CLO 19 6 CLO
11,900,000,000 180,000,000
( 12,080,000,000 118 104
2007/6/28 2007/6/28
100% 100%
1.79% 2.15%
2007/10/15 3 15 2007/10/15 3 15
100% 100%
3 3
2013/7/16 2013/7/16
2007/10/15 595,000,000 2007/10/15 9,000,000
2008/1/15 595,000,000 2008/1/15 9,000,000
2008/4/15 595,000,000 2008/4/15 9,000,000
2008/7/15 595,000,000 2008/7/15 9,000,000
2008/10/15 595,000,000 2008/10/15 9,000,000
2009/1/15 595,000,000 2009/1/15 9,000,000
2009/4/15 595,000,000 2009/4/15 9,000,000
2009/7/15 595,000,000 2009/7/15 9,000,000
2009/10/15 595,000,000 2009/10/15 9,000,000
2010/1/15 595,000,000 2010/1/15 9,000,000
2010/4/15 595,000,000 2010/4/15 9,000,000
2010/7/15 595,000,000 2010/7/15 9,000,000
2010/10/15 595,000,000 2010/10/15 9,000,000
2011/1/17 595,000,000 2011/1/17 9,000,000
2011/4/15 595,000,000 2011/4/15 9,000,000
2011/7/15 595,000,000 2011/7/15 9,000,000
2011/10/17 595,000,000 2011/10/17 9,000,000
2012/1/16 595,000,000 2012/1/16 9,000,000
2012/4/16 595,000,000 2012/4/16 9,000,000
2012/7/17 595,000,000 2012/7/17 9,000,000
AAA/R&I Aaa/Moody's AA/R&I A3/Moody's
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CLO 19 6 CLO

28 8
18 3 1 4790
18 3 A 161244 7 584
RM
19,078 19 3 31
19 3 5121 1 6248
RM
2 1
14 5 9
247,231 19 3 31
(69.6%)
3 31
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CLO 19 6 CLO
13,488,000,000 200779720 674,400,000
355 2007712720 674,400,000
200873720 674,400,000
2008/6/20 674,400,000
200879720 674,400,000
37.994,366 2008/12/20 674,400,000
WAC) 200973720 674,400,000
35 200976720 674,400,000
WAM) s 200979720 674,400,000
' 2009712720 674,400,000
201073720 674,400,000
201076720 674,400,000
201079720 674,400,000
2010/12/20 674,400,000
201173720 674,400,000
201176720 674,400,000
201179720 674,400,000
2011712720 674,400,000
201273720 674,400,000
201276720 674,400,000
13,488,000,000
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CLO 19 6 CLO

29 8.2% 650 4.8% 8 2.3% 170
154 43.4% 6,923 51.3% 1 0.3% 50
17 4.8% 720 5.3% 1 0.3% 50
21 5.9% 925 6.9% 3 0.8% 170
79 22.3% 2,643 19.6%) 2 0.6% 80
14 3.9% 455 3.4% 6 1.7% 150
10 2.8% 230 1.7% 2 0.6% 60
1 0.3% 50 0.4% 4 1.1% 130
30 8.5% 892 6.6% 3 0.8% 75
355] 100.0%| 13,488 100.0% 2 0.6% 50
5 1.4% 290
3 0.8% 120
46 13.0% 2,820
1 39 11.0% 390 2.9% 10 2.8% 480
1 2 55 15.5% 1,000 7.4% 5 1.4% 180
2 3 134 37.7% 3,998 29.6% 3 0.8% 130
3 4 16 4.5% 625 4.6% 2 0.6% 100
4 5 59 16.6% 2,945 21.8% 2 0.6% 80
5 6 7 2.0% 420 3.1% 1 0.3% 80
6 7 4 1.1% 280 2.1% 6 1.7% 400
7 8 13 3.7% 1,040 7.7% 2 0.6% 80
8 9 1 0.3% 90 0.7% 3 0.8% 120
9 27 7.6% 2,700 20.0% 4 1.1% 180
0 0.0% 0 0.0% 2 0.6% 100
0 0.0% 0 0.0% 2 0.6% 50
0 0.0% 0 0.0% 3 0.8% 150
0 0.0% 0 0.0% 26 7.3% 1360
0 0.0% 0 0.0%] 9 2.5% 350
355 100.0%] 13,488] 100.0% 1 0.3% 50
38.0 1 0.3% 70
1 0.3% 30
3 0.8% 120
16 4.5% 552
9 2.5% 184 1.4% 3 0.8% 130
12 3.4% 233 1.7% 3 0.8% 130
17 4.8% 359 2.7% 13 3.7% 395
. 12 3.4% 285 2.1% 112 31.5%] 2,661
2 21 5.9% 420 3.1% 13 3.7% 365
3 19 5.4% 628 4.7% 7 2.0% 390
4 19 5.4% 564 4.2% 1 0.3% 60
5 10 2.8% 225 1.7% 2 0.6% 60
6 22 6.2% 722 5.4% 7 2.0% 260
7 14 3.9% 480 3.6% 4 1.1% 120
8 20 5.6% 675 5.0% 2 0.6% 40
58 16.3% 2,113 15.7% 355 100.0%] 13,488

26 7.3% 1,050 7.8%

22 6.2% 1,145 8.5%

33 9.3% 1,635 12.1%

41 11.5% 2,770 20.5%

355| 100.0%| 13,488| 100.0%

2015
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CLO

1.0 13 3.7% 325 2.4%
1.0 2.0 22 6.2% 596 4.4%
2.0 3.0 29 8.2% 1,025 7.6%
3.0 4.0 42 11.8% 1,503 11.1%
4.0 5.0 45 12.7% 1,620 12.0%)
5.0 6.0 30 8.5% 1,190 8.8%
6.0 7.0 31 8.7% 1,350 10.0%)
7.0 8.0 27 7.6% 1,006 7.5%
8.0 9.0 18 5.1% 980 7.3%
9.0 10.0 23 6.5% 965 7.2%
10.0 11.0 14 3.9% 616 4.6%
11.0 12.0 14 3.9% 520 3.9%
12.0 47 13.2% 1,792 13.3%
355| 100.0%| 13,488| 100.0%

71/ 7.2
0.2% 14 3.9% 340 2.5%
0.2% 0.4% 24 6.8% 608 4.5%
0.4% 0.6% 38 10.7% 1,264 9.4%
0.6% 0.8% 36 10.1% 1,447 10.7%
0.8% 1.0% 31 8.7% 1,190 8.8%
1.0% 1.2% 32 9.0% 1,451 10.8%
1.2% 1.4% 44 12.4% 1,780 13.2%
1.4% 1.6% 21 5.9% 835 6.2%
1.6% 1.8% 23 6.5% 1,005 7.5%
1.8% 2.0% 24 6.8% 850 6.3%
2.0% 2.2% 13 3.7% 635 4.7%
2.2% 2.5% 14 3.9% 470 3.5%
2.5% 3.0% 14 3.9% 605 4.5%
3.0% 27 7.6% 1,008 7.5%
355[ 100.0%| 13,488] 100.0%

14 7/ 14

19 6 CLO
1 13 3.7% 174 1.3%
1 5 116 32.7% 2,754 20.4%
5 10 82 23.1% 2,905 21.5%
10 15 43 12.1% 1,640 12.2%
15 20 21 5.9% 1,005 7.5%
20 25 20 5.6% 1,220 9.0%
25 30 9 2.5% 540 4.0%
30 35 14 3.9% 920 6.8%
35 40 5 1.4% 300 2.2%
40 45 5 1.4% 340 2.5%
45 50 3 0.8% 260 1.9%
50 100 23 6.5% 1,390 10.3%
100 1 0.3% 40 0.3%
355| 100.0%| 13,488| 100.0%
1,459.2
4.0% 20 5.6% 690 5.1%
4.0% 6.0% 18 5.1% 678 5.0%
6.0% 8.0% 27 7.6% 1,095 8.1%
8.0% 10.0% 35 9.9% 1,237 9.2%
10.0% 12.0% 30 8.5% 1,088 8.1%
12.0% 14.0% 32 9.0% 1,150 8.5%
14.0% 16.0% 20 5.6% 1212 9.0%
16.0% 18.0% 18 5.1% 623 4.6%
18.0% 20.0% 27 7.6% 1,000 7.4%
20.0% 30.0% 72 20.3% 3,050 22.6%
30.0% 40.0% 38 10.7% 1,200 8.9%
40.0% 50.0% 8 2.3% 250 1.9%
50.0% 10 2.8% 215 1.6%
355| 100.0%| 13,488| 100.0%
185 / 177
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CLO

CRD( 3

0.1% 25 7.0% 688 5.1%
0.1% 0.2% 47 13.2% 1,404 10.4%
0.2% 0.3% 61 17.2% 2,295 17.0%)
0.3% 0.4% 46 13.0% 1,540 11.4%
0.4% 0.5% 40 11.3% 1711 12.7%
0.5% 0.6% 36 10.1% 1,720 12.8%
0.6% 0.7% 22 6.2% 1,185 8.8%
0.7% 0.8% 18 5.1% 885 6.6%
0.8% 0.9% 15 4.2% 567 4.2%
0.9% 1.0% 12 3.4% 499 3.7%
1.0% 1.1% 10 2.8% 365 2.7%
1.1% 1.2% 5 1.4% 143 1.1%
1.2% 1.3% 5 1.4% 126 0.9%
1.3% 1.4% 3 0.8% 90 0.7%
1.4% 1.5% 0 0.0% 0 0.0%
1.5% 1.6% 2 0.6% 60 0.4%
1.6% 1.7% 0 0.0% 0 0.0%
1.7% 1.8% 1 0.3% 30 0.2%
1.8% 1.9% 3 0.8% 90 0.7%
1.9% 2.0% 1 0.3% 30 0.2%
2.0% 3 0.8% 60 0.4%

355 100.0% | 13,488 | 100.0%
050 7/ 0.51

0.3% 65 18.3% 2,057 15.3%)
0.3% 0.6% 44 12.4% 1,562 11.6%
0.6% 0.9% 33 9.3% 1,410 10.5%
0.9% 1.2% 25 7.0% 1,056 7.8%
1.2% 1.5% 23 6.5% 902 6.7%
1.5% 1.8% 16 4.5% 610 4.5%
1.8% 2.1% 15 4.2% 570 4.2%
2.1% 2.4% 16 4.5% 911 6.8%
2.4% 2.7% 5 1.4% 122 0.9%
2.7% 3.0% 10 2.8% 542 4.0%
3.0% 5.0% 49 13.8% 1,730 12.8%)
5.0% 7.0% 22 6.2% 955 7.1%
7.0% 10.0% 16 4.5% 431 3.2%
10.0% 16 4.5% 630 4.7%
355[ 100.0%] 13,488] 100.0%
26 / 2.6

01 17 4.8% 550 4.1%
0.1 0.2 39 11.0% 1,727 12.8%
0.2 0.3 48 13.5% 2,078 15.4%)
0.3 0.4 37 10.4% 1,605 11.9%
04 05 35 9.9% 1,270 9.4%
0.5 0.6 23 6.5% 1,175 8.7%
0.6 0.7 25 7.0% 1,030 7.6%
0.7 0.8 25 7.0% 870 6.5%
0.8 0.9 14 3.9% 405 3.0%
0.9 1.0 9 2.5% 380 2.8%
1.0 11 10 2.8% 410 3.0%
1.1 73 20.6% 1,988 14.7%
355| 100.0%| 13,488| 100.0%

067 / 0.60

10/11




CLO

31
0.1% 33 93%  L370]  10.2%
0.1% 0.2% 44 1oaw|  1855]  13.8%
0.2% 0.3% 69 104w  2,963]  22.0%
0.3% 0.4% 56 158%]  2550]  18.9%
0.4% 0.5% 56| 158%|  1,040]  14.4%
0.5% 0.6% 27 7.6% 872 6.5%
0.6% 0.7% 7] 4.8% 505]  3.7%
0.7% 0.8% 0] 2.8% 285 2.1%
0.8% 0.9% 7 2.0 216]  16%
0.9% 1.0% 6 17w 160]  Low
1.0% 1.1% 0] 2.8% 232 L%
1.1% 1.2% 3 o8y 90 07w
1.2% 1.3% 3 o8w 70 05%
1.3% 4% AN 60]  0.4%
1.4% 1.5% 3 o8w 70 05%
1.5% 1.6% 1 0.3% 30 024
1.6% 1.7% AN 20 03w
1.7% 1.8% 4 1y 20 0.9%
1.8% 1.9% AN 60]  0.4%
1.9% 2.0% o 00w o 00w
2.0% o 0.0% o 0.0%
355 100.0% 13,488 100.0%

044 7 0.39

19 6 CLO
RDB

0.1% 11 3.1% 240 1.8%

0.1% 0.2% 26 7.3% 833 6.2%
0.2% 0.3% 32 9.0% 1,420 10.5%
0.3% 0.4% 40 11.3% 1,310 9.7%
0.4% 0.5% 52 14.6%) 2,119 15.7%
0.5% 0.6% 33 9.3% 1,413 10.5%
0.6% 0.7% 27 7.6% 994 7.4%
0.7% 0.8% 31 8.7% 1,450 10.8%
0.8% 0.9% 21 5.9% 892 6.6%
0.9% 1.0% 16 4.5% 696 5.2%
1.0% 1.1% 14 3.9% 420 3.1%
1.1% 1.2% 8 2.3% 258 1.9%
1.2% 1.3% 9 2.5% 370 2.7%
1.3% 1.4% 6 1.7% 205 1.5%
1.4% 1.5% 5 1.4% 250 1.9%
1.5% 1.6% 5 1.4% 115 0.9%
1.6% 1.7% 1 0.3% 30 0.2%
1.7% 1.8% 2 0.6% 60 0.4%
1.8% 1.9% 3 0.8% 90 0.7%
1.9% 2.0% 2 0.6% 60 0.4%
2.0% 11 3.1% 263 1.9%
355| 100.0%| 13,488| 100.0%

070 7/ 0.67
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