 615 8.69% 3 4 471 14.69% 1,140 16.11%
4.0 5.0 20 6.25% 429 6.06% 4 5 321 10.00% 665 9.40%
5.0 6.0 17 5.31% 318 4.49% 5 6 36] 11.25% 743 10.50%
6.0 7.0 18 5.63% 397 5.61% 6 7 25 7.81% 530 7.49%
7.0 8.0 13 4.06% 345 4.88% 7 8 21 6.56% 406 5.74%
8.0 10.0 29 9.06% 686 9.70% 8 9 11 3.44% 195 2.76%
10.0 15.0 36| 11.25% 790 11.17% 9 10 10 3.13% 220 3.11%
15.0 20.0 16 5.00% 450 6.36% 10 11 7 2.19% 250 3.53%
20.0 30.0 20 6.25% 580 8.20% 11 12 4 1.25% 60 0.85%
30.0 50.0 17 5.31% 495 7.00% 12 29 9.06% 733]  10.36%
50.0 8 2.50% 395 5.58% 320] 100.00% 7,075] 100.00%

320] 100.00% 7,075] 100.00% 5.68

119.75 5.86




0.30% 36] 11.25% 928 13.12% 0.1 14 4.38% 330 4.66%
0.30% 0.60% 40|  12.50% 800[ 11.31% 0.1 0.2 471 14.69% 950 13.43%
0.60% 0.90% 28 8.75% 505 7.14% 0.2 03 45| 14.06% 755  10.67%
0.90% 1.20% 18 5.63% 558 7.89% 0.3 04 34  10.63% 888  12.55%
1.20% 1.50% 27 8.44% 510 7.21% 0.4 0.5 31 9.69% 542 7.66%
1.50% 1.80% 21 6.56% 518 7.32% 0.5 0.6 20 6.25% 375 5.30%
1.80% 2.10% 19 5.94% 461 6.52% 0.6 0.7 23 7.19% 418 5.91%
2.10% 2.40% 12 3.75% 275 3.89% 0.7 0.8 16 5.00% 405 5.72%
2.40% 2.70% 15 4.69% 378 5.34% 0.8 0.9 11 3.44% 355 5.02%
2.70% 3.00% 8 2.50% 180 2.54% 0.9 10 17 5.31% 430 6.08%
3.00% 5.00% 34 10.63% 640 9.05% 10 11 9 2.81% 285 4.03%
5.00% 7.00% 26 8.13% 541 7.65% 11 12 9 2.81% 260 3.67%
7.00% 10.00% 24 7.50% 446 6.30% 12 13 8 2.50% 170 2.40%
10.00% 12 3.75% 335 4.73% 13 14 7 2.19% 199 2.81%
320] 100.00% 7,075] 100.00% 14 29 9.06% 713]  10.08%
2.89 320] 100.00% 7,075] 100.00%
2.86 0.62
0.66
0.20% 25 7.81% 390 5.51%
0.20% 0.40% 29 9.06% 650 9.19%
0.40% 0.60% 35|  10.94% 939 13.27%
0.60% 0.80% 46|  14.38% 1109] 15.67%
0.80% 1.00% 34 10.63% 7411  10.47%
1.00% 1.20% 30 9.38% 639 9.03%
1.20% 1.40% 21 6.56% 418 5.91%
1.40% 1.60% 19 5.94% 459 6.49%
1.60% 1.80% 16 5.00% 328 4.64%
1.80% 2.00% 12 3.75% 265 3.75%
2.00% 2.50% 22 6.88% 428 6.05%
2.50% 3.00% 14 4.38% 260 3.67%
3.00% 17 5.31% 449 6.35%
320] 100.00% 7,075] 100.00%
124
124

12713




CLO 18 3 CDO CLO CLO

CRD 2 v3.1
0.10% 7 2.19% 103 1.46% 0.10% 68| 21.25% 1637 23.14%
0.10% 0.20% 36| 11.25% 637 9.00% 0.10% 0.20% 60| 18.75% 1284 18.15%
0.20% 0.30% 62| 19.38% 1,313 18.56% 0.20% 0.30% 69 21.56% 1359 19.21%
0.30% 0.40% 28 8.75% 663 9.37% 0.30% 0.40% 40  12.50% 879 12.42%
0.40% 0.50% 331 10.31% 760|  10.74% 0.40% 0.50% 371 11.56% 877  12.40%
0.50% 0.60% 331  10.31% 773  10.93% 0.50% 0.60% 17 5.31% 380 5.37%
0.60% 0.70% 15 4.69% 280 3.96% 0.60% 0.70% 4 1.25% 90 1.27%
0.70% 0.80% 22 6.88% 420 5.94% 0.70% 0.80% 3 0.94% 60 0.85%
0.80% 0.90% 17 5.31% 308 4.35% 0.80% 0.90% 4 1.25% 105 1.48%
0.90% 1.00% 13 4.06% 325 4.59% 0.90% 1.00% 8 2.50% 124 1.75%
1.00% 1.10% 9 2.81% 265 3.75% 1.00% 1.10% 3 0.94% 100 1.41%
1.10% 1.20% 7 2.19% 180 2.54% 1.10% 1.20% 1 0.31% 50 0.71%
1.20% 1.30% 13 4.06% 380 5.37% 1.20% 1.30% 3 0.94% 80 1.13%
1.30% 1.40% 10 3.13% 173 2.45% 1.30% 1.40% 1 0.31% 10 0.14%
1.40% 1.50% 2 0.63% 40 0.57% 1.40% 2 0.63% 40 0.57%
1.50% 13 4.06% 455 6.43% 320] 100.00% 7,075] 100.00%
320] 100.00% 7,075 100.00% 0.310
0.598 0.312
0.650
RDB
0.10% 11 3.44% 170 2.40%
0.10% 0.20% 38| 11.88% 727  10.28%
0.20% 0.30% 401  12.50% 949 13.41%
0.30% 0.40% 30 9.38% 638 9.02%
0.40% 0.50% 22 6.88% 450 6.36%
0.50% 0.60% 34|  10.63% 863] 12.20%
0.60% 0.70% 25 7.81% 545 7.70%
0.70% 0.80% 24 7.50% 597 8.44%
0.80% 0.90% 21 6.56% 408 5.77%
0.90% 1.00% 12 3.75% 233 3.29%
1.00% 1.10% 17 5.31% 420 5.94%
1.10% 1.20% 10 3.13% 220 3.11%
1.20% 1.30% 11 3.44% 260 3.67%
1.30% 1.40% 6 1.88% 125 177%
1.40% 1.50% 9 2.81% 195 2.76%
1.50% 10 3.13% 275 3.89%
320] 100.00% 7,075] 100.00%
0.635
0.655
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