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(SPEs)
(SPEs)
ABCP
SIV
(CDO)
I
(CDO)
ABS CDO
AAA
AA
A
BBB
CLO
AAA
AA
A
BBB
CBO
Alt-A
Alt-A
(CMBS)
(CMBS)
AAA
AA
A
BBB

21




(SPEs) (
(SPEs) - - -
ABCP - - -
SIV - - -

(CDO)
(CDO) 90 0 1
ABS CDO 60 0 0
AAA - - -
| Alt-A _ _ _
AA 60 0 0
| Alt-A - -
A _ _
BBB - - -
CLO 30 0 0
AAA 30 0 0
AA - - 0
A - - -
BBB - - -
CBO - - -
Alt-A

Alt-A - - -

(CMBS)

21

(CMBS) 81 81 0 1
81 81 0 1
AAA 24 24 0 0
AA 18 18 0 0
A 37 37 0 0
BBB - - -

21
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AAA 2,194 28 32
[ 812 13 11

AA 48 0 1
A 4 - 0
BBB _ _ .
850 0 13

AAA 98 0 1
AA 360 0 4
A 219 2
BBB 20 - 0
152 - 5
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