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ABS 27,585 1,219 0 28,805 10,389 0
RMBS ( 3 6,952 554 48 7,554 -923 -58
CMBS 5,070 1,630 0 6,701 -793 -37
CDO 20,663 3,665 87 24,416 -743 -714
CLO 16,844 3,117 0 19,961 -18 -138
) 3.037 308 87 3.433 -691 -576
CBO 781 239 0 1,020 -37 0
0 359 392 752 -108 0
60,272 7,430 527 68,230 7,823 -810
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AAA AA 1,111 -120 -14
A BBB 243 -156 -35
BB+ 48 17 -9
1,403 -259 -58
b. RMBS ABS-CDO ( 4
AAA AA 556 -157 -4
A BBB 57 -12 0
BB+ 19 4 -21
633 -164 -26
C. RMBS CDO of CDO's ( 5
AAA AA 379 -35 -12
A BBB 0 0 0
BB+ 0 0 0
379 -35 -12
1
2 2004 97% 2005-2006 3% 2007 0%
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4 sV 052 25
2004 50% 2005-2006 36% 2007 14%
5 RMBS CDO of CDO's RMBS

2004 55%  2005-2006
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21,484 -14,160 0
13,084 -7,598 0
34,568  -21,758 0

6,508



