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CREDIT SUISSE 2008 2 12
#2
2 1
2001/2/20
WAL (Moodys/S&P) | (Moody's/S&P)
2 A 400,000,000 0.60% 1.33 2002/6/20 A2/- WR
2 B 400,000,000 0.69% 2.33 2003/6/20 A2/- WR
2 C 400,000,000 0.80% 3.33 2004/6/20 A2- WR
2 D 400,000,000 0.99% 433 2005/6/20 A2- WR
2 E 400,000,000 1.21% 5.33 2006/6/20 A2/- WR
2 F 400,000,000 1.40% 6.33 2007/6/20 A2/- WR
2 G 400,000,000 1.56% 7.33 2008/6/20 A2- A2/-
2,800,000,000
Bloomberg Credit Suisse
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#2
2 1
2001/2/20
WAL (Moody's/S&P) | (Moody's/sep)
2 A 3,300,000,000 0.48% 1.33 2002/6/20 Aaal- WR
2 B 3,300,000,000 0.57% 2.33 2003/6/20 Aaal- WR
2 C 3,300,000,000 0.70% 3.33 2004/6/20 Aaal- WR
2 D 3,300,000,000 0.89% 433 2005/6/20 Aaal- WR
2 E 3,300,000,000 1.08% 5.33 2006/6/20 Aaal- WR
2 F 3,300,000,000 1.28% 6.33 2007/6/20 Aaal- WR
2 G 3,300,000,000 1.46% 7.33 2008/6/20 Aaal- Aaal-
23,100,000,000
Bloomberg Credit Suisse
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#3
3 1
2001/6/20
WAL (Moody's/s&P) | (Moody's/s&P)
3 A 800,000,000 0.51% 3.50 2004/12/20 A2/- WR
3 B 800,000,000 0.65% 450 2005/12/20 A2/- WR
3 C 800,000,000 0.82% 5.50 2006/12/20 A2l- WR
3 D 800,000,000 1.00% 6.50 2007/12/20 A2/- WR
3 E 800,000,000 1.22% 7.50 2008/12/20 A2/- A2/-
4,000,000,000
Bloomberg Credit Suisse
2
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#3
3 1
2001/6/20
WAL (Moody's/s&P) | (Moody's/s&P)
3 A 6,800,000,000 0.38% 3.50 2004/12/20 Aaal/- WR
3 B 6,800,000,000 0.52% 4.50 2005/12/20 Aaa/- WR
3 C 6,800,000,000 0.68% 5.50 2006/12/20 Aaal/- WR
3 D 6,800,000,000 0.85% 6.50 2007/12/20 Aaal- WR
3 E 6,800,000,000 1.02% 7.50 2008/12/20 Aaal- Aaal-
34,000,000,000
Bloomberg Credit Suisse
2
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#5
5
2002/2/20
WAL (Moody's/s&P) | (Moody's/s&P)
5 A 6,800,000,000 0.57% 3.33 2005/6/20 Aaa/- WR
5 B 6,000,000,000 0.80% 4.33 2006/6/20 Aaa/- WR
5 C 5,200,000,000 1.01% 5.33 2007/6/20 Aaa/- WR
5 D 5,000,000,000 1.45% 7.33 2009/6/20 Aaa/- Aaal-
5 E 5,000,000,000 2.02% 10.33 2012/6/20 Aaa/- Aaal-
28,000,000,000
Bloomberg Credit Suisse
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2007 9
1
2002/3/27
3
WAL (Moody's/S&P) | (Moodys/s&p)
A 9,500,000,000 9.7% 0.88% 4.25 2006/6/5 Aaal- WR
B 7,500,000,000 9.7% 0.93% 450 2006/9/5 Aaal- WR
C 6,800,000,000 9.7% 0.99% 4.75 2006/12/5 Aaal- WR
D 6,200,000,000 9.7% 1.03% 5.00 2007/3/5 Aaal- WR
E 5,500,000,000 9.7% 1.09% 5.25 2007/6/5 Aaal- WR
F 4,500,000,000 9.7% 1.14% 5.50 2007/9/5 Aaal- WR
6,681,473,408 9.7%
5,000,000,000
51,681,473,408
Bloomberg Credit Suisse
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#6
6
2002/6/20
WAL (Moody's/s&P) | (Moody's/s&P)
6 A 5,500,000,000 0.38% 3.50 2005/12/20 Aaal- WR
6 B 5,500,000,000 0.68% 4.50 2006/12/20 Aaal- WR
6 C 5,500,000,000 0.86% 5.50 2007/12/20 Aaal- WR
6 D 6,000,000,000 1.31% 7.50 2009/12/20 Aaal- Aaal-
6 E 6,000,000,000 1.83% 10.50 2012/12/20 Aaal- Aaal-
28,500,000,000
Bloomberg Credit Suisse
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1
2003/9/26
WAL (Moodys/s&P) | (Moody'sis&p)
A 700,000,000 14.1% 0.09% 0.25 2003/12/25 ‘Aaal- WR
B 1,500,000,000 14.1% 0.12% 0.50 2004/3/25 ‘Aaal- WR
C 1,800,000,000 14.1% 0.14% 0.75 2004/6/25 ‘Aaal- WR
3 D 1,800,000,000 14.1% 0.20% .00 2004/9/24 ‘Aaal- WR
E 1,800,000,000 14.1% 0.29% 1.25 2004/12/24 ‘Aaal- WR
F 1,800,000,000 14.1% 0.34% 150 2005/3/25 ‘Aaal- WR
G 1,800,000,000 14.1% 0.39% 175 2005/6/24 ‘Aaal- WR
H 1,800,000,000 14.1% 0.44% 2.00 2005/9/22 ‘Aaal- WR
| 1,800,000,000 14.1% 0.51% 225 2005/12/22 ‘Aaal- WR
3 1,800,000,000 14.1% 0.58% 2.50 2006/3/24 ‘Aaal- WR
K 1,800,000,000 14.1% 0.65% 2.75 2006/6/23 ‘Aaal- WR
N 1,600,000,000 14.1% 0.70% 3.00 2006/9/25 ‘Aaal- WR
M 1,500,000,000 14.1% 0.76% 3.25 2006/12/25 ‘Aaal- WR
N 1,200,000,000 14.1% 0.81% 3.50 2007/3/23 ‘Aaal- WR
0 1,000,000,000 14.1% 0.87% 3.75 2007/6/25 ‘Aaal- WR
B 600,000,000 14.1% 0.92% 2.00 2007/9/25 ‘Aaal- WR
Q 500,000,000 14.1% 0.98% 2.25 2007/12125 ‘Aaal- WR
R 200,000,000 14.1% T.02% 250 2008/3/25 ‘Aaal- ‘Aaal-
S 200,000,000 14.1% 1.08% 275 2008/6/25 ‘Aaal- ‘Aaal-
T 200,000,000 12.1% T12% 5.00 2008/9/25 ‘Aaal- ‘Aaal-
2,232,853,300
29,932,853,309
Bloomberg Credit Suisse
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CREDIT SUISSE 2008 2 12
2006 12
A 1
B 2007 12
2003/12/19
7
WAL (Moodys/s&P) | (Moodys/sep)
A 12,600,000,000 30.8% 1M Libor+0.75% [  4.75 2008/8/27 -IAAA -IWR
B 1,000,000,000 30.8% 1.2398% 475 2008/8/27 -IAAA -IWR
M 3,400,000,000 15.2% 1M Libor+2.20% [ 5.08 2008/12/29 -/BBB -IA
1,432,588,456 15.2%
3,293,300,000
21,725,888,456
Bloomberg Credit Suisse
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Bloomberg Credit Suisse
ABS 2008/02 13
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2008 2 12
1
2004/6/25
WAL (Moody's/S&P) | (Moody's/S&P)
A 1,400,000,000 11.0% 0.080% 0.17 2004/9/10 AaalAAA WR
B 1,400,000,000 11.0% 0.100% 0.42 2004/12/10 Aaa/AAA WR
C 1,500,000,000 11.0% 0.130% 0.67 2005/3/10 AaalAAA WR
D 1,000,000,000 11.0% 0.200% 0.92 2005/6/10 AadlAAA WR
E 1,200,000,000 11.0% 0.270% 1.17 2005/9/10 AaalAAA WR
F 1,100,000,000 11.0% 0.330% 1.42 2005/12/10 AadlAAA WR
G 900,000,000 11.0% 0.380% 1.67 2006/3/10 Aaa/AAA WR
H 700,000,000 11.0% 0.440% 1.92 2006/6/10 AaalAAA WR
| 700,000,000 11.0% 0.500% 2.17 2006/9/10 Aaa/AAA WR
J 600,000,000 11.0% 0.570% 2.42 2006/12/10 AaalAAA WR
K 600,000,000 11.0% 0.630% 2.67 2007/3/10 AaalAAA WR
L 400,000,000 11.0% 0.690% 2.92 2007/6/10 AaalAAA WR
M 400,000,000 11.0% 0.750% 3.17 2007/9/10 Aaa/AAA WR
N 8,300,000,000 11.0% 0.860% 2.66 - AaalAAA AaalAAA
2,505,552,172
22,705,552,172
Bloomberg Credit Suisse
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100
84 1
2004/12/21
WAL (Moodys/s&P) | (Moodys/sep)
10,000,000,000 15.7% | 1M Libor+0.45% | 4.15 2009/12/26 IAAA WR
5 2007 6 1,274,963,682 15.7%
2,095,517,837
7 13,370,481,519
Bloomberg Credit Suisse
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2008 2 12
1
2004/12/22
WAL (Moody's/S&P) | (Moodys/S&P)
A 2,500,000,000 10.8% 0.100% 0.17 2005/3/10 AaalAAA WR
B 2,100,000,000 10.8% 0.120% 0.42 2005/6/10 AaalAAA WR
c 2,000,000,000 10.8% 0.140% 0.67 2005/9/10 AaalAAA WR
D 1,600,000,000 10.8% 0.170% 0.92 2005/12/10 AaalAAA WR
E 1,900,000,000 10.8% 0.200% 117 2006/3/10 AaalAAA WR
F 1,500,000,000 10.8% 0.210% 1.42 2006/6/10 AaalAAA WR
G 1,300,000,000 10.8% 0.240% 1.67 2006/9/10 AaalAAA WR
H 900,000,000 10.8% 0.260% 1.02 2006/12/10 AaalAAA WR
| 900,000,000 10.8% 0.310% 2.17 2007/3/10 AaalAAA WR
J 700,000,000 10.8% 0.340% 2.42 2007/6/10 AaalAAA WR
K 600,000,000 10.8% 0.370% 2.67 2007/9/10 AaalAAA WR
L 500,000,000 10.8% 0.410% 2.92 2007/12/10 AaalAAA WR
M 500,000,000 10.8% 0.460% 3.17 2008/3/10 AaalAAA AaalAAA
N 400,000,000 10.8% 0.500% 3.42 2008/6/10 AaalAAA AaalAAA
[ 300,000,000 10.8% 0.550% 3.67 2008/9/10 AaalAAA AaalAAA
P 200,000,000 10.8% 0.590% 3.02 2008/12/10 AaalAAA AaalAAA
Q 8,500,000,000 10.8% 0.490% 2.25 - AaalAAA AaalAAA
3,202,363,930
29,602,363,930
Bloomberg Credit Suisse
2
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2008 2 12
1
2005/12/26
WAL (Moodys/S&P) | (Moodys/S&P)
A 1,400,000,000 6.0% 0.100% 0.17 2006/3/10 AaalpAA WR
B 1,200,000,000 6.0% 0.130% 0.42 2006/6/10 AaalpAA WR
C 1,300,000,000 6.0% 0.150% 0.67 2006/9/10 AaalpAA WR
D 1,300,000,000 6.0% 0.240% 0.92 2006/12/10 AaalpAA WR
E 1,400,000,000 6.0% 0.300% 117 2007/3/10 PaalpAA WR
F 1,100,000,000 6.0% 0.360% 142 2007/6/10 AaalpAA WR
G 900,000,000 6.0% 0.410% 1.67 2007/9/10 AaalpAA WR
H 800,000,000 6.0% 0.450% 1.92 2007/12/10 AaalpAA WR
| 900,000,000 6.0% 0.520% 2.17 2008/3/10 Aaa/AAA Aaa/AAA
J 700,000,000 6.0% 0.570% 2.42 2008/6/10 PaalpAA ‘AaalAAA
K 700,000,000 6.0% 0.620% 2.67 2008/9/10 Aaa/AAA Aaa/AAA
L 600,000,000 6.0% 0.670% 2.92 2008/12/10 Aaa/AAA Aaa/AAA
M 500,000,000 6.0% 0.740% 3.17 2009/3/10 Aaa/AAA Aaa/AAA
N 7,600,000,000 6.0% 0.830% 2.55 - Aaa/AAA Aaa/AAA
1,301,204,099
21,701,204,099
Bloomberg Credit Suisse
2
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CREDIT SUlssE‘\

2006/7/28
WAL (Moody's/S&P) (Moody's/S&P)
A 1,400,000,000 8.6% 0.520% 0.17 2006/10/10 AaalAAA WR
B 1,300,000,000 8.6% 0.600% 0.42 2007/1/10 Aaa/AAA WR
C 1,300,000,000 8.6% 0.690% 0.67 2007/4/10 Aaa/AAA WR
D 1,200,000,000 8.6% 0.790% 0.92 2007/7/10 Aaa/AAA WR
E 1,300,000,000 8.6% 0.860% 117 2007/10/10 Aaa/AAA WR
F 1,100,000,000 8.6% 0.940% 1.42 2008/1/10 Aaa/AAA WR
G 1,100,000,000 8.6% 1.000% 1.67 2008/4/10 Aaa/AAA Aaa/AAA
H 900,000,000 8.6% 1.070% 1.92 2008/7/10 Aaa/AAA Aaa/AAA
| 900,000,000 8.6% 1.130% 2.17 2008/10/10 AaalAAA Aaa/AAA
J 800,000,000 8.6% 1.190% 2.42 2009/1/10 Aaa/AAA Aaa/AAA
K 800,000,000 8.6% 1.250% 2.67 2009/4/10 AaalAAA Aaa/AAA
L 600,000,000 8.6% 1.310% 2.92 2009/7/10 Aaa/AAA Aaa/AAA
M 500,000,000 8.6% 1.370% 3.17 2009/10/10 AaalAAA Aaa/AAA
N 400,000,000 8.6% 1.420% 3.42 2010/1/10 Aaa/AAA Aaa/AAA
[¢] 6,700,000,000 8.6% 1.480% 2.80 - Aaa/AAA Aaa/AAA
1,901,046,971
22,201,046,971
Bloomberg Credit Suisse
20% o ¢ A B C
W D E F
159 @ © H !
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B M (0] Sw ap *
1.0% - [ ]
05% 4 o
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CREDIT SUISSE\

2008 2 12

1
2000/12/14
WAL (Moodys/S&P) | (Moody's/sep)
Al 18,000,000,000 6.8% 1.020% 2.263 2015/11/20 -IAAA -IWR
A2 7,000,000,000 6.8% 1.540% 6.320 2015/11/20 -IAAA -IWR
2003 6 A3 3,000,000,000 6.8% 1.940% 9.068 2015/11/20 -IAAA -IAAA
B 500,000,000 5.1% 2.580% 10.631 2015/11/20 -IA -IAAA
[¢ 360,000,000 3.9% 3.100% 10.775 2015/11/20 -/BBB -IAAA
1,185,458,800
30,045,458,800
Bloomberg Credit Suisse
2 3
3504, ¢ Al A2 3.5%
3.0% S A3 e B 3.0% _
i °
2.5% C Swap 250
2.0% -
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CREDIT SUISSE\

2008 2 12
1
2001/8/8
Spread WAL (Moody's/s&P) | (Moody's/S&P)
Al 4,200,000,000 13.5% 0.500% 2.09 2030/7/25 -IAAA /WR
A2 2,500,000,000 13.5% 1.64628% 8.91 2030/7/25 -IAAA -IAAA
L1 32,100,000,000 13.5% | AM Libor+0.15% |  0.15% 2.20 2030/7/25 -IAAA /WR
12 23,700,000,000 135% | IM Libor+0.40% |  0.40% 8.47 2030/7/25 -IAAA -IAAA
L3 6,500,000,000 13.5% | AM Libor+0.49% |  0.49% 13.55 2030/7/25 -IAAA -IAAA
M1 2,700,000,000 7.4% | IMLibor+0.80% |  0.80% 2.68 2030/7/25 -/BBB -IAA
M2 1,800,000,000 74% | IMLibor+1.05% |  1.05% 10.40 2030/7/25 -/BBB -/BBB+
48,641,890
73,548,641,890
5,400,000,000
Bloomberg Credit Suisse
2 3
12% 3411 12 pL3 oM M 0.25% -
1.0% A
° 0.20%
0.8% - *
0.6% 4 0.15%
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Bloomberg Credit Suisse
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CREDIT SUISSE 2008 2 12
1
2002/3/26
Spread WAL (Moody's/S&P) | (Moody's/sep)
AL 33,000,000000 | 1L.1% | 1M Libort0.45% | 0.45% 716 2036/7/31 Aaal- Aaal-
A2 5,600,000000 | 11.1% | IMLbort055% | 0.55% 10.01 2036/7/31 ‘Aaal- ‘Aaal-
A3 5,000,000000 | 11.1% | IMLbort0.74% | 0.74% 14.50 2036/7/31 ‘Aaal- ‘Aaal-
B 2,500,000,000 6.1% IM Libor-0.98% |  0.98% 16.51 2036/7/31 A2l ‘Aall-
C 1,800,000,000 25% IM Libor1.45% | 1.45% 16.51 2036/7/31 Baaal- A2l
1,261, 718,609
50,161,718,609
Bloomberg Credit Suisse
2 3
1.6% - 2.5% -
1.4% 4 ®Al A2 A3 —8—2 (3M Average)
0,
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 C B A3 mmmm A2 Al
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CREDIT SUISSE\

2008 2 12
2003 6 1
2002/7/8
Spread WAL (Moody's/S&P) | (Moody's/S&P)
Al-1 27,000,000,000 22.1% 8.6% 13.5% 1M Libor+0.50% 0.50% 2.78 2017 6 -/AAA -IAAA
Al-2 3,000,000,000 22.1% 8.6% 13.5% 0.720% 2.78 2017 6 -/AAA -IAAA
A2 9,000,000,000 22.1% 8.6% 13.5% 1M Libor+0.65% 0.65% 7.77 2022 6 -/AAA -IAAA
A3 4,300,000,000 22.1% 8.6% 13.5% 2.130% 10.76 2032 7 -/AAA -IAAA
B 1,900,000,000 18.7% 8.6% 10.1% 1M Libor+1.00% 1.00% 12.66 2032 7 -IA -/AA+
C 1,090,000,000 16.7% 8.6% 8.1% 1M Libor+1.45% 1.45% 13.78 2032 7 -/BBB -IAA-
9,297,111,783
55,587,111,783
Bloomberg Credit Suisse
2 3
1.6% - 6.0%
'] eAl-l A2 «B mC - ’
1.4% - 5.0
B 0
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Bloomberg Credit Suisse
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CREDIT SUISSE\

2008 2 12

2003 6 1
2002/11/7
WAL Spread WAL (Moodys/s&P) | (Moodys/s&P)
Al-1 20,000,000,000 23.3% 1M Libor+0.50% 0.50% 3.00 2032/11/19 -IAAA -IAAA
Al-2 2,000,000,000 23.3% 0.730% 3.00 2032/11/19 -IAAA -IAAA
A2-1 4,300,000,000 23.3% 1M Libor+0.75% 0.75% 8.00 2032/11/19 -IAAA -IAAA
A2-2 1,500,000,000 23.3% 1.750% 11.00 2032/11/19 -IAAA -IAAA
B 1,500,000,000 19.2% 1M Libor+1.05% 1.05% 13.00 2032/11/19 -IA -IAA-
C 760,000,000 17.1% 1M Libor+1.50% 1.50% 14.00 2032/11/19 -/BBB -IA-
6,181,119,571
36,241,119,571
Bloomberg Credit Suisse
2 3
1.6% ¢ Al1-1 A2-1 B mcC - 6.0%
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W
CREDIT SUISSE 2008 2 12

1
2003/3/10
Spread WAL (Moody's/S&P) | (Moody's/S&P)
s1 75,000,000,000 10.6% | 1M Libor+0.55% | 0.55% 4.70 2033/7/15 IAAA -IAAA
S2 4,200,000,000 10.6% 0.55% - 2.36 2033/7/15 IAAA /WR
S3 2,800,000,000 10.6% 1.20% - 7.64 2033/7/15 IAAA -/AAA
sS4 2,000,000,000 10.6% 1.60% - 10.26 2033/7/15 IAAA -IAAA
J 2,500,000,000 1.9% | 1M Libor+1.50% | 1.50% 4.87 2033/7/15 -/BBB -/BBB+
[5) 2,700,000,000 10.6% | 1M Libor+0.55% | 0.55% 1.83 2033/7/15 IAAA /WR
1,768,631,882
90,968,631,882
Bloomberg Credit Suisse
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CREDIT SUISSE"x

2008 2 12
1
2003/10/31
Spread WAL (Moody's/s&P) | (Moody's/S&P)
S1 76,000,000,000 6.2% 1M Libor+0.45% 0.45% 4.69 2038/8/16 Aaa/AAA Aaa/AAA
S2 9,000,000,000 6.2% 0.8528% - 3.03 2038/8/16 Aaa/AAA Aaa/AAA
S3 7,000,000,000 6.2% 2.0054% - 9.68 2038/8/16 Aaa/AAA Aaa/AAA
J 5,000,000,000 1.0% 1M Libor+1.50% 1.50% 6.17 2038/8/16 Baa2/BBB Baa2/BBB
97,000,000,000
1,000,000,000
Bloomberg Credit Suisse
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CREDIT SUISSE 2008 2 12
1B
FK 1
LH
GLN GLO 2004/3/30
AL
WAL (Moodys/s&P) | (Moodys/isep)
S-1 67,600,000,000 2.2% 1M Libor+0.40% [ 4.21 2013/3/15 Aaa/AAA Aaa/AAA
S-2 5,200,000,000 2.2% 1.269% 5.71 2013/3/15 Aaa/AAA Aaa/AAA
J 700,000,000 1.3% 1M Libor+1.30% [ 5.47 2013/3/15 Baa2/BBB Baa2/BBB
939,016,195
GLO AL 74,439,016,195
Bloomberg Credit Suisse
2
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CREDIT SUISSE\ 2008 2 12

DT
FK 1
GF
MJ MJ2 2004/10/29
WAL (Moodys/s&P) | (Moodysisep)
141,600,000,000 0.2% 1M Libor+0.25% | 5.41 2016/6/15 Aaa/AAA Aaa/AAA
300,172,168
141,900,172,168
Bloomberg Credit Suisse
2
MJ1 MJ2
5
Bloomberg Credit Suisse
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CREDIT SUISSE 2008 2 12
SBI SBI
1
SPF
TF 2005/6/30
FK
RK WAL (Moodys/s&P) | (Moodys/sep)
T S-1 70,300,000,000 0.4% 1M Libor+0.25% |  4.83 2015/12/15 Aaa/AAA Aaa/AAA
S-2 13,400,000,000 0.4% 1.270% 5.79 2015/12/15 Aaa/AAA Aaa/AAA
366,994,376
84,066,994,376
Bloomberg Credit Suisse
SPF
2
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CREDIT SUISSE\

2008 2
4 1
CLO
2003/3/20
C WAL (Moody's/R&l) | (Moody's/R&l)
C Al 27,600,000,000 451% 0.50% 467 2007/11/15 IAAA /WR
A-2 970,000,000 451% 0.50% 3.45 2007/11/15 IAAA /WR
B 7,800,000,000 30.1% 0.63% 484 2008/5/15 IAA+ -IAAA
C 15,671,000,000 0.0% 0.74% 2008/5/15 IAA+ -IAAA
0
52,041,000,000
Bloomberg Credit Suisse
C
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CREDIT SUISSE\

2008 2 12
1 1
2004/9/10
WAL (Moody's/R&l) | (Moodys/R&l)
A 22,500,000,000 8.0% 3M Tibor+0.20% 3.25 2007/11/10 Aaa/AAA WR/WR
1,965,000,000
24,465,000,000
3
2 130
Bloomberg Credit Suisse
2
5
Bloomberg Credit Suisse
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0.6% 25 4
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W
CREDIT SUISSE 2008 2 12
6
CBO
2005/3/15
WAL (Moody's/S&P) | (Moody's/S&P)
- 3,000,000,000 72.5%  |[6M Tibor+0.39% - - - -
A 3,000,000,000 72.5% 0.53% 3.08 2008/4/4 -IAAA -IAAA
B 14,100,000,000 7.8% 0.55% 3.08 2008/4/4 -IAAA -IAAA
7.8 [¢ 300,000,000 6.5% 0.66% 3.08 2008/4/4 -IAA -IAA
45 D 500,000,000 4.2% 1.01% 3.08 2008/4/4 -/BBB -/BBB
' 910,000,000
21,810,000,000
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CLO 1
2005/2/21
WAL (Moody's/R&l) | (Moody's/R&l)
C A 1,058,000,000 94.5% 0.45% 2.75 2007/11/15 Aaa/AAA WR/WR
c B 13,800,000,000 22.4% 0.74% 3.94 2010/5/15 Aaa/AAA Aaa/AAA
[S 4,300,000,000 0.0% 0.97% 2010/5/15 Aal/AA+ Aaa/AAA
0
19,158,000,000
Bloomberg Credit Suisse
2
1.0% -
c ° o A
6 0.8% - B
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2005/6/30
WAL (Moody's/R&l) | (Moodys/R&l)
17,800,000,000 10.6% | 3M Tibor+0.17% | 5.17 2010/8/23 AaalAAA AaalAAA
2,105,000,000
19,905,000,000
3 280
2006 8 Bloomberg Credit Suisse
2
5
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6
CBO
2006/4/18
WAL (Moody's/S&P) | (Moody's/S&P)
2008 2 38 A 4,000,000,000 95.6% 1.04% 3.00 2009/4/3 -IAAA -IAAA
3300 B 83,100,000,000 4.7% 1.06% 3.00 2009/4/3 -IAAA -IBB+
! C 700,000,000 3.9% 1.15% 3.00 2009/4/3 -IAA -IB+
4,350 D 300,000,000 3.6% 1.25% 3.00 2009/4/3 -IA -IB
3,300,000,000
91,400,000,000
Bloomberg Credit Suisse
2
AAA B
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m D | |
10% -1 Swap >
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0.0% T T T T T 1
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2
7
CLO 1
2006/3/22
WAL (Moody's/R&l) | (Moody's/R&l)
7 CLO A 1,000,000,000 91.0% 0.98% 2.33 2008/7/7 -/AAA -IAAA
B 1,000,000,000 91.0% 1.05% 2.58 2008/10/7 -/AAA -IAAA
C 1,000,000,000 91.0% 1.12% 2.83 2009/1/7 -/AAA -IAAA
27,500,000,000 9.0% -/AAA -IAAA
2,500,000,000 1.5% -IAA -IAA
501,000,000 -IBB -IBB
33,501,000,000
90 Credit Suisse
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CLO2
2 1
CLO
2006/3/24
WAL (Moody's/R&l) | (Moody's/R&l)
A 700,000,000 91.4% 0.98% 2.33 2008/7/7 -IAAA -IAAA
B 700,000,000 91.4% 1.05% 2.58 2008/10/7 -IAAA -IAAA
[@ 700,000,000 91.4% 1.12% 2.83 2009/1/7 -IAAA -IAAA
20,000,000,000 9.3% -IAAA -IAAA
1,900,000,000 1.5% -IAA- -IAA-
90 358,000,000 -IBB -IBB
24,358,000,000
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2007 CLO
1
26
2007/2/28
CLo WAL (Moodys/R&l) | (Moodys/Ral)
A 26,900,000,000 11.8% 3M Libor+0.24% 3.25 2010/4/30 Aaa/AAA Aaa/AAA
B 480,000,000 10.2% 3M Libor+0.50% 3.25 2010/4/30 A2/AA A2/AA
3,584,000,000
30,484,000,000
Bloomberg Credit Suisse
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CLO
8
3 1
CLO
2007/3/13
8 CLO WAL (Moody's/R&l) | (Moody's/R&l)
A 1,308,000,000 91.3% 1.29% 2.33 2009/7/11 J/AAA -IAAA
B 1,308,000,000 91.3% 1.33% 2.58 2009/10/11 -/AAA -IAAA
C 1,308,000,000 91.3% 1.37% 2.83 2010/1/11 -/AAA -IAAA
37,900,000,000 7.8% -/AAA -IAAA
2,800,000,000 1.6% -IAA -IAA
736,000,000 -/BB -/BB
45,360,000,000
% Credit Suisse
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8
) 1
CBO
2007/3/23
WAL (Moody's/S&P) | (Moody's/S&P)
A 4,990,000,000 71.2% 1.31% 3.08 2010/4/7 Aaa/AAA Aaa/AAA
B 10,400,000,000 11.2% 1.33% 3.08 2010/4/7 Aaa/AAA Aaa/AAA
[ 500,000,000 8.4% 1.58% 3.08 2010/4/7 A2/A A2/A
D 500,000,000 5.5% 1.98% 3.08 2010/4/7 Baa2/BBB Baa2/BBB
950,000,000
17,340,000,000
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Credit Suisse
Policies for Managing Conflicts of Interest in connection with Investment Research”
Credit Suisse

Credit Suisse
Credit Suisse

Credit Suisse
Credit Suisse

"Credit Suisse’s

http://www.credit-suisse.com/research-and-analytics/disclaimer/managing_conflicts disclaimer.html

http://firesearchdisclosure.credit-suisse.com

12

Emerging Markets Sovereign Strategy Group
http://research-and-analytics.credit-suisse.com/docpopup.asp?docid=35321113&type=pdf

Locus

http://www.credit-suisse.com/locus

Technical Analysis
Credit Suisse

http://www.credit-suisse.com/techanalysis

+1-212-538-7625

Credit Suisse

Credit Suisse
Credit Suisse

Credit Suisse
Credit Suisse

Credit Suisse
Credit Suisse
Credit Suisse

Credit Suisse

Credit Suisse

Credit Suisse

Credit Suisse

Credit Suisse

“ e Credit Suisse Credit Suisse
Credit Suisse /
Credit Suisse Global Credit Research Global Leveraged Finance Research
Credit Suisse Global Credit Research  Global Leveraged Finance Research
Credit Suisse
reasonable, non-material deduction
Credit Suisse
Credit Suisse
AAA AA A BBB BB B
Credit Suisse
AAA AAA AAA — AA AA AA —
A A A — BBB BBB —
/ / BB BB BB —
B B — / /
ccc ccc ccc — / /
Credit Suisse
oTC
OoTC
oTC Credit Suisse Securities (USA) LLC (““CSS LLC*”)
Credit Suisse Capital LLC (““Capital LLC”?) CSS LLC  SEC / NASD NYSE
SIPC Capital LLC  SEC oTC SEC SIPC
oTC
oTC
Credit Suisse
Options Clearing Corporation http:/Aww.cboe.com/LearnCenter/pdf/characteristicsandrisks.pdf
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Credit Suisse CS  Credit Suisse
http://www.credit-suisse.com/en/who_we_are/ourstructure.html.
Credit Suisse ( CS )
Ccs Ccs
Cs
cs cs
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cs
Ccs
cs
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cs
cs cs
cs
cs cs
Cs
(&)
Ccs Ccs
(Cs )
Ccs
) One Cabot Square, London E14 4QJ Credit Suisse Securities (Europe) Limited
(FSA) Niederlassung Frankfurt am Main Credit Suisse Securities (Europe) Limited

(BaFin) Credit Suisse Securities (USA) LLC Credit Suisse Banco de investimentos Credit
Suisse S.A Credit Suisse (Hong Kong) Limited Credit Suisse

Equities (Australia) Limited Credit Suisse Securities (Thailand) Limited Credit Suisse Securities (Malaysia) Sdn Bhd Credit Suisse Singapore Branch
Credit Suisse, Taipei Branch
Credit Suisse Securities (Malaysia) Sdn Bhd
+603 2723 2020
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BHRERICEAT 5175 EONEXE

2) BN F —FZREABLE-ERT7 V7Y EY T DHER

EHEEHM (MSC 2006-1Q11) EHEEY<)—(MSC 2006-1Q11)

QCollateral:100.0%MIX  0.00% Oyr(ASSUMED) Mtge DESZ2 (Collateral :100.0%MIX  0.00% Oyr(ASSUMED) Mtge LDES
FE<G0> TIA}ET, LDEPKGD> for Portfolio Mode
Bloombe DEAL DESCRIPTION Page 2 of 3 195) Export MSC 2006-IQ11 CMBS B-7SE40
MSC 2006-1IQ11 o-vifE 7-7° H 03/15/2008 ]
Issuer: MORGAN STANLEY CAPITAL I 8 Pro 17 Docs -y o=y §47° o-y# A= %%E
Series 2006-10Q11 CMBS: 232/ 232 Loans 1) Cutoff 0 15) Fixed Rate 232 1,590,392,7
Type Conduit 2) Current 16) Adjustable Rate 0 0.00
DEAL - CURRENT DEAL - DRIGINAL Status Data (% & #) 3) Terminated
Mar08 1,590,392,751 || USD 1,616,114,631 0.1% 1| Cum Loss+* 0.0% N/A -y ¥ E -y
NetWAC 5.789% | | NetWAC 5.791% 0.0% O |Defeased+ 0.0% 0 47 AB Loans 17) Defeased
WAC 5.835% | | WAC 5.838% 0.3% 1 |Prepaid# 0.0% 0 5) Largest
WAM 7:8 92 mo || WAM 9:5 113 mo 0.0% 0| Spc Svc 3.5% 1 6) Second Largest
AGE 2:6 30 mo | | AGE N/A | [RED 0.0% O Bankrpt 0.3% 1 73 Third Largest
Avg Loan 6,855m | | Avg Loan 6,966m +* % Orig Balance 8) Top 10
Loans>BBB- CS 2 | | Loans>BBB- CS 2 | [I0s(%) Curr Orig| 1 Servicer: WFB I (IR EERT
Loans >25mm 32.5% | | Loans>25mm 32.4% | | Part 43.1 42.9 Spcl Srv: LPI 9)30
WA LTV 60.717% | | WA LTV 61.634% | | Full 13.7 13.5 Lead Mgr: MS 10) 60
WA DSCR 1.652 | | WA DSCR 2.171 | | Total 56.8 56.4 Trustee: LBN 11) 90+ (incl »12m)

[T

LD LD
2 P P

[

160,000,000

95,000,000 97 FEEEn-v

58,000,000 . 187 Specially Srvcd 4,982,347
962,025,856

e e =1

—

=
m
o
—

HEENY-rT 4 ooy

1,847,810 ) 19) Curr & Spl Srved
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12)»12m 0 . 22} In Foreclosure
Curr Prepay Status (%) [ Ln Terms(%) [ Top 5 MSA (%) Collateral(%) 13) Total 6,830,157  0.43 23) Total
Type Lock Pen/Dfse Open | 3-Yr 0.0 | New York NY .8 | Country us ASER by 41734
Dfse 80.9 0.0 0.0 |5-Yr 10.1 | Chicago IL .1| 0ffice 25.9 14) ASER 0 0.00 24)Morgan Stanley 4
M 11.0 7.1 0.0 | 10-Yr 77.8 | San Antonio TX . MultiFam 24.6 25) IXIS 5 395,91U,l4l
Othr 1.0 0.0 0.0 | »>10-Yr 10.2 | Phoenix AZ RetailA 23.1 26) National Consumer 77 207,025,614
Melbourne-Titusvill 3.6 | Retaill 8.9 55) 1-/HE s6) Hiff/HlEi-

Austrolio 61 2 3777 2600 Brozil 5511 3048 4500 Europe 44 20 7330 7500 Germony 43 63 5204 1210 Hong Kong 32 2577 &000 Australio 61 2 9777 8600 Brozil 5511 3043 4500 Europe 44 20 7330 7S00 Germony 43 69 3204 1210 Hong Kong 852 2977 6000
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BHRERICEAT 5175 EONEXE

FZRALEBERT77EHE T4 DR

(2) TBRAF —

EEEDMERKR (MSC 2006-1Q11)
QCollateral:100.0%CMBS 0.00% Oyr(ASSUMED) Mtge
FBEGHTHA, MENDEEZE

195) _Export
] EE—
TRV 7B

LDES

MSC 2007-HQ11 P10 CMBS -2 SRR
t# 171 7-7° B 02/12/2008 wy N
fybdT CPN Aw b7 LTV HAFE  4wt47 DSCR

13 One Seaport Plaza

2% 525 Seventh Avenue

33 RREEF Portfolio Raoll-Up

4% 485 Lexington Avenue

53 Galleria at Pittshurgh Mills
63 950 L'Enfant Plaza

73 Deptford Mall

B} Marriott Charlotte City Center
9% Hilton Arlington & Towers
10% Residence Inn Tudor wharf
11} Southawven Towne Center
123 The Greens at Green Valley
133 Casza Linda Plaza
14} Westin - Palo Alto
153 Koll/PER Portfolio Roll-Up
163 Crossing Place Apartments
177 600 West Fulton

225,000,000 517 47
172,000,000 5.54 Th
138,500,000 5.47 76
135,000,000 Sl 71l
133,000,000 6,17 T
90,000,000 5.80 74
80,000,000 532 1)
69,600,000 5.51 75
54,400,000 5.62 7l
46,260,000 5,94 75
45,949 450 5.50 78
38,400,000 5,72 79
37,950,000 548 73
35,000,000 577 68
33,500,000 6,13 T
30,597 808 571 20
26,500,000 5.61 7
183 Platinum Fortfalio Roll-Up 21,000,000 5,70 73

01,2017 2,32
02,2017 116
1272011 La0
02,2017 0,93
01,2012 1.25
1272018 118
01,2013 206
0172014 180
0172014 1.40
01,2014 1.30
0172017 118
nl/2012 111
01,2014 151
02/2017 163
1172013 1.33
02012 1.44
0172017 1.29
0172017 119

One Street Plaza® iR EIKR

QCollateral:100.0%CMBS 0.00% Oyr(ASSUMED) Mtge LDES

SMENUYURMZR B, & S<G0>7 o0 74554
MSC 2007-HQ11 CMBS -5t

One Seaport Plaza 7-7" H 02/14/2008 EY UsD

27 5 N @ RT

One Seaport Plaza
PSR 717t - K%EIEI f-YExp
EHT-L 1,025,225 Wachovia Bark, NA 20 45, U5°
LEPS Office Aon Corp
igEl 480,000,000 The Legal Aid Soci...
Bt 01/01/2007
SHE 100%
T A N/A
#}47 NOI 29,455,320
#u b47 NCF 27,312,307
Wit N/A

21) o-y-0zk 22) IRk 23) U-7-Uzb 24) n-yEEnmh

Australio 61 2 9777 8600 Brozil 5511 30458 4500 Europe 44 20 7330 7500 Germoany 43 69 9204 1210 Hong Kong 852 2377 &000
Jupon 81 2 3201 2200 Singapore &5 EZ212 1000 .1 212 218 2000 Copyright 2002 Bloomketrg Finance L.P.
24-Mar-2008 21:19:23
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Australio &1 2 9777 2600 Brazil 5511 3048 4500 Europe 44 20 7330 7500 Germony 49 69 9204 1210 Hong Kong 852 2977 6000
Jupon 21 3 3201 8200 Singopore 63 6212 1000 U5, 1 212 318 2000 Copyright 2008 Bloombery Finonce L.P.
24-Mor-2008 21:20:38
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CMBS Delinquency Rate (%)*
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Sep-97 Sep-88  Sep9d SepO0 Sepdd  Sepl2 Sepd3  Sepld  SepO5  SepdE
ACLI Delinquency Rate (%)*

a b—z }— 22— 42 J 53

. T 7.83%

]
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1 J\M'“\.—

gCEE 4089 2078 4081 2082 3305

* 308 EEFHELUREO,
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Office Completions and Vacancy in the Top 54 Markets

Square Feet (MM) “acancy Rate (%)
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Hotel Completions and Occupancy in the Top 54 Markets

Square Feet (MM) Occupancy Rate (%)
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125
100 60
75
50 a0 W
25 20
0
25 0
1988 1991 1994 1997 2000 2003 2006
Net Completions Occupancy
Hotel Revenue Per Available Room (RevPAR) Growth (%)
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CEE)ABHEDFRERAMATIIA

2006 2004 E5| Score Zit 2006 2004 E5| Score 7t
1 1A4A—2r35)7 1.15 no change 25 29 Ax o 2.51 V'S ® ¢
1 3 %E 1.15 no change 26 24 FrofFIE 2.69 *
3 2 =2 ——5UFK 1.20 no change 27 25 N\AHY—HFE 2.76 *
4 5 45 1.21 no change 27 28 R—S5 o REFNE 2.76 * %
5 4 AXYR 1.25 no change 29 30 fR5T)L 2.86 * %
6 7 EE 1.30 * 29 27 Bi& 2.86 *
7 6 F3524 1.37 no change 31 34 BE 2.88 * %
8 8 Ryx—Fv 1.38 * 32 na XO/\%7 2.99 na
9 11 250X 1.40 no change 33 31 FYHFE 3.11 *
10 9 L uHR—IL 1.44 * 34 32 XYy 3.13 * %
11 12 o425 R IE 1.63 no change 35 38 O 7iE 3.22 *
12 10 K4 1.67 no change 36 35 Jq)EVEFIE 3.30 no change
13 21 @7 29Ah 177 Yk K 37 37 JSU)L 3.31 kK
14 16 Fo<v—4 1.84 * 38 na XAXR=—7 % FE 3.35 na
15 17 A —X M) 7 HFE 1.85 b @ ¢ 39 36 24 3.40 no change
15 14 7AW S REFIE 1.85 no change 40 40 7L EFUHTE 3.41 * Kk
17 15 R)L¥— 1.88 * 41 41 /R 3.46 * Kk
18 19 RRA> 1.91 * * 42 39 hEEARHEFE 3.50 *
19 13 4% 1.94 no change 43 na < h# 3.65 na
20 18 /)Loz— 1.96 * 44 45 757 EREES 3.77 .88 ¢
21 22 (3 F 2.14 'S ¢ 45 42 Oz Y HHEFIE 3.83 no change
22 20 39L—L7F 2.21 * 46 A4 AR 7 HINE 3.90 *
23 26 HAX 2.40 * % Kk 47 46 ~LaHFNE 4.04 2. 8.8 ¢
24 23 RILRH L 2.44 * 48 na R)L—FE 4.08 na
O gusmt O —mensee [ 200 O E0E gg Zg ’: I/EI_:E_; . j:gg n;:a’:ge
K EFHE, hok WEER. dokk: KightE 51 na 7)o 74 4.13 na
52 49 4 HTTSET 4.14 2. 0.8
HiffT: Jones Lang LaSallekYEILH L - AU L—1ERL B na s\ < HHE il na
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