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?’ﬁ - Wr B BTG - 8,740,000 10 87,400 - 87,400 - 11,799 11.35 99.199
FHoWrBARTE - 450,000 10 4,500 - 4,500 - 695 11.54 5,195
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s 2 5 - - 190,531 - - - 190,531
2N

e & — 4402/209 4.2 5 96/02/2013 - - 150,000 2.8500% - 179 150,179

90 = % 2B18 42(07/239 |2 >100/07/232138 - - 500,000 4.5400% - 36,471 536,471

95% = 1A 4 210/239 4.2 5100/10/2313 - - 250,000 2.0900% - 398) 249,602

9247 [R1A 4201/09~07/092 4.2 >97/07/09213 - - 210,000 1.5000% - 853) 209,147

9247 (£1B 4 201/10~07/109 .2 > 97/07/102138 - - 140,000 1.5000% - 571) 139,429

He - - 70,000 2.8%~3.05% - - 70,000

1,320,000 - 34,828 1,354,828
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CWALT 2005-14 1Al 4 402/25~05/25~08/25~11/259 H.2. > 97/02/252131 - - USD 5,884,966 3.3000% - - 190,311

FHR 2981 Z 44 05/159 H.2 5 124/05/0113 - - USD 8,549,861 6.0000% - - 275,363 =1

FORENINGSBKEN(SWEDBANK) 4 2 06/29 ~12/299 H .2 » 98/06/2921 - - EIR 5,000,000 4.4050% - - 215,019 7

SANTANDER C HISPANO 4 201/109 4.2 5 101/04/10213m - - EUR 5,000,000 4.1140% - - 213,364

NATIONWIDE BUILDG SOCIET 4 & 04/11~07/11 ~10/11 ~12/113 4.2 > 102/04/11313 - - EUR 5,000,000 4.0700% - - 215,808 7

DVB BANK AG 4 403/20 ~06/20 ~09/20 ~12/209 4.2 > 97/06/20213 - - EUR 5,000,000 4.2990% - - 215,488
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PIRAELIS GROUP FINANCE 4 201/02~04/02~07/02~10/023 #.2 > 96/07/02213 - - EUR 6,000,000 3.7130% - - 258,416 "7
PIRAELIS GROUP FINANCE 4 201/02~04/02~07/02~10/023 & .2 »96/07/02314» - - EUR 4,000,000 3.7130% - - 172,285 77
SAUDI BRITISH BANK,
SAUDI ARABIA 4401/159 A2 > 100/04/13213 - - EUR 5,000,000 3.7870% - - 214,439 7
BANCA INTESA OVERSEAS  # 201/029 # .4 > 97/01/023131 - - USD 5,000,000 6.2216% - - 163,559
NATIONAL COMMERCIAL ”
BANK, SAUDI ARABIA 4 201/183 .2 599/10/18313 - - USD 5,000,000 5.6944% - - 163,502 "7
H o - - - 2.2%~5.97208% - - 769,193 =2
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H - - - - - - 65,321
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- R E ()N 50,000 696,796 - 6,777 1 - ( 85,794) 22 50,000 100.00 687,779 0.01 687,779 7
a2 g () d 1,500 10,248 - 489 =1 - - 1,500 30.00 10,737 0.01 10,737 7
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SRR AL A ()N 400,000
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BBEAEFN Byt g BT BB K 492,004
SARA B BT BB AR 164,717
é ﬂﬁ;’f% B BT B R -BR 100,000
BREA BRI £4220054 § - & B 403 4 (CBO)
A R H BN 1,973,333
o EEH2005-1% KAAE R
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7,843,596 45,083 ( 11,662) 360,673 - 8,237,690 o
56,892 - ( 4) ( 4) - 56,884 Ey
3,258,411 183,935 ( 362,804 46,823 323 3,126,688 Ey
875,520 53,135 ( 39,282) 2,800 721 892,894 o
1,783,275 37,851 ( 44,732) 11,912 3,157 1,792,063 Ey
590,568 59,290 ( 42,891) 5,331 ( 693) 611,605 Ea
139,440 138,664 - (191,94 - 86,163 o
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Btz 4 C2,243,770) ( 408,402) 329,368 - ( T C o 2,322,811)
2@ 2R ( 478,369) ( 102,201) 36,773 - ( 715) ( 544,512)
Hoh 2k 4 ( 1,344,868) ( 131,618 38,207 - ( 3,733) C 1,442,012)
EHE = ( 469,123) ( 47,942) 42,310 - 587 ( 474,168)
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ERCE R AR 11,058 - - 5 - 11,063 !
H 295,804 2,350 - ( 2,350) 134 295,938 ol
1 8,704,111 2,350 ( 2,112) ( 245,292) 134 8,459,191
REArE-p B2 g ( 550,473) ( 33,361) 1,672 152,911 - ( 429,251)

e dn - ( 187) ( 47) - - - ( 234)
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915 = MA-M 91/7/9 96/7/9 xat 650 $10,000 $ 6,500,000 2.2 - $ 6,636,333
91% = My 91/7/9 96/7/9 xat 50 10,000 500,000 EA - 510,540
915 = M7 91/7/9 96/7/9 &a 50 10,000 500,000 24 - 509,182
91% = A 91/12/10 97/1/10 =gt 30 10,000 300,000  5.5%A - 296,077
91% = B 91/12/10 97/1/10 &< a k. 20 10,000 200,000 25 - 196,763
925 - JWA-B 92/1/20 96/1/20 - 4xa 70 10,000 700,000 3.35%-A - 702,604
92% - #aC-F 92/1/20 97/1/20 - 4ra 130 10,000 1,300,000 3.6%A - 1,281,248
925 - MG-J 92/1/20 99/1/20 - 4xa k. 180 10,000 1,800,000 3.95%-A - 1,705,749
925 = Hn 92/1/20 99/1/20 - 4xa f 100 10,000 1,000,000 4.05%-A - 947,638
925 = i 92/1/20  100/1/20 - 4z = 320 10,000 3,200,000 4.12%-A - 2,967,724
925 = Hn 92/2/25 99/2/25 - Akt 100 10,000 1,000,000  3.9%A - 945,679
92% = i 92/5/2 99/5/2 - &gt 150 10,000 1,500,000 4.1%A - 1,413,003
925 = IA-E 92/9/10 99/9/10 - 4xa 120 10,000 1,200,000 26 - 1,127,897
92% = F-H > L-Q 92/9/10 99/9/10 - 4ra 230 10,000 2,300,000 2.7 - 2,189,170
925 = I 1K 92/9/10 97/9/10 - 4xa 80 10,000 800,000 28 - 779,000
92% - A 92/10/27  99/10/27 - dxBt 30 10,000 300,000 29 - 280,476
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925 -+ B 92/10/27  99/10/27 - 4t 30 10,000 300,000 - 280,512
925 - MC 92/10/27  99/10/27 - 42t 50 10,000 500,000 467,579
92% -~ D 92/10/27  99/10/27 - 42t 50 10,000 500,000 - 467,698
925 - ME 92/10/27  99/10/27 - 42t 50 10,000 500,000 467,817
925 - MF-G 92/10/27  99/10/27 - 42t 50 10,000 500,000 475,756
925 ~ A 92/11/13 98/1/13 = 200 10,000 2,000,000 - 1,955,986
925 ~C 92/11/13 98/1/13 300 10,000 3,000,000 3,061,345
925 4 A 92/11/13  99/11/13 - 4t 30 10,000 300,000 - 285,540
925 4 B 92/11/13  99/11/13 - 4t 20 10,000 200,000 - 190,893
925 4 C 92/11/13  99/11/13 - 4= 20 10,000 200,000 189,903
925 4 D 92/11/13  99/11/13 - 20 10,000 200,000 - 189,903
935 - A 93/5/25  100/5/25 - 50 10,000 500,000 484,817
93% - B 93/5/25  100/5/25 - 50 10,000 500,000 484,827
935 - MC 93/5/25  100/5/25 - 50 10,000 500,000 - 484,173
93% - D 93/5/25  100/5/25 - 50 10,000 500,000 484,173
935 - ME-G 93/5/25  100/5/25 - 4t 150 10,000 1,500,000 - 1,460,328
935 - MK 93/5/25  100/5/25 - 4t 50 10,000 500,000 - 469,696
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955 — i 95/4/24  102/4/24 =gt 5,000 1,000 5,000,000 2.24 - 4,998,574
955 = A 95/7/27  101/1/27 &gt 1,200 1,000 1,200,000 2.44 1,215,657
95% - B 95/7/27  102/7/27 gt 800 1,000 800,000 2.55 814,204
955 = MC 95/7/27  105/7/27 &gt 1,000 1,000 1,000,000 2.75 1,030,839
9% = i 95/12/4 105/12/27 =gt 600 10,000 6,000,000 2.6 6,024,864
$49,300,000 $48,474,167
] mh FUF A2 AN 5 USD 6M LIBOR » »2BA %4 +2* % 54 24l > CA 5 USD 3M LIBOR » g M ja # 355(% o
220512 1T.1% B ¥22 1% B ¥32 0t 16.9%Bo
231712 1T.12% B> F24 1T7.02% B> T34 012 16.92%Bo
24051222 0% 32 11E 16.4%Bo
EHIF1A %A F2A v D 5%-Ac
26 @6 13.5% T8tz T FA.TH% 3 FA 0 F0.75%<=A21 55.1%A o
2763 13.5% T3 118 1 % A<0.75%31 HA > %0, T5%<=A<=2.5%31 3% > % 2.5%<A21 55.25%A o
E8 6™ 1 3% FT®I u g L % A0.75%2 ZA > H0.75%<=A21 34.25%A o
:4,19 D% A0.8%31 A% > %0.8%<=A2] Z5%-A o

2210 ¢ % A<0.8%21 FA+1% »
211 0 % A<0. 8% 21 ZA+1% >
212 0 % A<0. 8% 21 ZA+1%

%0.8%<=A2135.005%A °
%0.8%<=A21%5.01%A o

%0.8%<=A21%5.02%A o
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214wz a2, 75/*(D E)+0.3% ’}Rﬁa %3.70% > - 2z & 5% Co
215 0 A% 2% » B 1%<=A<=2%21 5 3% » & 2%<AZ ;%5.356 Ao
31163 % A<1%2T 5 2% > % 1%<=A<=2%21 % 3% » % 2%<AZ1 55.45% A °
21T T 12 DA% F22 e D AI%D] ZA 0 F 1U<AE2% 3T 3% 0 5 2%<AZ] 55.25%A o
218 0T 12 4% F22 g L A% ZA10.001% > B 1%<=A<=2%21 % 3% > % 2%<A21 55.25%A o
219 : 29 ;}113
ap (2 1% )(£95) AFTR  flF R
1 (A+0.75%)*n/N 0.50% 2.10%
2 (A+0.75%)*n/N 0.50% 2.60%
3 (A+0.75%)*n/N 0.50% 3.10%
4 (A+0.75%)*n/N 0.50% 3.50%
9) (A+0.75%)*n/N 0.50% 4.00%
6 (A+0.75%)*n/N 0.50% 4.50%
1 (A+0.75%)*n/N 0.50% 5.00%
590 : PR
ap (2 1% )(£95) AFTR  flF R
1 (A+0.7501%)*n/N  0.50% 2.10%

(A+0.7501%)%n/N  0.50% 2.60%
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3 (A+0.7501%)*n/N  0.50% 3.10%
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6 (A+0.7501%)*n/N  0.50% 4.50%
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221 29 il Fx

A (& fil%)(3225) % TR fiF R
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2 (A+0.60%)*n/N 1.00% 2.50%
3 (A+0.60%)*n/N 1.10% 3.00%
4 (A+0.60%)*n/N 1.10% 3.50%
5 (A+0.60%)*n/N 1.10% 4.00%
6 (A+0.60%)*n/N 1.20% 4.50%
7 (A+0.60%)*n/N 1.20% 5.00%

222 . 25 il F
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0~0.5 2.5%*n/N - -
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(A+0.6001%)*n/N  1.00% 2.50%
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