CLO 18 9 CLO
10,500,000,000 250,000,000
( 10,750,000,000 128 10.8
2006/9/27 2006/9/27
100% 100%
1.33% 1.63%
2007/1/15 3 15 2007/1/15 3 15
100% 100%
3 3
2012/10/15 2012/10/15
2007/1/15 536,550,000 2007/1/15 12,775,000
2007/4/16 536,550,000 2007/4/16 12,775,000
2007/7/17 536,550,000 2007/7/17 12,775,000
2007/10/15 536,550,000 2007/10/15 12,775,000
2008/1/15 536,550,000 2008/1/15 12,775,000
2008/4/15 536,550,000 2008/4/15 12,775,000
2008/7/15 536,550,000 2008/7/15 12,775,000
2008/10/15 536,550,000 2008/10/15 12,775,000
2009/1/15 536,550,000 2009/1/15 12,775,000
2009/4/15 536,550,000 2009/4/15 12,775,000
2009/7/15 536,550,000 2009/7/15 12,775,000
2009/10/15 541,800,000 2009/10/15 12,900,000
2010/1/15 506,100,000 2010/1/15 12,050,000
2010/4/15 506,100,000 2010/4/15 12,050,000
2010/7/15 506,100,000 2010/7/15 12,050,000
2010/10/15 506,100,000 2010/10/15 12,050,000
2011/1/17 506,100,000 2011/1/17 12,050,000
2011/4/15 506,100,000 2011/74/15 12,050,000
2011/7/15 506,100,000 2011/7/15 12,050,000
2011/10/17 513,450,000 2011/10/17 12,225,000

AAA/R&I Aaa/Moody's

AA/R&I A3/Moody's

1712



28 8
18 3 1 4790
18 3 A 161,244
RM
5191 18 3 31
18 3 1351 4,083
RM
15,460 18 3 31
18 3 3,254 1 6162
RM
34,262 18 3 31
18 3 4,682 1 3184
RM
2,013 18 3 31
18 3 1224 6,108
RM
1171 18 3 31
18 3 6,183 1 5379
RM
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CLO 18 9 CLO

552 18 3 31
18 3 277 3,034
RM
767 18 3 31
18 3 538 2,392
RM
476 18 3 31
18 3 360 2,032
RM
2 1
14 5 9
247,231 18 3 31

(69.6%)

3 31
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CLO 18 9 CLO
12,053,000,000 2006/12/20 617,638,000
338 2007/3/20 617,638,000
2007/6/20 617,638,000
2007/9/20 617,638,000
2007/12/20 617,638,000
35,659,763 2008/3/20 617,638,000
WAC) A 2,64 2008/6/20 617,638,000
B 341 2008/9/20 617,638,000
WAM) A 313 2008/12/20 617,638,000
B 193 2009/3/20 617,638,000
2009/6/20 617,638,000
200979720 617,782,000
2009/12/20 580,150,000
2010/3/20 580,150,000
2010/6/20 580,150,000
2010/9/20 580,150,000
2010/12/20 580,150,000
2011/3/20 580,150,000
2011/6/20 580,150,000
201179720 580,150,000
12,053,000,000
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CLO 18 9 CLO

31 9.2% 720 6.0% 10 3.0% 380 3.2%
152 45.0% | 6,022 [ 50.0% 2 0.6% 100 0.8%
2 0.6% 70 0.6% 2 0.6% 50 0.4%
5 1.5% 230 1.9% 2 0.6% 110 0.9%
27 8.0% 1,077 8.9% 2 0.6% 50 0.4%
66 19.5% [ 2,145 | 17.8% 3 0.9% 90 0.7%
13 3.8% 324 2.7% 2 0.6% 80 0.7%
8 2.4% 310 2.6% 3 0.9% 70 0.6%
1 0.3% 10 0.1% 2 0.6% 80 0.7%
1 0.3% 50 0.4% 5 1.5% 180 1.5%
32 9.5% 1,095 9.1% 12 3.6% 540 4.5%
338 100.0% | 12,053 [ 100.0% 5 1.5% 180 1.5%
59 17.5% | 2,605 21.6%
13 3.8% 415 3.4%
8 2.4% 275 2.3%
4 1.2% 130 1.1%
1 0.3% 75 0.6%
35 10.4% 475 3.9%
1 67 19.8% 670 5.6% 1 0.3% 40 0.3%
1 2 56 16.6% | 1,061 8.8% 2 0.6% 90 0.7%
2 3 62 18.3% | 1,832 | 15.2% 1 0.3% 10 0.1%
3 4 31 9.2% 1,235 [ 10.2% 3 0.9% 240 2.0%
4 5 73 21.6% | 3,625 [ 30.1% 21 6.2% 494 4.1%
5 6 10 3.0% 595 4.9% 5 1.5% 190 1.6%
6 7 8 2.4% 560 4.6% 12 3.6% 235 1.9%
7 8 31 9.2% 2,475 | 20.5% 2 0.6% 110 0.9%
8 9 0 0.0% 0 0.0% 34 10.1% [ 1,574 13.1%
9 0 0.0% 0 0.0% 9 2.7% 480 4.0%
0 0.0% 0 0.0% 2 0.6% 70 0.6%
0 0.0% 0 0.0% 1 0.3% 80 0.7%
0 0.0% 0 0.0% 10 3.0% 205 1.7%
0 0.0% 0 0.0% 2 0.6% 40 0.3%
0 0.0% 0 0.0% 3 0.9% 85 0.7%
338 100.0% | 12,053 [ 100.0% 5 1.5% 300 2.5%
35.7 5 1.5% 125 1.0%
1 0.3% 50 0.4%
3 0.9% 140 1.2%
19 5.6% 645 5.4%
2 0.6% 50 0.4%
7 2.1% 350 2.9%
1 0.3% 70 0.6%
2 0.6% 130 1.1%
9 2.7% 160 1.3%
3 0.9% 110 0.9%
2 0.6% 50 0.4%
1 0.3% 45 0.4%
338 100.0% | 12,053 | 100.0%
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CLO 18 9 CLO
0.5 8 2.4% 130 1.1% 1 12 3.6% 122 1.0%
.5 1 14 4.1% 219 1.8% 1 5 81 24.0% | 1,671 [ 13.9%
1 1.5 8 2.4% 190 1.6% 5 10 83 24.6% | 2,630 [ 21.8%
.5 2 9 2.7% 120 1.0% 10 15 46 13.6% [ 1,750 | 14.5%
2 3 20 5.9% 380 3.2% 15 20 28 8.3% 1,390 [ 11.5%
3 4 12 3.6% 300 2.5% 20 25 22 6.5% 1,060 8.8%
4 5 13 3.8% 370 3.1% 25 30 13 3.8% 700 5.8%
5 6 10 3.0% 290 2.4% 30 35 8 2.4% 355 2.9%
6 7 16 4.7% 415 3.4% 35 40 6 1.8% 360 3.0%
7 8 6 1.8% 155 1.3% 40 45 8 2.4% 420 3.5%
8 10 24 7.1% 875 7.3% 45 50 9 2.7% 530 4.4%
10 15 56 16.6% [ 2,205 | 18.3% 50 100 19 5.6% 945 7.8%
15 20 21 6.2% 750 6.2% 100 3 0.9% 120 1.0%
20 30 40 11.8% | 1,835 | 15.2% 338 100.0% | 12,053 | 100.0%
30 50 45 13.3% [ 1,949 | 16.2% 1,660.2
50 36 10.7% { 1,870 | 15.5%
338 100.0% | 12,053 [ 100.0%
226.2
4.0% 17 5.0% 522 4.3%
4.0% 6.0% 12 3.6% 440 3.7%
6.0% 8.0% 21 6.2% 810 6.7%
1.0 9 2.7% 275 2.3% 8.0% 10.0% 36 10.7% | 1,380 | 11.4%
1.0 2.0 21 6.2% 655 5.4% 10.0% 12.0% 29 8.6% 927 7.7%
2.0 3.0 31 9.2% 1,000 8.3% 12.0% 14.0% 34 10.2% [ 1,400 | 11.6%
3.0 4.0 44 13.0% [ 1,382 | 11.5% 14.0% 16.0% 28 8.3% 1,225 [ 10.2%
4.0 5.0 54 16.0% [ 1,957 | 16.2% 16.0% 18.0% 22 6.5% 900 7.5%
5.0 6.0 34 10.1% [ 1,160 9.6% 18.0% 20.0% 21 6.2% 795 6.6%
6.0 7.0 27 8.0% 1,035 8.6% 20.0% 30.0% 71 21.0% | 2,265 | 18.8%
7.0 8.0 29 8.6% 1,030 8.5% 30.0% 40.0% 30 8.9% 880 7.3%
8.0 9.0 21 6.2% 740 6.1% 40.0% 50.0% 11 3.3% 344 2.9%
9.0 10.0 11 3.3% 335 2.8% 50.0% 6 1.8% 165 1.4%
10.0 11.0 12 3.6% 585 4.9% 338 100.0% | 12,053 | 100.0%
11.0 12.0 11 3.3% 570 4.7% 18.1 / 17.4
12.0 34 10.1% { 1,329 | 11.0%
338 100.0% | 12,053 | 100.0%
7.4 7.5
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CLO 18 9 CLO
0.2% 10 3.0% 300 2.5% 0.3% 48 14.2% | 1,392 | 11.5%
0.2% 0.4% 24 7.1% 695 5.8% 0.3% 0.6% 32 9.5% 940 7.8%
0.4% 0.6% 35 10.4% [ 1,152 9.6% 0.6% 0.9% 27 8.0% 1,240 [ 10.3%
0.6% 0.8% 40 11.8% [ 1,427 | 11.8% 0.9% 1.2% 34 10.2% [ 1,177 9.8%
0.8% 1.0% 40 11.8% [ 1,550 | 12.9% 1.2% 1.5% 18 5.3% 750 6.2%
1.0% 1.2% 31 9.2% 1,010 8.4% 1.5% 1.8% 14 4.1% 490 4.1%
1.2% 1.4% 34 10.1% [ 1,200 | 10.0% 1.8% 2.1% 12 3.6% 410 3.4%
1.4% 1.6% 27 8.0% 1,005 8.3% 2.1% 2.4% 8 2.4% 220 1.8%
1.6% 1.8% 25 7.4% 950 7.9% 2.4% 2.7% 12 3.6% 525 4.4%
1.8% 2.0% 16 4.7% 675 5.6% 2.7% 3.0% 13 3.8% 690 5.7%
2.0% 2.2% 15 4.4% 485 4.0% 3.0% 5.0% 59 17.5% | 2,320 | 19.2%
2.2% 2.5% 11 3.3% 425 3.5% 5.0% 7.0% 25 7.4% 810 6.7%
2.5% 3.0% 6 1.8% 260 2.2% 7.0% 10.0% 20 5.9% 580 4.8%
3.0% 24 7.1% 919 7.6% 10.0% 16 4.7% 509 4.2%
338 100.0% | 12,053 [ 100.0% 338 100.0% | 12,053 | 100.0%
1.6 1.6 3.1 7/ 3.0
0.1 24 7.1% 625 5.2%
0.1 0.2 54 16.0% [ 2,180 | 18.1%
0.2 0.3 53 15.7% | 1,885 | 15.6%
0.3 0.4 38 11.2% | 1,580 | 13.1%
0.4 0.5 32 9.5% 1,155 9.6%
0.5 0.6 29 8.6% 1,235 [ 10.2%
0.6 0.7 25 7.4% 762 6.3%
0.7 0.8 13 3.8% 430 3.6%
0.8 0.9 9 2.7% 325 2.7%
0.9 1.0 11 3.3% 390 3.2%
1.0 1.1 11 3.3% 435 3.6%
1.1 39 11.5% [ 1,051 8.7%
338 100.0% | 12,053 | 100.0%
0.54 / 0.50




CLO 18 9 CLO
CRD( 2 RDB
0.1% 6 1.8% 139 1.2% 0.1% 11 3.3% 320 2.7%
0.1% 0.2% 24 7.1% 600 5.0% 0.1% 0.2% 37 10.9% | 1,134 9.4%
0.2% 0.3% 41 12.1% | 1,340 | 11.1% 0.2% 0.3% 32 9.5% 1,065 8.8%
0.3% 0.4% 55 16.3% [ 2,082 | 17.3% 0.3% 0.4% 33 9.8% 1,170 9.7%
0.4% 0.5% 33 9.8% 1,305 [ 10.8% 0.4% 0.5% 28 8.3% 1,175 9.7%
0.5% 0.6% 40 11.8% [ 1,425 | 11.8% 0.5% 0.6% 41 12.1% | 1,675 | 13.9%
0.6% 0.7% 27 8.0% 1,175 9.7% 0.6% 0.7% 32 9.5% 1,300 [ 10.8%
0.7% 0.8% 30 8.9% 1,235 [ 10.2% 0.7% 0.8% 17 5.0% 650 5.4%
0.8% 0.9% 17 5.0% 722 6.0% 0.8% 0.9% 27 8.0% 1,022 8.5%
0.9% 1.0% 10 3.0% 400 3.3% 0.9% 1.0% 15 4.4% 560 4.6%
1.0% 1.1% 6 1.8% 195 1.6% 1.0% 1.1% 20 5.9% 712 5.9%
1.1% 1.2% 11 3.3% 495 4.1% 1.1% 1.2% 6 1.8% 300 2.5%
1.2% 1.3% 10 3.0% 390 3.2% 1.2% 1.3% 3 0.9% 110 0.9%
1.3% 1.4% 5 1.5% 130 1.1% 1.3% 1.4% 6 1.8% 295 2.4%
1.4% 1.5% 2 0.6% 70 0.6% 1.4% 1.5% 6 1.8% 245 2.0%
1.5% 21 6.2% 350 2.9% 1.5% 24 7.1% 320 2.7%
338 100.0% | 12,053 [ 100.0% 338 100.0% | 12,053 | 100.0%
0.65 / 0.62 0.75 / 0.66
3.1
0.1% 57 16.9% | 2,155 | 17.9%
0.1% 0.2% 66 19.5% | 2,635 | 21.9%
0.2% 0.3% 77 22.8% | 2,919 [ 24.2%
0.3% 0.4% 45 13.3% | 1,617 | 13.4%
0.4% 0.5% 40 11.8% | 1,335 | 11.1%
0.5% 0.6% 15 4.4% 510 4.2%
0.6% 0.7% 13 3.8% 460 3.8%
0.7% 0.8% 4 1.2% 130 1.1%
0.8% 0.9% 4 1.2% 40 0.3%
0.9% 1.0% 3 0.9% 42 0.3%
1.0% 1.1% 4 1.2% 60 0.5%
1.1% 1.2% 0 0.0% 0 0.0%
1.2% 1.3% 1 0.3% 20 0.2%
1.3% 1.4% 3 0.9% 50 0.4%
1.4% 1.5% 0 0.0% 0 0.0%
1.5% 6 1.8% 80 0.7%
338 100.0% | 12,053 [ 100.0%
0.34 / 0.29
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