2006 11 24
2004 4 1
2006 8 14 2006 9 13
« _ _
« ) Fitch JCR Woody's R&I = S&P
2006 7) B 32.28 2011 10 20 o 2006 9 1
478 1.5 2000 11 23 A 2006 9 13
2006 8 10
Goe 8 10y 7 SMBC-CLO 32 1.5 2000 11 23 A 2006 9 13
25 1.5 2000 11 23 B+ 2006 9 13
52 2013 8 19 haa 2006 8 21
26 2013 8 19 Aa2 2006 8 21
2006 8 21
e 14 2013 8 19 "2 2006 8 21
9.9 2013 8 19 Baa2 2006 8 21
0.1 2013 8 19 Baa2 2006 8 21
4 2013 8 15 Baa2 2006 8 21
2006 8 21
e 15 2013 8 15 Ba2 2006 8 21
15 2013 8 15 B2 2006 8 21
177 3.9 2013 2 27 A Aaa A Libor| 2006 8 21
39 3.9 2013 2 27 M Aa2 m Libor| 2006 8 21
38 3.9 2013 2 27 A "2 A Libor| 2006 8 21
2006 8 21 Orso Funding CMBS 5 ( )
@06 8 11 ) -
39 3.9 2013 2 27 888 Baa2 883 Libor| 2006 8 21
37 3.9 2013 2 27 88 Ba2 88 Libor| 2006 8 21
2.5 3.9 2013 2 27 88- Ba3 BB- Libor| 2006 8 21
2006 8 21
Gooe & a1y 06.08 UFJ 7 106 2006 12 5 a1+ 2006 9 8
(gggg = ) 7.3 4 2007 1 10 a1 2006 8 21
06-08-01-01




( Fitch JCR weody's R&I ~ S&P
3 2 2006 10 31 a1 2006 8 23
2006 8 23
006 8 21 )
1 2 2006 10 31 a1 2006 8 23
A 30 4.92 /2.2 | 2014 2 28 haa 2006 8 18
(gggg 8 = ) A ABL 80 4.92 /2.2 | 2014 2 28 Aaa 2006 8 18
B ABL 100 4.92 /2.2 | 2014 2 28 haa 2006 8 18
2006 8 25 MSNW Trust Certificate
(006 8 23 ) Series 06080 100% 9-5 40 2006 10 3 1 2006 9 1
(gggg S ) 42.1 2.4 2013 6 27 AMA 2006 8 25
(gggg 8 = ) 2 UFJ 20 1.94 2012 8 27 m 2006 8 28
A 31 4 2011 10 26 m 2006 9 13
2006 8 30 s oo B 62 4 2012 4 2 o 2006 9 13
@006 8 23 )
c 2 4 2012 4 2 M+ 2006 9 13
D 1 4 2012 4 2 888 2006 9 13
2006 8 30 A 409 433 /171 | 2014 1 27 haa A 2006 8 30
2006 8 23 2006-1
¢ ) B 100 2.83 /1.22 | 2014 1 27 haa A 2006 8 30
(gggg - ) L UFJ 10 2.12 2012 8 27 m 2006 8 30
5 2011 11 30 e 2006 8 28
ez SFI 2 SHBC
81 2011 11 30 A 2006 8 28
204
S S2-AL) 64 19 2011 8 31 AAA 2006 8 31
(12-A9)
213
(12-110) 18 10 12 2011 8 31 A 2006 8 31
. (12-A12)
2006 8 31 UFJ 216
e & b UFJ U3 t12-51) 116 21 2011 8 31 m 2006 8 31
217
(12-82) a2 35 2011 8 31 A 2006 8 31
218
géi'A13) 80 38 5 |21 8 31 AAA 2006 8 31
(12-A29)
235 70 2 () |om 8 : AAA 2006 8 31
(12-c1)
2006 8 31
2.9 2 2006 11 2 a1+ 2006 8 31
(006 8 29 ) 060601
(gggg I ) 5.6 3 2006 12 4 a1+ 2006 8 31
06-07-01
2006 8 31
3.0 4 2007 1 9 a1+ 2006 8 31
(006 8 29 ) 060801
9 2 2006 11 6 a1 2006 8 31
2006 8 31
006 8 29 )
1 2 2006 11 6 a1 2006 8 31




( Fitch JCR weody's R&I ~ S&P
A 320 2043 6 25 haa 2006 8 31
5 410 2043 6 25 Aaa 2006 8 31
2006 8)31 UFJ( : ) UF R c 203 2043 6 25 Aaa 2006 8 31
b 896 2043 6 25 haa 2006 8 31
147 2043 6 25 "2 2006 8 31
2006 8)31 o7 UFJ 300 2011 10 5 o 2006 9 8
(22(%’66 N ) 4 UFJ 635 2041 9 10 A A | 2.27% 0.46%  JGB 280 2006 9 5
AL 184 2013 4 2 "2 2006 9 7
A ABL 10 2013 4 2 A2 2006 9 7
BL 175 2013 4 26 Baa3 2006 9 7
206 0 4 MSP B ABL 20 2013 4 2 Baa3 2006 9 7
a 72.3 2013 4 2 Bal 2006 9 7
D 0.1 2013 4 2 A2 2006 9 7
E 0.3 2013 4 26 "2 2006 9 7
20896 | 163 2011 9 30 n 2006 9 8
40 2011 9 30 m 2006 9 8




