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AAA AA A BBB BB+
4 CDO 11,068 4,706 2,578 1,493 1,821
7 CBO 498 123 88 16 0
9 43,944 6,437 5,139 2,708 2,994
4 CDO 10,979 4771 2,582 1,496 1,838
7 CBO 408 188 92 19 16
9 43,855 6,502 5,143 2,711 3,011
() 3
AAA AA A BBB BB+
13 CDO -578 -479 -446 -224 -145
16 CBO -63 0 0 0 0
18 -1,284 -678 -663 -355 -190
13 CDO -532 -532 -446 -217 -145
16 CBO -18 -53 0 7 0
18 -1,238 -731 -663 -348 -1
() 3
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