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CMBS 5,779 1,904 O 7,683 189 677 35 -50 -6 O
CDO 22,368 4,749 51 27,170 2,011 11,471 -532 -89 -33 0
CLO 17,914 4,006 0 21,920 1,941 71,460 11,053 -4,329 121 -49
(4 3,601 481 51 4,134 10
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AAA AA 1,246 15 -398 -46 -2
A BBB 318 -81 -125 45 -19
BB+ 66 35 -21 21 0
1,632 -30 -545 23 22
(2) RMBS ABS-CDO 4)
AAA AA 645 -68 -101 -12 0
A BBB 70 1 -13 -3 0
BB+ 25 10 -2 2 21
741 -56 -117 -19 21
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AAA AA 439 25 -131 -8 0
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439 25 -131 -8 0
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