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125 DCF 6.5 7.5
20.030.0
12.2
1.7
20.0
DCM 5.2 6.5
202 DCF WA CC 6.8 12.0
0.02.0
23.0
0.030.0
EV/EBI TDA 4.3 12. 6
12.9
0.50.7
0.5
0.050.0
10 DCF 0.1
37 DCF 0.6 17.0
62 DCF 0.4 25.6
( CMBS) 8 DCF 3.024.5
0.025.0
0.060.0
0.050.0
( RMBS) 5 DCF 1.6 30.0
1.05.0
2.04.0
20.040.0
91 DCF 4.0 15.0
24.065.0
80.0100.0
DCM 6.7 11. 4
(CDO) 20 DCF 12.030.0
0.0 15.0
1.5 3.0
30.060.0
9 DCF 0.0 13.6

0.500.70
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14 0.1 13.5
12.165. 1
0.950.94
309 DCF 53.2105. 4
0.8 4.7
5.5 121.0
0.551.00
11 DCF 1.3 1,91Bpéd
5.052.0
10.075.0
0.1121.00
18 10.018.5
DCF 2.5 11,052.0
11 DCF 3.015.0
6 DCF . 6
(1) 72 DCF WA CC 6.8 9
0.
12.09
0.5
25.0
13 DCF 22.067.0

30.060.0

5.5118.5
0. 7-61.00
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121 DCF 6.5 7.5
20.030.0
14.7
2.0
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DCM 5.2 6.5
188 DCF WA CC 7.212.0
0.02.0
24.0
0.030.0
EV/EBI TDA 4.3 12. 4
11.5
0.5
0.4
0.030.0
49 DCF 0.09.2
90 DCF 0.0 46.7
3.59.0
( CMBS) 11 DCF 3.025.0
0.010.0
15.080.0
0.0 75.0
( RMBS) 5 DCF 0.5 17.1
3.07.9
3.010.0
40.075.0
77 DCF 4.0 15.0
24.065.0
80.0100.0
DCM 6.7 8.8
( CDO) 11 DCF 0.053.7
0.0 15.0
2.05.0
30.070.0
10 DCF 0.1 23.0
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0.560. 909
2 DCF 14.11,28Dp5
15.050.0
10.0100.0
0.221.00
11 0.520.1
DCF 2.0 11,494.0
8 DCF 3.07.8
DCF 0.4
(1) 81 DCF WA CC 7.28.7
0.01.0
25.030.0
EV/EBI TDA 2.3 10.5
9.4 24.9
0.4 1.1
25.030.0
14 DCF 8.4 121.8
0.750.909
(1)
DCF

EV/ EBI TDA
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23 30
/ / /
2 2

(1) (2) (2) (3)
121 11 — 41 11 — 4 2 134
289 12 — 1 7 — 11 — 260
— — — 3 3 — — — —
23 3 — 124 116 — — 10 24
51 2 — 77 69 — 2 11 66
28 0 — — 21 — 1 2 8
3 0 — 0 0 — 0 1 4
128 1 — 7 23 — 0 — 111
34 0 — 10 11 — 1 13 19
10 0 — 1 2 — 0 — 9
687 23 — 264 263 — 19 11 635
28 8 — — — 11 1 1 9
11 6 — — — 23 7 5 18
55 1 — — — 4 4 6 22
2 19 — — — 3 1 0 17
2 0 — — — 1 0 2 1
16 18 — — — 4 5 8 15
671 5 — 264 263 4 24 19 620
11 0 — 2 5 — 1 — 7
0 0 0 7 — — 0 — 7
25 2 0 59 8 — 0 0 78
707 3 0 332 276 4 25 19 712

— 0 — — — — —

— 0 — — — — —

1 0 — 14 0 — — 0 15
1 0 — 0 — — — — 1
144 38 — 0 116 — 15 41 6 6
146 38 — 15 116 — 15 41 49
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125 0 — 10 10 — 3 4 5 121
202 6 — 2 3 —_ 7 —_ —_ 188
10 0 — 1 11 — — — 0 —
37 7 — 308 321 — — 23 5 49
6 2 1 — 156 137 — 2 39 29 90
8 2 — 6 3 — 0 4 6 11
5 0 — 18 18 — 0 1 1 5
91 0 — —_ 13 — —_ —_ 77
20 1 — 5 11 — 1 2 3 11
9 0 — 1 0 — 0 0 10
569 3 — 507 527 — 14 73 49 562
14 1 — — — 2 0 6 15
39 13 — — — 12 2 35 1 6
11 7 — —_ —_ 9 0 1 2
18 1 — —_ —_ 2 0 5 13 11
0 0 — — — 0 0 0 — 0
18 22 — — — 25 2 35 0 18
551 19 — 507 527 25 16 108 49 580
11 1 — 0 1 — 0 — 3 8
6 0 0 — 2 — 0 — — 4
72 16 0 0 7 — 0 0 0 81
640 2 0 507 537 25 16 108 52 673
0 0 — — 0 — 0 0 — 0
0 — 0 — 0 — — 0
0 —_ 0 —_ 0 0 —_ 0
0 0 — 1 0 — 0 1 1 1
0 0 —_ 0 0 —_ —_ —_ —_ 0
13 14 — 32 46 — 2 4 2 13 14
— 0 — 0 0 — 0 — — 0
12 14 — 33 47 — 2 4 3 14 13
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149 10 — 4 5 @ — 3 1 134
280 6 — 1 8  — 7 — 260
— _ — 1 1 — — — —
18 1 — 71 61 — — 5 24
5 4 4 — 39 31 — 1 9 66
10 0 — — 3 — 0 1 8
3 0 — — (J— 0 1 4
118 0 — 7 14 — 0 — 111
18 1 — 6 7 — 1 4 19
10 1 — 0 — 0 — 9
660 21 — 129 130 — 12 9 635
22 9 — — — 3 1 0 9
16 7 — — — 6 4 17 18
44 8 — — — 18 2 6 22
6 15 — — — 2 1 1 17
0 0 — — — 1 0 — 1
0 7 — — — 6 4 24 15
660 14 — 129 130 6 16 15 620
9 0 — — — 1 — 7
7 0 [\ J— — — 0 — 7
77 1 0 1 1 — 0 — 78
753 13 0 130 132 6 17 15 712

— 0 _ — — — —

— 0 — — — — —

1 0 — 14 (J— — 0 15
1 0 — [\ J— — — — 1
8 2 36 — 3 91 — 9 15 66
8 4 36 — 18 91 — 9 15 49
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91 1 — — 13 — 0 — — 77
(CDO) 19 1 — 3 9 — 0 1 2 11
10 1 —_ 1 0 —_ 0 —_ 0 10
571 8 —_ 261 274 — 4 22 22 562
( ) (4)

6 2 —_ — — 1 0 4 10 15
53 1 —_ —_ —_ 13 1 32 4 6
0 18 — — — 18 1 1 2 2
7 0 — — — 1 0 5 2 11
0 0 — — — 0 0 0 — 0
( ) 40 19 — _ 3 2 34 10 18
531 27 —_ 261 274 3 6 56 12 580
11 0 — 0 0 — 0 — 3 8
4 0 - - 0 — — 4
(5) 67 17 00 3 — o o  — 81
613 4 4 0 261 277 3 6 56 15 673
— — - - - o o — 0
0 0 — — 0 — 0 — — 0
0 0 —_ —_ 0 —_ 0 0 —_ 0
2 0 —_ 0 0 —_ 0 0 1 1
0 0 — 0 0 — — — — 0
36 1 —_ 29 4 —_ 0 6 10 14
0 0 — 0 — 0 — 0
34 1 — 29 4 — 0 6 11 13
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58 8 30
11 — — _
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1 1
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8 14

1 0
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10 15

0 4

0 0
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86 16
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1,071 1,071 1,071 — —
653 653 — 653 —
230 230 — 230 —
1,290 1,286 — 1,031 255
7,663 7,663 — 7,663 —
6, 080 6,080 — 6,080 —
16,987 16, 983 1,071 15,657 255
1,186 1,186 — 1,186 0
905 905 — 905 —
9,928 9,928 — 9,928 —
1,700 1,700 — 1,700 —
8,505 8,242 154 8,084 4
22,224 21,961 154 21,803 4
( )
( 24 30) (1)
717 717 717
404 404 404
190 190 190
1,225 1,228 998 230
7,865 7,865 7,865
5,204 5,204 5,204
15,605 15,608 717 14,661 230
866 866 865 1
921 921 921 0
10,998 10, 998 10, 998
2,129 2,129 2,129
8,087 7,820 96 7, 738 14
23,001 22,734 96 22,651 13
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636, 18,843 592,413 18,597
37, 1, 864 41,785 1,952
59, 1,356 62,9909 1,407
50 4 45 5
749,325 23,670 711,739 23,648
1,855 78 — —
190 4 97 1
2,045 8 2 97 1
751, 23,752 711,836 23,649
( )
24 30)
(1) (1)
(2)(3)
14,329 1, 484 14,496 1,617
571,442 20,198 564,750 19,876
36, 232 1,588 36,549 1,701
49,646 1,136 68, 114 1,135
22 1 48 3
671, 24,407 683,957 24,332
1,671 92 — —
188 2 61 1
1,859 94 61 1
673, 24,501 684,018 24,333

815
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23 14
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3 0
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(1)
/
562 20, 1592,9026, 7508,5101, 997 18,692
124 10,7381,6672,0895,8071, 175 9,334
223 3,2981,0841,201 441 572 2,138
1 781 0 — 439 342 651
908 34,9765,65310, 0405, 1974, 086 30,815
)
(24  30)
(1)
/
380 19,7433,6886,2726,8722, 911 18,121
98 11,0412,3802,4465,1121, 103 9,401
186 2,494 922 751 263 558 1,819
0 4 — — 4 — —
, 9909, 46912, 2514, 57 2 29,341

664 33,282
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Standard & Poor's Moody's I nvestors Service

Fitch Ratings Ltd.
( )

(24  31)

AAA AA A BBB BB (1)

2,196 1,749 5,878 5,550 2,974 1,81220, 159

140 711 5,358 2,905 1,619 5 10, 738
20 18 3 111 212 2,9343,298
0 0 137 532 112 — 781

2,356 2,47811,3769,098 4,917 4,75134,0976

AAA AA A BBB BB (1)

1,828 1,332 4,952 6,625 3,119 1,88719, 743

2 4 525 4,608 4,222 1,477 185 11,041
39 10 6 104 193 2,1422,494
— — — 4 — — 4

1,891 1,867 9,56610, 9554, 789 4,21433, 282

(1)
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24 31 30
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1,333,482 1,301, 368
139, 863 84,027
CMBS 40,183 30,356
RMBS 1,527,946 1,387,658
CDO (1) 82,298 68,338
— 38,490
3,171,738 2,968,479
54,9609 52,793
33,921 34,514
CLO ABS (
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39,797
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860
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37,356 115 182 37,289
53, 358 3,194 2,060 54,483
240,917 3,754 2,415 242,256
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(24  30)
94,322 4609 904 93,887
50, 4609 444 466 50, 447
42,836 1,858 1,094 43,600
187,627 2,771 2,464 187,934
110,297
1, 484 111,601
341,757 5,081 1,000
345,829
106, 857 1,275
108,085 245,143

3,820 870 248, 093
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(24  30)

10 10

144,334 8,077 56,019 63,612 16,626

( )
(24  31)
12 12
14,954 164 — — 14,954 164
5,920 182 — — 5,920 182
21,049 2,069 — — 21,049 2,069
41,923 2,415 — — 41,923 2,415
( )
(24  30)
12 12
50,233 568 3,771 336 54,004 904
20,684 426 2,025 40 22,709 466
12,396 1,094 — — 12,396 1,094

83,313 2,088 5,796 376 89,109 2,464

70
100
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376 38
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860 860
860 a
Cc
138 90
303 202
682 322
334 192
824 430
451 258
3,782 4,065
165 174

11 5

27 15
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— — 0 0 — 0
— — 2 2 2 —
— 163 2 165 163 2
( )
24 30
— 172 — 172 169 3
— — 0 0 — 0
— — 2 2 2 —
— 172 2 174 171 3
10 20
)
(1)
24 31 24 30
1 157 159
7.0 5.8
8.1 9.6
10 1.3 4.4
20 2.4
3.3 3.3
10 3.7 3.5
20 7.1 5. 3
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