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RMBS

1 3 1 2 3
I-1 - - - - - -
-2 - - - - - -
I-3 - - - - - -
I-4 - - - - - -
I-5 - - - - - -
1-6 - - - - - -
-7 - - - - - -
-8 - - - - - -
1-9 - - - - - -
I-10 - - - - - -
I-11 - - - - - _
I-12 - - - - - _
I-13 - - - - - -
I-14 - - - - - -
-1 - - - - - -
-2 - - - - - _
-3 - - - - - _
-4 - - - - - -
II-5 - - - - - _
11-6 - - - - - _
11-7 - - - - - -
-8 - - - - - _
11-9 - - - - - _
1I-10 - - - - - -

4 0 4 100% 0% %
-1 20 0 20 100% 0% %
-2 20 0 20 100% 0% %
-3 20 0 20 100% 0% %
-4 20 0 20 100% 0% %
-5 19 0 20 95% 5% %
-6 WAC 19 0 20 950 5% %
-7 WAM 19 0 20 950 5% %
-8 18 1 22 82% 14% 5%
V-1 14 2 20 70% 20% 10%
V-2 15 2 20 75% 15% 10%
V-3 14 2 20 70% 20% 10%
V-4 11 4 20 550 25% 20%

2 10 16 13% 25% 63%
V-6 8 5 20 40% 35% 250
V-1 19 1 20 950 0% 5%
V-2 18 1 20 90% 5% 5%
V-3 19 0 20 950 5% %
V-4 18 1 20 90% 5% 5%




V-5 18 2 20 90% 10% 0%
V-6 18 2 20 90% 10% 0%
V-7 17 2 20 85% 10% 5%
V-8 17 2 20 85% 10% 5%
VI-1 20 0 20 100% 0% 0%
VI-2 WAC 16 4 20 80% 20% 0%
VI-3 WAM 16 4 20 80% 20% 0%
VI-4 8 7 19 42% 37% 21%
VI-5 9 9 22 41% 41% 18%
VI-6 18 2 20 90% 10% 0%
VI-7 18 2 20 90% 10% 0%
VI-8 18 2 20 90% 10% 0%
VI-9 19 1 20 95% 5% 0%
VI-10 12 6 20 60% 30% 10%
VI-11 17 3 20 85% 15% 0%




ABS

1 1 2 3
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
0 3 0% 100% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
0 3 0% 100% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
1 3 33% 67% 0%
-1 13 15 87% 13% 0%
-2 14 15 93% % 0%
-3 13 15 87% 13% 0%
-4 14 15 93% I 0%
-5 11 15 73% 13% 13%
-6 WAC 10 15 67% 27% %
-7 WAM 8 15 53% 33% 13%
-8 12 15 80% 13% h
V-1 12 16 75% 25% 0%
V-2 13 16 81% 19% 0%
V-3 10 16 63% 25% 13%
V-4 10 16 63% 31% 0%
3 14 21% 50% 29%
6 16 38% 50% 13%
V-1 12 15 80% 13% %
V-2 10 15 67% 27% %
V-3 12 15 80% 20% 0%
V-4 10 15 67% 27% %
V-5 12 15 80% 20% 0%




V-6 12 15 80% 20% 0%
V-7 8 15 53% 40% %
V-8 9 15 60% 27% %
VI-1 13 16 81% 19% 0%
8 16 50% 44% 6%
4 15 27% 60% 13%
5 16 31% 56% 13%
4 15 27% 60% 13%
12 16 75% 25% 0%
VI-7 13 16 81% 19% 0%
VI-8 11 16 69% 25% 6%
VI-9 9 16 56% 38% 6%
VI-10 9 15 60% 20% %
VI-11 11 16 69% 19% 13%




CLO

1 1 2 3
-1 1 1 100% 0% 0%
1-2 1 1 100% 0% 0%
1-3 1 1 100% 0% 0%
1-4 1 1 100% 0% 0%
1-5 1 1 100% 0% 0%
1-6 1 1 100% 0% 0%
1-7 1 1 100% 0% 0%
1-8 0 1 0% 100% 0%
1-9 1 1 100% 0% 0%
1-10 1 1 100% 0% 0%
1-11 1 1 100% 0% 0%
1-12 1 1 100% 0% 0%
1-13 1 1 100% 0% 0%
1-14 1 1 100% 0% 0%
I1-1 1 1 100% 0% 0%
11-2 1 1 100% 0% 0%
11-3 1 1 100% 0% 0%
11-4 1 1 100% 0% 0%
11-5 1 1 100% 0% 0%
11-6 1 1 100% 0% 0%
-7 1 1 100% 0% 0%
11-8 0 1 0% 0% 100%
11-9 1 1 100% 0% 0%
11-10 1 1 100% 0% 0%
-1 13 15 87% 13% 0%
-2 13 15 87% 13% 0%
-3 12 15 80% 20% 0%
-4 12 15 80% 13% 7%
-5 10 15 67% 20% 13%
11-6 WAC 10 15 67% 27% 7%
-7 WAM 10 15 67% 20% 13%
11-8 10 15 67% 20% 13%
V-1 6 12 50% 42% 8%
V-2 6 12 50% 42% 8%
V-3 6 12 50% 33% 17%
V-5 2 10 20% 40% 40%
IV-6 5 12 42% 42% 17%
V-1 9 14 64% 36% 0%
V-2 6 13 46% 6% 8t
V-3 10 15 67% 33% 0%
V-4 9 14 64% 36% 0%
V-5 8 14 57% 36% 7%




V-6 8 14 57% 43% 0%

V-7 6 14 43% 43% 14%
V-8 8 13 62% 38% 0%

VI-1 10 15 67% 27% %

VI-2 WAC 7 14 50% 36% 14%
VI-3 WAM 7 14 50% 36% 14%
Vi-4 3 13 23% 31% 46%
VI-5 7 14 50% 29% 14%
VI-6 11 15 73% 27% 0%

VI-7 10 14 71% 29% 0%

VI-8 10 14 71% 29% 0%

VI-9 8 14 57% 36% %
VI-10 6 14 43% 50% %
VI-11 0 3 0% 33% 67%
VI-12 0 5 0% 20% 80%




CMBS

1 2 3
A-1
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
Weighted Average Life) 100% 0% 0%
100% 0% 0%
100% 0% 0%
A-2
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
A-3 CMBS
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%




100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
B-1,
71% 0% 29%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
(Y orN) 86% 0% 14%
71% 14% 14%
86% 0% 14%
86% 0% 14%
(Y or N) 86% 0% 14%
71% 14% 14%
86% 0% 14%
(Y or N) 83% 0% 17%
86% 0% 14%
86% 0% 14%
LTV (%) 86% 0% 14%
71% 14% 14%
71% 14% 14%
71% 14% 14%

B-2.

P




71% 0% 29%
86% 0% 14%
DSCR 71% 14% 14%
DSCR DSCR 86% 0% 14%
86% 0% 14%
(Y or N) 86% 0% 14%
(Y or N) 86% 0% 14%
(Y or N) 86% 0% 14%
B-3(1).
71% 0% 29%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
71% 0% 29%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
57% 29% 14%
/ 57% 29% 14%
57% 29% 14%
/ 71% 14% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
71% 14% 14%
86% 0% 14%
B-3(2). Watch List(
71% 0% 29%
86% 0% 14%
86% 0% 14%
71% 14% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
B-4
71% 0% 29%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%




86% 0% 14%
86% 0% 14%
86% 0% 14%
B-5.
71% 0% 29%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
86% 0% 14%
B-6.
67% 0% 33%
83% 0% 17%
WODRA/ 83% 0% 17%
83% 0% 17%
83% 0% 17%
83% 0% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
67% 17% 17%
83% 0% 17%
c-1
71% 0% 29%
86% 0% 14%
ID 71% 0% 29%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
100% 0% 0%
PML 100% 0% 0%
) 100% 0% 0%
(m2) 100% 0% 0%
() 100% 0% 0%
100% 0% 0%
100% 0% 0%
86% 0% 14%
100% 0% 0%
(EGI) 100% 0% 0%

10




(NOI)

100%

0%

0%

(NCF)

100%

0%

0%

100%

0%

0%

(EGI)

71%

29%

0%

(NOI)

71%

29%

0%

(NCF)

1%

29%

0%

71%

29%

0%

(EGI)

71%

29%

0%

(NOI)

71%

29%

0%

(NCF)

1%

29%

0%

71%

29%

0%

(EGI)

71%

29%

0%

(NOI)

71%

29%

0%

(NCF)

1%

29%

0%

71%

29%

0%

(EGI)

71%

29%

0%

(NOI)

71%

29%

0%

(NCF)

1%

29%

0%

71%

29%

0%

C-2.

CMBS

67%

0%

33%

83%

0%

17%

83%

0%

17%

83%

0%

17%

83%

0%

17%

83%

0%

17%

83%

0%

17%

67%

17%

17%

50%

33%

17%

67%

17%

17%

83%

0%

17%

67%

17%

17%

67%

17%

17%

83%

0%

17%

67%

17%

17%

50%

33%

17%

67%

17%

17%

83%

0%

17%

50%

33%

17%

67%

17%

17%

67%

0%

33%

83%

0%

17%

83%

0%

17%

67%

17%

17%

50%

33%

17%

67%

17%

17%

83%

0%

17%

50%

33%

17%

67%

17%

17%
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RMBS

1-4
1-7
1-8
1-9
1-10
1-11
1-12

1-13
11-9

11-10




1-5




-1

11-2

111-3

111-6 WAC
-7 WAM

-4
111-5

111-8

1v-1
1v-2
V-3
V-4
V-5
1V-6




11-2
11-3
11-5
11-8

V-1

V-3
V-4
V-5
V-6
V-7
V-8

Vi-1
VI-2
VI-3
Vi-4
VI-5

VI-6
VI-7
VI-8

WAC

WAM




VI-9

VI-10
VI-11
VI-12
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