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CGIEENE VA #31[SB (|H[H] 1) 2010/10/04 AAA —
(FK) B A BOR & il #£533[E]SB (1H BLAJEAT)  2009/10/19  AAA

k) 0 A 5 4 /A Ji #33[ESB ([0 hNEAE)  2010/10/04  AAA —
CBR) H B A A HEES 2010/10/04 _AAA L REH)
(BR) B A< 5 4 i/ Jis ENa~— /L _X— N — 2010/10/04 J-1+ —
k) H B A i i NI~ — Ly —s3— 2011/03/31  fal —
(k) H A B & il N H1HSB 2010/10/04 AAA —
E;:g sz%gﬁ@@% F2[ASB 2010/10/04 AAA —
R) H A BOE B /s #30SB 2010/10/04 AAA —
E;:g H Kggﬁ%@ﬂ@% FA4ASB 2010/10/04 AAA —
R) H A BOE B /s #50SB 2010/10/04 AAA —
E;:g sz%gﬁ@@% #6[HSB 2010/10/04 AAA —
R) H A BOE B /s E70SB 2010/10/04 AAA —
E;:g sz%gﬁ@@% #83[FISB 2010/10/04 AAA —
R) H A BOE B /s 0SB 2010/10/04 AAA —
(k) HASBOR A i I8 i 4 10[8ISB 2010/10/04 AAA —
(k) H A B & il N #11[H[SB 2010/10/04 AAA —
(k) HASBOR A i I8 i #12[0ISB 2010/10/04 AAA —
(k) H A B & il N AT GEAT X AT) 2010/10/04 AAA —
(BK) B A BOR & il Tt AT CGRAT R AE) 2011/03/24  fif([A] —

wtast B AAB{IERZEER
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N\ < y
TS BAR OB *f
(%) E A o 2o [N o EARIERE 2010/10/22 AAA =
(BR) H AR 4> Bl i F14[5SB 2010/10/22  AAA —
(B H AR S il /N Jif % 15[FSB 2010/10/22  AAA —
(BR) H AR 4> Bl i TG GRIT R S E) 2011/03/24  AAA —
(FR) H ARBCR & SR1T % 5[ESB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F7HISB 2010/07/13  AAA —
(FR) H ARBCR & SR1T H9HISB 2010/07/13  AAA —
(R) H ABORPE AT F10[H[SB 2010/07/13  JHJ —
(BB B ARBCR & SR1T %11[FSB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F13[H[SB 2010/07/13  AAA —
(FR) H ARBCR & SR1T % 16[ESB 2010/07/13  AAA —
(BF) H ABOR B EERIT F17[HSB 2010/07/13  AAA —
(BB H ARBCR & SR1T % 19[ESB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F20[HSB 2010/07/13  AAA —
(FR) H ARBCR & SR1T % 22[FSB 2010/07/13  AAA —
(BF) H ABOR B G ERIT F24[5SB 2010/07/13  AAA —
(BB B ARBCR & SR1T % 25[FSB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F26[5SB 2010/07/13  AAA —
(FR) H ARBCR & SR1T $27[ESB 2010/07/13  AAA —
(BF) H ABOR B EERIT F28[HSB 2010/07/13  AAA —
(BB H ARBCR & SR1T % 29[ESB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F30[HSB 2010/07/13  AAA —
(FR) H ARBCR & SR1T %31 SB 2010/07/13  AAA —
(BF) H ABOR B G ERIT F32[HSB 2010/07/13  AAA —
(FR) B ARBCR & SR1T % 33[FSB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F34[5]SB 2010/07/13  AAA —
(FR) H ARBCR & SR1T % 35[ESB 2010/07/13  AAA —
(BF) H ABOR B G ERIT F36[5SB 2010/07/13  AAA —
(BB H ARBCR & SR1T % 37[ESB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F38[5SB 2010/07/13  AAA —
(FR) B ARBCR & SR1T % 39[ESB 2010/07/13  AAA —
(BF) H ABOR B G ERIT F40[HSB 2010/07/13  AAA —
(BB H ARBCR & SR1T $41[FSB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F42[HSB 2010/07/13  AAA —
(FR) H ARBCR & SR1T $43[FSB 2010/07/13  AAA —
(BF) H ABOR B G ERIT F44[5]SB 2010/07/13  AAA —
(BB H ARBCR & SR1T $45[FSB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F46[HSB 2010/07/13  AAA —
(FR) H ARBCR & SR1T $47[ESB 2010/07/13  AAA —
(BF) H ABOR B G ERIT F48[HSB 2010/07/13  AAA —
(BB H ARBCR & SR1T $49[ESB 2010/07/13  AAA —
(BF) B ABOR B G ERIT F50[HSB 2010/07/13  AAA
(FR) H ARBCR & SR1T %51 SB 2010/07/13  AAA —
(BF) B ABOR B S ERIT EMELES 2010/07/13  AAA 22 ER
(BB H ARBCR & SR1T 1 EHESB 2010/07/13  AAA —
(BF) A ABUOR B ERIT F2lnHHESB 2010/07/13  AAA
(BB H ARBCR & SR1T 3 EHESB 2010/07/13  AAA —
(BF) A ABUR B ERIT F4[nHEHESB 2010/07/13  AAA —
(BB H ARBCR & SR1T 5 EHESB 2010/07/13  AAA —
(BE) A ABUR B ERIT Fio[nHEHESB 2010/07/13  AAA —
(BB H ARBCR & SR1T 7 e EHESB 2010/07/13  AAA —
(BE) A ABUR B ERIT F8[nHEHESB 2010/07/13  AAA —
(BB H ARBCR & SR1T O EH{ESB 2010/07/13  AAA —
(BE) A ABUR B ERIT TG GRIT R S E) 2010/08/26  AAA —
(BB H ARBCR & SR1T F10[A M ESB 2010/10/08 AAA —
(BF) A ABUR G RI{T F11 [ EHLESB 2010/10/08  AAA —
T T IHR—IVT 4T A KR) E eSS 2010/02/12  A- ZER
T HR—=VT 4T AR EMEES 2011/03/16  A- 2B
T T TR— VT 47 A BE) HlEla—5 7V EHECB 2010/02/12  A- —
T TRV T 4T A KE) Fllalo—F7 LV EEF{ECB 2011/03/16  A- —
ARLO XII Limited Series 2011(CLLN-1) 2011/02/03  AA- —
ARLO XII Limited Series 2011(CLN-2) 2011/02/03 A+ —
ARLO XII Limited Series 2011(CLN-3) 2011/02/15  AA- —
ARLO XII Limited Series 2011(CLN-4) 2011/03/08  AA- —
=3 \
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= NEH BAAOR®L
ARLO XII Limited Series 2011(CLN-5) 2011/03/24  AA- —
(BR) A — /LT 4 TR EMELES 2011/01/27 BBB+ 22 TE R
TIVA TLal TRART— eSS 2009/12/14 A ZER
TTUA Tl LA — R HMESE 5 2011/03/08 A LEEH
TSR LAl TAT — E1a & 2010/06/22 A —
TS5 A Tl TAT — FE1EAE 2011/03/08 A —
TIVA TLal TRART— 21 e EhF A P 4E 2010/06/22 A —
TS5 A Tl TAT — o5 1 A28 BRI A P 4 2011/03/08 A —
%ﬂ%ﬁ)éﬁﬁﬂﬁ(%ﬁ%)-w‘g%ﬁﬁ (L1 B3 B I 5 R HEABL 2008/12/26 AAA —
5L
|5}
Eﬁ%ﬁ%éﬁﬁﬁ??(%%ﬁ%‘)-Mﬁg{%w L B2AE W 8 i B EHEABL 2011/03/10 YHI& —
EFEAN P IS 2009/05/07  BBB- ZER
= NI EHE S 2011/04/01 _BBB- L TEY
BIREERIT E IS 2010/06/11 A+ ZER
TC Preferred Capital — [ HEK A B GIEY Series A 2010/02/05  BBB —
TC Preferred Capital o— o P K AP G FIE%: Series A 2011/03/08  BBB —
TC Preferred Capital — K A GIE Series B 2010/02/05  BBB —
TC Preferred Capital o— o P K AP & FIE%: Series B 2011/03/08  BBB —
BIBE—NVT (T AGE) EHIEIEAE T 2010/02/08 A+ L TEY
BEE— T 4 7 A (BR) HANI~v— /L ~—3— 2010/02/08  J-1 —
BR) A NAr—2 2 r— R —/) EHMEREE 2010/06/03 BBB ROT 4T
FUUT A
L —T T AF U AER) ENz~v— v/ L— — 2010/10/04  J-1 —
X =TT FAFT AR R HMESE 2010/10/04 A LEEH
F N —F—/LTF 1o T ARk F17RIEHESB 2010/07/02 _ AA —
YR =R —LTF T A (B F 18 MEHLESB 2010/07/02  AA
F N —F—/LTF 1o T Ak 19 ESB 2010/07/02 _ AA
YN —FR—LTF o7 A (B F21 [ EHLESB 2010/07/02  AA —
PN —F—/LTF 1 T Ak E IS 2010/07/02  AA 22 EM
YN —F—LT 47 A (Bk) EHNT~v— p/L—r3— 2010/07/02 -1+ —
YR —R—V T 4T A (BR Rl —m-IF T L H—A /—k  2010/07/02  AA —
A=A
R e N D X S F2R RSB 2010/07/02  AA —
F N —F—/LTF 1 T Ak 1A ESD 2010/07/02 _ AA —
YR —FR—LTF 7 A (BE) IR SB 2010/07/02  AA —
LN = — LT T A (R EAREH RSB 2010/07/02 _ AA —
SRV HURGGE SR () EHME SR 2010/02/08 BBB TR
TRV B RCGE AR (B EHE S 2011/01/25 BBB ZER
SO TR (B B AR S 2010/02/08 ]2 —
TRV BT RGE AR (B s HR R SR 2011/01/25  J-2 —
SRV HURGEE SR (BR) FNT— /L L— X — 2010/05/26 ]2
R R G (BE ENa~v— /L 2— 8 — 2011/01/25  ]-2 —
77 AE EHELES 2010/08/11  AA+ ZERY
77 A& 2 1e HEEE 2010/08/11  AA+ —
75 AE o5 1 A28 BRI S 1 2010/08/11  AA+
75 XES o % 2010/08/11  AA+ —
5 AET] ERIEIE s 2010/08/11  AA+ —
TVT bR (BR) EHE S 2010/08/06 A ZER
TVT A PRl (BR) PRBR G T HAEES) 2010/08/06 A 22
EE-B T4 e —ERx  EMEREDE 2010/03/24  #A+ IHTAT
FEE R F Y=o T4 vV — EHMERES 2010/12/27 A+ 22 ER
v (KR)
R T =T 0 — HRNa~— /L= — 2010/04/01  J-1 —
B2 (BB
FEE TV = o7 4V — EHIEES 2010/04/01  J-1 —
v (RR)
GDF AT X TAY — E eSS 2009/09/15  AA+ 22 EM
GDF_ATRA TAT — R MBS (50 2010/10/19  AA+ L EHY
GDF ATRX TAT— B EEE 2009/12/08  AA+ —
GDF ATAX TAY— EEIRE=ES 2010/10/19  AA+ —
(BR) 232% a3V AV RTIAL 2010/09/28  AA- —
HAAM2009EEG4E HUStE  H1RA SR EAAR 2009/10/16 _ AA- —
HAAM2009 4 F H AL 1A SR ELAE 2010/10/07  AA- —
#tad BRI SSAT
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176 MR REE o= BHOMHEL

L - &/B/H) (BELAM
0 i 2000 e it e o LInD o Rr i fel 2009/10/16  AA- —
HAAM2009 L84 F HSAE 1B ELE 2010/10/07  AA- —
Sunrise A —h)— 2 EHMEHEABL 2010/08/02 AAA —
AFEEHPORTEL SRSt EPORTELABL2 2009/08/28  AA —
A AEHPORTE AR PORTEABL1 2009/08/28  AA- —
FEBRN Uy —t o F—a—ny/N HhEa—aIT 4T LA — L /—ke 2010/09/03 A+ —
A=A
SD Preferred Capital a—a [ERAHRE AT K A A RE - 2010/09/24  BBB- —
s
WERIEE T o T 7 (B - BB <~ R)—2UT R —Ryaye 7 i 2010/09/22  VEIK —
RAT HEABLKNLS>10-09
HERIEE T 7T 07 (BR) - BB <~ RU—2UT7EIh—Ryaye 7 2010/10/21 V9% —
1T HEABLSNLS>10-10
WEREE T 7T 07 (B - BB <~ R)—2UT R — Ry aye 7 i 2010/11/22  VEIK —
RAT HEABLKNLS> 10-11
HERIEE T 7o T 07 (BR) - E+tB <~ RU—2UT7 R —Ryave 7 2010/12/21 V9% —
1T HEABLSNLS> 10-12
WEREE T 7o T 07 (BR) - BB <~ RV—2UT R — Ry aye 7 i 2011/01/20  VEIK —
RAT HEABLKNLS> 11-01
HERIEE T 7o T 07 (BR) - BB <~ RU—2UT7 R —Ryave' 7 2011/02/21 V0% —
1T HEABLSNLS> 11-02
WERILE T 7o T 407 (BK) - b++H < RAV—2UT R — R ave /& 2011/03/22 J-3 —
#$AT HEABLKNLS> 11-03
HBlo—F 07 L EE (B EHME S 2010/09/13  AA- 2 H
T 4T T = )VT 4 T A RE) E TR 2009/11/12 BBB+ 22 EM
TAT T R—IVT 4T A (FE) il i 2010/12/21 BBB+ LETEHY
HERIEE T 7 T o7 () - LR IS HEABL11-02 (A%hH) 2011/02/28 J-1+ —
(BK) SBISR{T EHME S 2010/07/30 BBB+ 2 TERN
AvanStrate (£8) E MBS E R 2009/11/11 A~ ZER
AvanStrate (Ef) T AT (55 1 [ EFH{ESB) 2010/10/06  A- —
AvanStrate (£k) PR AT (G 1 R SB) 2010/10/29  f[=] —
AvanStrate (Ef) T AT (55 20 EFH{ESB) 2010/10/06  A- —
AvanStrate (B PR AT (G 2 #EH . SB) 2010/10/29  f[=] —
AvanStrate (Bf 1 EHESB 2010/10/29  A- —
AvanStrate (£8) E2AEHESB 2010/10/29  A- —
VIS TENAL (L —) - ) — 2Bk o— [EHE 2009/12/04  AA- —
TIAFE— TRy Tr T AT VTN TENAVENT V— 2] 2009/12/28  AA- —
a—R—va R (SBM) - v —AEHEABL
TIAFE— T oh Ty T4 VTR TEANAVANT V— 2} 2011/03/25 {87 —
a—Rl—a R (SBM) — m—AEHEABL
VITINSTFENSAL (LS —) - VTN TN VAT — 28— 2009/12/28 AA- —
091228 N HE
ERE AR EMELES 2010/01/21  AA 22 TR
PR E NN )R E e ER 2011/01/14  AA 22 E
ARESHPORTE AR HPORTEABL 2010/03/18 A —
VITINSTFENSAL (LS —) - VTN TN VAT — 28— 2010/03/31  AA-
100331 N HE
—ZUFENT - AZ L —Fbdy BRI SEEE 2010/09/13  AA LEEH
IXABR—/VT 4T A ) %1 A RSB 2010/07/01 A+ —
IXA— VT (7 A (FE) 1 R A ES B 2010/07/01 A+ —
IXAHB—/LT (T A BK) E2AEHESB 2010/07/01 A+ —
IXA— VT (7 A (FE) oA ESB 2010/07/01 A+ —
IXABR—/VT 4T A ) 55 3[R SB 2010/07/01 A+ —
IXA— VT (7 A (FE) 3 A ES B 2010/07/01 A+ —
IXAHB—/LT (T A BK) E MM E R 2010/04/01 A+ ZER

IXHB—LT LT A}

K
k) [ENa~— /L ~—— 2010/04/01  J-1 —

ANEY ANEY ANEY ANEN ANEY ANSY ANEY ANEY ANEN ANAY ANEY ANEY ANEY RNEY ANSY ANGY

XA —ILT 4 T A (FE) AT (B 1 r M R SB) 2010/11/24 A+ —
IXHE—VT 4 7 A () Tk AT (55 1 [F S B) 2010/12/10  #=] —
XA —ILT 4 T A (FE) T (2R M R SB) 2010/11/24 A+ —
IXAHB—ILT o T A BE) Tk AT (B 2n 2R SB) 2010/12/10  #=] —
XA — LT 4 T A (BE) oA AT (B 3 M RS B) 2010/11/24 A+ —
IXAHB—ILT o T A BE) Tk AT (5 3[E RS B) 2010/12/10  #=] —
IXA— VT (T A (BE) E1[AEHASD 2010/12/10 A+ —
IXA— VT (7 A (FE) oA ESB 2010/12/10 A+ —
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- AR H BNOREL |
i HITRE AR ¢E/A/E) At JEELARE
XU T Ao 7 A R FRIEEE A 2010/12/10 A+ —
AKE A TUFESR FEEMTINZT T 7F L 2010/09/13  AA- —
KEATIFFES EFMTNZ 17T A 2011/01/28  AA- —
G REIRT (2503 - Bt B I FrE &85 5t 45 ME 2129005 2010/11/25  J-1+ —
7
FE(EREERIT (REH) - BRtE I RSB 154E2129006 2011/01/28 J-1+ —
#*
T ——Z (FF) ENa~— p/L_X— /N — 2010/06/02  J-1 —
T —)—Z (k) FHNz~— p/L—— 2010/11/04  J-1 —
H100630 A St (B2l T4y 2011/01/11 _ AA —
HAZLEM2010 6T HNSH  F1nFERLE 2010/08/05  AA- —
HAAM2010E84F H AL 1R EE 2010/10/07  AA- —
%ﬁf‘é\%sﬁl%/ﬂ@hm%m B FH1EFrEAE 2010/08/05 A~ —
Efééﬁ%mﬁl%@ﬁm%ﬁ EESIEFIEE Sy SR 2010/10/07 A~ —
=N
ey
RO 7 7 N2 fEAA KA B4 RO B AR SR A 2011/01/17 BB —
Mitsubishi UF] Securities Holdings Series 01500M2652 Credit Linked 2010/10/05 AA- —
Co., Ltd (EMTN) Notes
Mitsubishi UF] Securities Holdings Series 01500M2652 Credit Linked 2010/11/18 AA- —
Co., Ltd(EMTN) Notes
Mitsubishi UF] Securities Holdings Series 01601M2853 Credit Linked 2010/12/13 A+ —
Co., Ltd (EMTN) Notes
Mitsubishi UF] Securities Holdings Series 01676M2980 Credit Linked 2010/12/29 A- —
Co., Ltd(EMTN) Notes
Mitsubishi UFJ Securities Holdings ~ Series 01676M2980 Credit Linked 2011/03/25  yHI& —
Co., Ltd (EMTN) Notes
Mitsubishi UF] Securities Holdings Series 01659M2951 Credit Linked 2011/01/11 AA- —
Co., Ltd(EMTN) Notes
Mitsubishi UF] Securities Holdings Series 01758M3107 Credit Linked 2011/02/16  AA- —
Co., Ltd (EMTN) Notes
N ERTT EHELEE 2010/08/30 A+ L EY
N ERAT = Eé‘ﬂaa’ﬁ 2010/12/28  #A+ IHTA4T
INFERIT T4 GE1EIMAE) 2010/10/22 A+ —
N ERAT TR AT (51 P {E) 2010/11/08  f[=] —
N ERIT T AT GE2E M) 2010/10/22 A+ —
INFERIT TS AT (2R F) 2010/11/08  ffl=] —
NFERT 251 [m] & 2010/11/08 A+ —
INFERAT 1 HE 2010/12/28  #A+ IHTAT
NFERT #5210 [ & 2010/11/08 A+ —
N ERAT o P 2010/12/28  #A+ IHTA4T
PHEERL Dy —t o2 —T AV A HEEa—a-3F7 47 L F—2Ah-/—h+  2010/09/03 A+ —
7D77A
[everaged [ akes Leveraged Lakesl {12 2E52 45 hE 2011/01/27 BBB —
Leveraged Lakes Leveraged Lakes2 {5565 4 M 2011/01/27 BBB —
AFEEAEPORTE SRS PORTHABL 2010/09/27  AA- —
DZR8RT (REE) - BARTIEEZL PR (AAFIEEZL Oy NEIRERE  2010/10/12 A —
U b (FEEH) FEn{201010)
NZ2R8R9T (323) - AARRIEE L PSR ARFEE L Oy NEIRRERE  2010/10/20  fif=] —
o b CEELHE) EEN{201010)
DZRERIT (ZFEH) - AARMES L AARFEIL Dy NEIRRENE TR EN b 2010/10/20 A —
Db (FEREH) 201010
BOIGAL A= T T A E B 2010/10/01 A= ZIERY
FEAFED— & 77 AT L X R M SE 5 2010/09/30 A+ —
FEARFEa— & T 7AT A EHE G 2010/12/27 A+ ZER
UGB R B St A EELRIELITSY) 2010/11/10  AA- —
EHEREIRIT (ZFEE) -NC ThEEAT (77 AAB) <E1RIZEATS 2010/11/24  AA- —
>
EHEREIRIT (ZFEE) -NC FlEEEAT (77 AAEST) <H1RIEFTSr 2010/11/30  fila] —
>
EHERERT (X FEH) -NC TS AT (77 ABET) 2010/11/24  AA- —
B REERIT (REH) -NC Ttk (27 ABET) 2010/11/30 %= —
EPERLERT (325638) -NC I ANGH (B 1RIZFEIT ) 2010/11/30  AA- —
EHEREERIT (X FEH) -NC 5 ABEAT 2010/11/30  AA- —
=3 \
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/\ 3 N
S1TE% S EE Tty e

T AL et ) - — 22U T T IRIRIT LA S sEa T CLL2010-02) 2010/11/26 A =
VA AR —EiE (R
FERGRERIT (Z5E8) - —ZEUFJE Tkt (EA(EFEERITCLL2010-02) 2010/11/30 =] —
JVH e AB N — R (BEEE)
FRIGEFET (3Z3t%) - = 2UFJ®  EAIEFE81TCLL2010-02 2010/11/30 A —
VI e AF N —EE R ()
AFEESHPORTIE T A (B RS PORTEABL) 2010/12/06 A —
AFEEHPORTIE Tkt (B RIS PORTIEABL) 2010/12/22 =] —
SRS PORTIE L FEHPORTEABL 2010/12/22 A —
IR 7 7 RS A A B 44 A HH Al o SR 2010/12/27 BB —
MAEEE 7 7 N1 ELAME E%;ﬂé\tﬁéﬁi@%ﬁﬁ e 2011/03/16 BB —
22 (L14R1T EHELEES 2011/01/25 A ZEEH
ZILER1T TR AT (%UEIFEJ ) 2011/01/25 A —
2 L$R1T TEEsAT GE1EIMAE) 2011/02/10 =] —
LT TAmES AT (2R F) 2011/01/25 A —
£ ILUERIT T AT GE2E M) 2011/02/10 =] —
LT 1A & 2011/02/10 A —
2 L$R1T F2ln M 2011/02/10 A —
210051 TR AT (210051) 2011/01/26  AAA —
210051 TS AT (210051) 2011/01/31 =] —
210051 210051 2011/01/31  AAA —
100313 ABLZ 1752100313 2011/02/04  J-1+ —
J— 2EHEHEABL1103 TR AT () — 2EHEHEABL1103) 2011/03/23  AAA —
Y —ZEHEHEABL1103 TAEAS G () —2EHEHEABL1103) 2011/03/31  #nl -
) — ZEHMEHEABL1103 ) — 2 EHEHEABL1103 2011/03/31 AAA —
NZF708R1T7(201103 ) — ABHEMETREY TlEks AT (2011030 —2ABHEMETREI{E. 2011/03/29  AAA —
) G FE 2 1)
NZ728R97(201103 ) — A BHMEMETREY Flmks T (201103 U —2ABHEMETREME 2011/03/31 =] —
/) BB F g 35 HE)
DZ708R1T(201103 ) — A EHEFETTE) 201%103 V—2EHMEMEmEN L BEF S 2011/03/31  AAA —
i) 5k
BRME R8T (E587ABL2011-03) ABLI1 2011/03/29  AA- —
RS R8T ((SEEIABL2011-03) ABL2 2011/03/29  AA- —
RS R8T (EE7MABL2011-03) ABL3 2011/03/29 A —
- Leveraged Lakesl 21— 2010/01/18 BBB —
— everaged Lakesl T—2 ~DENkE 2010/01/18 BBB —
- Leveraged Lakes2 1—2 2010/01/18 BBB —
— everaged Lakes2 T—2 ~DENkE 2010/01/18 BBB —
T2 S MBS 7 R Tkt (EL A HE AR R 2010/08/05 BB —
T2 S MR T N Tttt (EL A HE & EF R 2011/01/13 =] —
T2 R E T 7 R FE4 A A bR aE R HE 2011/01/17 BB —
- Tk (Leveraged Lakesl 576548 2010/08/27 BBB —

¥e)
- TAkAT (Leveraged Lakesl 536548 2011/01/26  flm] —

HE)
— Leveraged Lakesl 12 2E52 45 hE 2011/01/27 BBB —
- T kAT (Leveraged Lakes2 {§365248 2010/08/27 BBB —

HE)
- Fluits At (Leveraged Lakes2 {53654 2011/01/26  f[=] —

i)
- Leveraged Lakes2 {2 5652 7 1fe 2011/01/27 BBB —
622544286 622544286 2010/06/09 BB —
BKO0OO1 R Ta— 2009/11/30  A- —
BK001 HEMT— 2011/02/22  A- —
MK002 HEfo— 2010/03/25 A~ —
MK002 HIEo—2 2011/02/22  A- —
BV FEFLIRT S\ E LRI T{E 53 4 4060469 2009/12/15  AA- —
HPIFEFEHAT H I EFEERATIE R 184060469 2011/03/22  AA- —
BV FEFLIRT A4\ E LRI T{E L3 474070018 2009/12/15  AA- —
HPIFEFEHAT LTI EFEEATIE R 4070018 2011/03/22  AA- —
WBS FUNDING COMPANY WBS Class Al Funding Loan 2009/12/09  AA- —
WBS FUNDING COMPANY WBS Class Al Funding Loan 2011/03/11  AA- —
WBS FUNDING COMPANY WBS Class A2 Funding Loan 2009/12/09  AA- —
WBS FUNDING COMPANY WBS Class A2 Funding Loan 2011/03/11  AA- —
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WBS FUNDING COMPANY WBS Class A Funding Notes 2009/12/09  AA- —

WBS FUNDING COMPANY WBS Class A Funding Notes 2011/03/11  AA- —

WBS FUNDING COMPANY WBS Class B1 Funding Loan 2009/12/09  A- —

WBS FUNDING COMPANY WBS Class Bl Funding Loan 2011/03/11 A~ —

J-WBS Funding KK WBS Class B2 Funding Notes 2009/12/09  A- —

]-WBS Funding KK WBS Class B2 Funding Notes 2011/03/11 A— —

A — e — T 7T 4T S FA a—y L)—R| 2009/12/09  AA- —

A — e — T 7T 4T S F A a—r LU—RA] 2011/03/11  AA- —

FERGFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERR 2009/12/09  AA- —
)R AR 5 HE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L u— A5 HER 2011/03/11  AA- —
B )R IA R 35 HE

FEREFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERE 2009/12/09  AA- —
) —2' 1 CE 2 A5 ke

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L u— A5 HEE 2011/03/11  AA- —
B )R 1C B2 35

FEREFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERR 2009/12/09  AA- —
)R 1D 35 HE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L n— A5 HER 2011/03/11  AA- —
B )= 1D 35

FERGFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERR 2009/12/09  AA- —
B )R 2D IS HE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2R n— A5 HER 2011/03/11  AA- —
B V=R 2D A5

FEREFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERE 2009/12/09  AA- —
B )R 2A B IS HE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L u— A5 HEE 2011/03/11  AA- —
B )R 2A B2 A5 HE

FEREFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERE 2009/12/09  AA- —
M INYICEZISHE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L n— A5 HER 2011/03/11  AA- —
L IV ICEZISHE

FERETERIT(ARTIEES) VTN VIENANMANF =2 n— A5 HEVE 2009/12/09 AA- —
Mk Iy IDZ IS HE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2R n— A5 HER 2011/03/11  AA- —
b Uy IDZIEHE

FEREFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERE 2009/12/09  AA- —
il NS FEABL

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L u— A5 HER 2011/03/11  AA- —
#i{l INvIEFEABL

A — e — T 7T 4T ST A a—y L) — R 2009/12/09  AA- —

A — e — T 7T AT S A a—y L) — A2 2011/03/11  AA- —

—ZEUFJ5 8 T(NECY —R) VTNV IENANENT ) —ABHME SR - 0= 2009/12/09  AA- —
MEEENLAS EEABL

—ZZUFJE R T(NECY — ) YTIINVIRNANVANT ) - ABHME SR - v—fE  2011/03/11  AA- —
TR AEEEABL

FERGFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERR 2009/12/09  AA- —
B )R 3A R S HE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2R n— A5 HER 2011/03/11  AA- —
) —R 3AEZ IS HE

FEREFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERE 2009/12/09  AA- —
Bl ) —R'3CHZ A5 ke

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L u— A5 HER 2011/03/11  AA- —
) -2 3CHEZ A5 HE

FERGFERIT(ATIFIER) VTN VIENA VAT =2 o= fEERR 2009/12/09  AA- —
B =2 3D E 2 5 HE

FEREFERIT( R TIEIES) VTN VIENAVENT )= 2L u— A5 HEE 2011/03/11  AA- —
)R 3D 2 A5 HE

HPVF(E FEERTT (b SR INERTT) I AB e 48 b 2010/03/29 BBB+ —

A3\ FE FEERTT (it FH RN ERAT) Y7 —Z 5t 2010/03/29 BBB+ —

J-Bear Funding [imited Series 38 2010/06/25 AAA —

Paroo Company Limited Series 35 2010/06/25 AAA —

MARC Finance Limited Series 222 Al =185 2010/09/28 #BBB- —

MARC Finance Limited Series 222 A2 B-{& % 2010/09/28 #BBB- —
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MARC Finance Limited Serics 222 A2 It ox 2010/10/06__BB* -
Mitsubishi UFJ Securities Series 3285 2010/06/25 A+ —
Internarional plc
JETS International Two Limited Series 46 2010/06/25 AA —
Mitsubishi UFJ Securities Series 4362 2010/06/25  AA —
Internarional plc
Mitsubishi UF]J Securities Series 4362 2010/06/25 AA —
Internarional plc
Neon Capital Limited Series 227 2010/06/25 A- —
Neon Capital Limited Series 234 2010/06/25 BBB —
Neon Capital Limited Series 236 2010/06/25 A —
Mitsubishi UF]J Securities Series 5438 2010/06/25 AA —
Internarional plc
ARLO II Limited Series 2007(CSO-Leyburn) 2010/06/25 AAA —
ARLO II Limited Series 2008(CSO-1) 2010/06/25 AAA —
UF U UIT AR F 1R R BRI S GREMEERR  2010/07/28 A —
TE R T M OV R A BE 45 ¥ 2 IR )
XU TR 1 EIE A SR GBI PERR 2011/03/30 A —
TERFRO A R OV A5 A% BE P ¥ 2 PR 7))
JETS International Two Limited Series 25 2010/09/08  AA- —
Nomura Bank International plc Credit Linked Note #999 2010/07/28 AA- —
Nomura Bank International plc Credit Linked Note #999 2010/10/06  AA- —
Arch Finance Limited Series 2008-01 2009/12/22  AA+ —
Arch Finance Limited Series 2008-01 2011/02/24  AA+ —
IRIS Limited 20081029 Loan 2009/12/22  AA+ —
IRIS Limited 20081029 Loan 2011/02/24  AA+ —
Mitsubishi UF] Securities Co.,Ltd. Series 01041V7060 Credit Linked 2010/04/16 A+ —
JETS International Two Limited Series 47 2010/09/08 AA —
Mitsubishi UF] Securities Holdings Series 01472M2584 Credit Linked 2010/09/16  AA- —
Co..l.td Notes
Mitsubishi UF] Securities Holdings Series 01472M2584 Credit Linked 2010/10/05 AA- —
Co.,ltd Notes
Mitsubishi UF] Securities Holdings Series 01430M2510 Credit Linked 2010/08/25 A+ —
Co..l.td Notes
Mitsubishi UF] Securities Holdings Series 01430M2510 Credit Linked 2010/10/05 A+ —
Co.,ltd Notes
RGeS TR St —r - 2010/03/02 A —
(5 EZRAI 7 71069007)
—ZEUEEFEERT LM PE R R v — 2 (19422) 2010/09/08  AA —
—ZEUREEEERTT B L A hE(19422) 2010/09/08  AA —
LAZANSEESRT [EEE3 4 4E(7100901) 2009/12/22  AA- —
LAXAAEEEERT [EEE3 A HE(7100901) 2011/02/24  AA- —
LAZANSFESRT [EEE32 454 (7153208) 2010/03/30 BBB- —
LAXAAEEEERT [EEE A HE (71153209) 2010/09/28 BBB- —
LAZAAEEEERT [EEE2 44 (7153209) 2010/10/26 #BBB- X H 747
- H—aA X T AL 2010/03/12  AAA —
TRD1/08 TRD1/08 2010/03/09  AAA —
TRD1/08 TRD1/08 2011/02/24 AAA —
TRM1/08 TRM1/08 2010/03/09  AAA —
TRM1/08 TRM1/08 2011/02/24 AAA —
- TEF60573 2010/02/25 AAA —
- TE60573 2011/03/03  AAA —
- TEF60573 2010/02/25 AAA —
- TE60573 2011/03/03  AAA —
- TE70308 2010/02/25 AAA —
- TE70308 2011/03/03  AAA —
- TE70308 2010/02/25 AAA —
- TE70308 2011/03/03  AAA —
- TE70739 2010/02/25 AAA —
- TE70739 2011/03/03  AAA —
- TE70739 2010/02/25 AAA —
- TE70739 2011/03/03  AAA —
- TEF80258 2010/02/25 AAA —
- TEF80258 2011/03/03  AAA —
e B AABIRZTAR
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- TE80258 2010/02/25  AAA —
- TF80258 2011/03/03  AAA —
- TF80904 2010/02/25 AAA —
- TF80904 2011/03/03  AAA —
- TF80904 2010/02/25 AAA —
- TF80904 2011/03/03  AAA —
TF90528 TF90528 2010/03/31  AAA —
TF90528 TF90528 2011/03/03  AAA —
TF90528 TF90528 2010/03/31  AAA —
TF90528 TF90528 2011/03/03  AAA —
- 700740-01 2010/06/29  AAA —
- 700740-01 2010/06/29  AAA —
210047 (e 28 ME210047 2010/03/31 _AAA —
210047 B 8 HE210047 2011/03/03  AAA —
- (B 28 ME210039 2010/02/25 AAA —
- B 38 HE210039 2011/03/03  AAA —
— Concerted 1 2010/02/10 AAA —
- Concerted 1 2011/02/15  AAA —
— Concerted 2 2010/02/19 AAA —
- Concerted 2 2011/02/15  AAA —
- V—ZXBHMERE BE25ME 210019 2010/03/23  AAA —
— B IS b
70-210071 010 2010/03/31  AAA —
70-210071 011 2010/03/31  AAA —
70-210071 011 2011/03/30  AAA —
70-210071 013 2010/03/31  AA —
70-210071 013 2011/03/30 _ AA —
70-210071 014 2010/03/31  AA —
70-210071 014 2011/03/30 _AA —
70-210071 015 2010/03/31 A —
70-210071 015 2011/03/30 A —
70-210071 016 2010/03/31  AA —
70-210071 016 2011/03/30 _AA —
70-210071 017 2010/07/09 A+ —
70-210071 017 2011/03/30 A+ —
TRM2/08 B Ak e 2010/03/09 AAA —
TRM2/08 B ke 2011/02/24 AAA —
TRM2/08 ABL 2010/03/09  AAA —
TRM2/08 ABL 2011/02/24 AAA —
TRM2/08 HIEa— 2010/03/09  AA- —
TRM2/08 R E— 2011/02/24  AA- —
210030 U — 2t 5 5E (210030) 2010/03/09 AAA —
210030 J— A EHEEEE (210030) 2011/02/25 AAA —
YTC0908 1 ABL 2009/08/25 AAA —
YTC0908 [ ABL 2010/11/09 AAA —
- J—2EHEME [EECABL 16-03002 2010/03/23  AAA —
ARESHENED T —E R F15ABL 2009/12/15  AAA —
EFREENBD I —E R Fi25-ABL 2009/12/15 BBB —
ARESHENED Y —E R 5525 ABL 2011/01/17  AA —
210040 2100401 — ABHEFE(Z ZEABL 2009/09/29  AAA —
210040 210040V —AEHEHEISZEABL 2010/11/09 AAA —
- 210028 2010/03/19  AAA —
- 210028 2011/03/03  AAA —
090260 ABL 2009/09/29  AAA —
090260 ABL 2010/11/09 AAA —
- NSR Trust 2009/09/29  AA —
- NSR Trust 2010/11/09 AA —
090261 ABL 2009/09/29  AAA —
090261 ABL 2010/11/09 AAA —
- 090096 2010/03/09  AAA —
- 090096 2011/02/25  AAA —
220049 220049 2010/09/30  AAA —
DMFA —ha— RN, Sive i 2011/03/03 AAA —
#tas BAIS(IRIER
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DME A — N T TEl S e Ge M 0 T e e 9010/03/10 . AAA =
DMFEA —ho— B RE 2B b 2011/03/03  AAA —
MFDA—hE2—20909 AL RS2 S HE 2009/09/24 AAA —
MEDA—F2—2-0909 Al B R 5 15HE 2010/10/27 AAA —
MFDA—hk2—2-0909 Fré{EREABL 2009/09/24  AAA —
MEDA—F2—2-0909 Fré>{E5CABL 2010/10/27 AAA —
MFDA—hE2—20909 B 5 RS i b 2009/09/24 AAA —
MEDA—F2—2-0909 B4 15 HE 2010/10/27 AAA —
080319 A 2010/03/30  AA —
080319 A STt 2011/03/30 _ AA —
080319 B &t 2010/03/30 BBB —
080319 B &4+ 2011/03/30 _BBB —
080731 ASEAS 2009/11/25  AA —
080731 B &4+ 2009/11/25 A —
090327 o—A 2010/05/18  AAA
H100630 5 1EA S 54 2010/06/30 _ AA
S100630 BE- AT 2010/06/30 A+
100319 Al 5Bt 2010/03/19 A+
100319 Al B 2011/03/30 A+
100319 A2 5Bt 2010/03/19 A+
100319 A2 Bt 2011/03/30 A+
100331 75 ZNET 2010/03/31 __AA
100331 5 ANET 2011/03/01  AA+
100331 75 ABRAT 2010/03/31 _BBB
100331 15 ABSF 2011/03/01 _BBB
- 070131ABL 2010/03/17 AAA
- 070131ABL 2011/03/01  AAA
BrE(E LT 2129002 2010/06/18  J-1+ —
HE(SREERLT 2129003 2010/09/24  J-1+ —
BrE(E LT 2129004 2010/09/24  J-1+ —
A TIIEFEERIT ADK{E FEA2 o HE 2010/07/29 ]2 —
EH{ERERIT SE10061 2010/06/21 _ J-1+ —
HAIFEFEERIT DOWAL—IVT 47 A10061A 2010/06/29  J-1+ —
HPIFEFEHAT DOWAK—VT {7 2100618 2010/06/29  J-1 —
FERIEREERT =WNr LT VIR S A RIS 2010/06/29  J-1+ —

_ (EEEZEHE10-060)
TN —xz—- Ty T7 T WWTRY 7 AFREHEABLLI0-06
v ea—RL—Lar W FE

2010/06/29  J-1 —

B REERLT KA10070 2010/07/28  J-1+ —
HTIFEFEERT DOWAR—IVT 47 210070A 2010/07/29  J-1+ —
HAIFEFEERIT DOWAL—IVT 47 A10071A 2010/07/29  J-1+ —
HPIFEFEHAT DOWAK—VT {7 2100708 2010/07/29  J-1 —
HPIFEFEERIT DOWAK—IVT 4 2100718 2010/07/29  J-1 —
- KP10070 2010/07/28 J-1+ —
ARG FEERIT =W LT VRS R RAEMEE S 2010/07/30  J-1+ —
SEZAEME10-07(D
EREFEHIT WS IUT VIR SRR MRS 2010/07/30  J-1+ —
SEEZASHEL0-07D)
S REERTT KA10080 2010/08/30  J-1+ —
HPIFEFEHAT DOWAK—VT {7 A10080A 2010/08/30  J-1+ —
HAIFEFEERIT DOWAL—IVT 47 A10081A 2010/08/30  J-1+ —
HPIFEFEHAT DOWAK—VT {7 2100808 2010/08/30  J-1 —
HAIFEFEIRIT DOWAK—IVT 4 A10081B 2010/08/30  J-1 —
- KP10080 2010/08/27  J-1+ —
- KP10081 2010/08/27 _ J-1+ —
EREFEHIT WS IUT VIR SRR MRS 2010/08/31  J-1+ —
(EEEZ 35 4E10-08(D
ARG FEERIT =Wl VRS R RAEMEE S 2010/08/31 J-1+ —
S AEME10-08@)
HPIFEFEHAT DOWAR—VT 7 21009058 — 2254 2010/09/29  J-1+ —
BV FEFLIRT DOWAK—NVT 47 210091 55— 4skE  2010/09/29  J-1+ —
HPIFEFEHIT DOWABR—IVT 47 A10090% — 52 38kE  2010/09/29 -1 —
A VIS FLIRT DOWAG—NVT v/ 2100915 =2 48HE  2010/09/29  J-1 —
EH{ERERTT KA10090 2010/09/29  J-1+ —

@ #tad BARAB(IHFER
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SATIRE L IEOE BDRE ey BAIOREL

CIZN=D [EEUAE
= KP10090 2010/09/28  J-1+ —
- KP10091 2010/09/28  J-1+ —
FERIGFERIT WS IUT VIR R AEMEESE 2010/09/30  J-1+ —
EEEZ A MEL0-09D
FERIEERTT ST AR S TR EMEES S 2010/09/30  J-1+ -
SEEZASHEL0-09D)
P ERLET KY10090 2010/09/30 ]2 —
B {EREERIT IW10090 2010/09/30  J-1+ —
Yabts—-Tkvh B EATALE I HEABL10-09 2010/09/22 -1 —
Vabt X —-Trvh [ SR T B F IR EAEABL10-09 2010/09/28  J-1 —
T —T— Ty hT 7T 4 BRTRY 7 AT IAEHEABL10-09 2010/09/29  J-1 —

VS ea—RL—T g HEKIE

MEEEIE

AXEIZEHSNERIEIRH, BRITERB LUV EHTEEIREFRENSAFLEIDTYT, 1=
L. BIRRICIE. ABH BB, FET0OMOERICEIBRYNFET HAREELHYET L
F=M> T ICRIL, AR THEER RN THAEER DT, URIHERMDIEREME. F58 . FFEME., B,
et TS, HEDEMADESEIZOWT, —tIRBRIETZED TIEAL, Ff=. ICRIE., HE%
IHFRDIRY  ER. FHEEZEREFEALEERIZONT, —UEEZAVERF A, ICRIE, LWHES
WRIZCEBWTH, BRBEHROHOWIFERANSELID. HEEL. ERMUBEAESUHODDIEED.
HREE. BEEE. AHMEES. REVBEICOVT, ZHERE. FETASE. BEBELEETFD
tEERRDOLHDAZREHT ., Tz, AZEBEENFRALETHILFRAARKETHLIEEMHT . —1]
BEEFEVFERA T ICROEMFIERDRETH>T. BEDRBPTITLEL ERAVRIDHIEAS
BERDES. AT—vIILR—N—FDEA. TH. REOERREICHALTRLDHEEZT H5EDT
LEHYELT AL ICROEMFEL, BFROLEE. FHROFRZOMODEBRICKYER, i, T (XEEIH
BIENHYFET  BMAIEXRAELTRITARIYFEHEN VW TIT>TEYET . JCROEFT—4%
B AXZEIZZRDZ—YVIOEFIL JICRNMEALTLET L ICROBHMNT—E2EEH . AXEND—EFT-
FEEERH T ICRICEB THRE., X, AEFETHILEFELLNTULET,
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