














Émetteur Série ISIN
Notation 

S&P
Notations 
Moody's Pondération Exposition ($)

PULS CDO 2006-1 PLC 2006-1 XS0260584148 AAA Aaa 0.11% 3 184 237 
RACE POINT CLO 2A US74981SAA42 AAA Aaa 0.28% 7 671 860 
Raspro Trust 2005-1 US75405RAA14 AAA Aaa 1.02% 28 270 439 
Regional Diversified Funding 2004-1 US75902XAA63 AAA Aaa 0.32% 8 923 865 
Resource Real Estate Funding 2007-1A US76121BAK52 NR Aa3 0.74% 20 713 135 
SAXON ASSET SECURITIES TRUST 2005-1 US805564RQ68 A+ A1 0.20% 5 434 234 
Securitized Asset Backed Receivables LLC 2004-OP2 US81375WBP05 A+ A2 0.41% 11 507 791 
Securitized Asset Backed Receivables LLC 2004-OP2 US81375WBR60 A- Baa1 0.05% 1 278 643 
Silverado CLO Ltd 2006-2A US82835AAJ51 A A2 0.34% 9 589 826 
STAtic repackaging trust, ltd 2004-1 US85233VAC54 A A2 0.46% 12 786 434 
STATIC RESIDENTIAL CDO (START) 2006-A 
Ltd 2006-A  US85768VAD64 BB- Aa3 0.69% 19 135 523 
STATIC RESIDENTIAL CDO (START) 2006-A 
Ltd 2006-A US85768VAE48 B- A3 0.11% 3 132 237 
STATIC RESIDENTIAL CDO (START) 2006-B 
Ltd 2006-B US85768XAF78 CC Ca 0.54% 15 001 894 
STAtic reSIDENTIAL TRUST 2005-A US85768PAC14 A A2 0.53% 14 704 399 
STAtic reSIDENTIAL TRUST 2005-BA US85768QAF28 BBB A3 0.44% 12 253 153 
STAtic reSIDENTIAL TRUST 2005-C US85768TAG40 BBB- A2 0.17% 4 630 170 
Stone Tower CLO Ltd 2005-3 US86175NAD93 A A2 0.16% 4 475 252 
SUMMIT RMBS CDO, LTD 2005-1 US866244AB23 AAA NR 0.46% 12 786 434 
SUMMIT RMBS CDO, LTD 2005-1 US866244AC06 AA NR 0.69% 19 288 336 
TITAN EUROPE 2006-3 PLC 2006-3A XS0257769769 A A3 0.14% 3 756 574 
TRAFFORD CENTRE FIN LTD A3 XS0222488396 AAA Aaa 1.15% 31 935 942 
TRAINER WORTHAM FIRST REPUBLIC CBO 3A US892881AA10 AAA Aaa 0.56% 15 559 665 
TRAINER WORTHAM FIRST REPUBLIC CBO 3 US892881AD58 BB Baa2 0.78% 21 736 938 
Trapeza CDO I, LLC 2002-1 US894127AA77 AAA Aaa 0.12% 3 219 901 
TRAPEZA EDGE CDO LTD US89412LAB45 NR Aaa 0.23% 6 356 429 
TROPIC CDO CORP. 2004-4 US89707YAA29 AAA Aaa 0.87% 24 113 624 
UNITED CAPITAL AVIATION TRUST US90264FAE88 AAA Aaa 2.64% 41 708 143 
US Capital Funding I I US903329AA80 AAA Aaa 1.14% 31 726 940 
US Capital Funding II II US90390KAA25 AAA Aaa 2.70% 41 708 143 
US Capital Funding III III US90342BAA17 AAA Aaa 1.48% 41 077 444 
US Capital Funding III III US90342BAC72 AAA Aaa 0.53% 14 704 399 
Velocity CLO Ltd 2004-1A US92257GAB77 A A2 0.25% 7 032 539 
VERTICAL CDO LTD. 2A US925338AC98 BB+ Ba1 0.11% 3 196 609 
VERTICAL CDO LTD. US925345AE06 CCC+ Ba1 0.37% 10 403 994 
VICTORIA FALLS CLO, LTD. 2005-HE1 US926244AE48 A A2 0.28% 7 671 860 
WACHOVIA CRE CDO 2006-1 2006-1 US92978CAE84 A- A3 0.46% 12 786 434 
WAMu MOrtgage Passthrough Certificates, 
Series 2005-AR19 2005-AR19 US92925CBP68 AA- A1 0.40% 11 218 332 
WASHINGTON MUTUAL 2005-AR13 US92922F4W51 AAA Aaa 0.53% 14 637 472 
WASHINGTON MUTUAL 2005-AR13 US92922F5B06 A+ A1 0.21% 5 938 895 
WASHINGTON MUTUAL 2005-AR19 US92925CBQ42 A+ A2 0.15% 4 254 644 
WELLS FARGO HOME EQUITY TRUST US9497ERAH70 A- Baa2 0.57% 15 983 043 
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