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2 1st—Bar MERGENT BOND RECORD November 2010
Issues Matured in 2010
ISSUE MATURITY ISSUE MATURITY ISSUE MATURITY
1st Auto Receivables Group Trust Banca Delle Marche S p A Barclays Bk PLC (continued)
coll nt0 10/15 step up italian bd ) 10/25 global mtn equity-linked ser ae-4950 (reverse
ABN AMRO Bank NV (Netherlands) Banco de Cordoba - Serie 01 conv) 10.75 10/29
indx-lkd zero cpn eurobd O 10/15 coll nt 16 10/01 global mtn equity-linked ser ae-4951 (reverse
ABN Amro Bk NV coll nt 10/01 cov)il 10729
abn nt equity-linked (knock-inreverseexch) 13 10/29 [ Bank Amer Corp global min equity-linked ser ae-4953 (reverse
abn nt zero cpn index-linked (digital buffer sec) mtn zero cpn ser k equity-linked (eagles) O 10/29 conv) 1025 10/29
0 10/29 mtn equity-linked (step income securities) 10 10/08 glc%%?'l)qtl” Zeg“'ty'| inked ser ae-4954 (reverse 10129
mtn ser k equity-linked (cycles) 2 10/28 2 -
ABaEnAnTngr(? (I:( ”%*&%ﬂﬁn_ﬁ r:Eed (ions) 0 10/06 mtn zero cpn ser k index-linked (eagles) O 10/29 global mtn equity-linked ser ae-4955 (reverse
ann nt z¢ cpnpser aoommo)t{ﬁ ty-linked 0 1029 mtn zero cpn ser | index-linked (accelerated glcc?ggll)n]w-tsn cqitylinken ser 864956 (reverse 10/29
return nt) O 10/29
ABa'erS‘mJLOntBﬁtNx 184 10116 mtn zero cpn ser | index-linked (capped conv) 10 10129
abn nt zero ¢j ?\ (enhanced participation principal leveraged index return) O 10/01 global mtn equity-linked ser ae-4957 (reverse
protected) 0p P P P 10/29 min zero cpn ser | index-linked (strategic glcggz;ll)rrjfn equity-linked ser a e-4958 (reverse 1029
ABN AMRO Munitops Ctfs Tr accdlerated redemp) 0 1022 conv) 11.25 10/29
i d kt deri 10/01 St 4.25 10/01 lobal mti ity-linked 4959
muni secondary mkt deriv Bank Amer N A Charlotte N C global mtn equity-linked ser ae- (reverse
muni secondary mkt deriv 10/01 f conv) 10.25 10/29
muni secondary mkt deriv 10/01 BaTEd,IAuL:T;:ﬁramAka L 10i25 global mtn equity-linked ser ae-4961 (reverse
Abpsa;SJPer uFll:,ltrflding SrL 1ore zero cpn bd 10/13 glcc?ggll)r%tzn equity-linked ser a e-4962 (reverse 1029
coll nt0 10/01 Bank Ireland Governor & Co conv) 14 10/29
ACA CLO Ltd medium term bk nt fltg rt rule 144a (exls) 10/20 global mtn equity-linked ser a e-4963 (reverse
coll nt 4.44 10/15 Bank of America Corp (United States) conv) 16.75 10/29
Adelphia Communications Corp global bd 10/21 global mtn equity-linked ser a e-4965 (reverse
S nt 10.875 10/01 Bank of Tokyo Mitsubishi Ltd conv)95 10/29
; japan bd .86 10/20 global mtn equity-linked ser a e-4966 (reverse
Advanta Business Card Master Tr conv) 11.75 10/29
coll nt 5.15 10/20 Bank of Tokyo Mitsubishi UFJ Ltd lobal mtn equity-linked ser a e-4967 (reverse
jr sub fltg rt asset-bkd certificates 10/20 japanbd1225 10/15 gcom,) g 1029
Advam%k%us{igess card Master Trust 10720 Ban’\IFAof Tokyo-Mitsubishi Finance Curacao global mtn equity-linked ser a e-4968 (reverse
asset-bkd n conv) 9.5 10/29
asset-bkd nt 0 10/20 eurobd O 10/31
asset-bkd nt 0 10/20 Bank of Tokyo-Mitsubishi Ltd (Japan) glc%z?ll)rgtln;qulty linked ser ae-4969 (reverse 10/29
Aiful Corp japanbd 1.08 10127 global mtn equity-linked ser a e-4970 (reverse
japan bd 1.14 10/19 Japanese yen spec bd 2.15 0/27 conv) 11.25 10/29
Ainsworth Lmbr Co Ltd Banque Generale du Luxembourg SA global mtn equity-linked ser ae-4971 (reverse
s ntfitg rt rule 144a 6.85 10/01 eur$ sub emtn 6.5 10727 conv) 10.25 10/29
st nt fltg rt 6.55063 10/01 Banques Populaires Covered Bonds global mtn equity-linked ser ae-4972 (reverse
Alaska Airls Inc covered bds 10/09 conv) 11 o 10/29
equip tr ctf 1992 ser b 9.5 10/12 Barclays Bk PLC global mtn equity-linked ser ae-4973 (reverse
equip tr ctf 1992 ser ¢ 9.5 10/12 global mtn equity-linked ser ae-4915 (reverse conv) 10.75 10/29
Allegheny Cnty PA Hosp Dev Auth Rev conv) 9.25 10/29 global mtn equity-linked ser a e-4974 (reverse
pass-thru ctf 10/15 global mtn equity-linked ser a e-4916 (reverse ICOtT::\Il) 115 linked 4975 10/29
Allgemeine Hypothekenbank Rheinboden AG conv) 9 - 10129 go nIBnZeE?ulty— inked ser ae-4975 (reverse 10/29
h N global mtn equity-linked ser a e-4917 (reverse conv) 10.25
DUD_“C sector pfandbriefe 3 10120 conv) 10.5 10/29 global mtn equity-linked ser ae-4976 (reverse
American Express Cr Corp global mtn equity-linked ser a e-4918 (reverse cov)12 10129
medium term st nt fltg rt ser b .40781 10/04 conv) 14.5 10/29 global mtn equity-linked ser a e-4977 (reverse
Am_(le_rlcatn Express Credit Account Master global mtn equity-linked ser a e-4919 (reverse ICOI;QII) lt2 it linked sy 10/29
rus conv) 11 10/29 global mtn equity-linked ser ae- reverse
pass-thru ctf 0 10715 global mtn equity-linked ser a e-4921 (reverse conv) 10.25 10/29
pa§_rthru ctf 0 ) 10/15 conv) 165 10/29 global mtn equity-linked ser ae-4981 (reverse
American Gen Fin Corp global mtn equity-linked ser a e-4922 (reverse conv)95 10/29
agf income nt 4.6 10/15 conv) 11 10/29 global mtn equity-linked ser a e-4982 (reverse
agf income nt 4.7 10/15 global mtn equity-linked ser a e-4923 (reverse conv) 105 = 10/29
agf incoment 5 10/15 conv) 9 10/29 global mtn equity-linked ser a e-4983 (reverse
incoment 4.2 10/15 global mtn equity-linked ser a e-4924 (reverse conv) 10.75 10/29
income nt 4.25 10/15 conv) 11 10/29 global mtn equity-linked ser a e-4984 (reverse
American Intl Group Inc global mtn equity-linked ser a e-4925 (reverse conv) 1575 10/29
nt4.7 10/01 conv) 10.5 10/29 global mtn equity-linked ser ae-4985 (reverse
ntrule 144a4.7 10/01 global mtn equity-linked ser a e-4926 (reverse conv) 1025 10/29
AmeriCredit Automobile Receivables Tr conv) 11.75 ~ 10129 global mtn equity-linked ser ae-4986 (reverse
coll nt 5.11 10/06 global)mlgnsequny—lmked ser ae-4927 (reverse 10129 glcc?l?«':lll)n%tzr%?esquity linked ser a.6.4967 (reverse 10/29
i conv, u
Anc%\?erlgjgdgank Corp PLC 10/15 global mtn equlty linked ser ae-4928 (reverse ICOEQI/) 1tl.75 itylinked 4089 10/29
conv) 13. 10/29 global mtn equity-linked ser ae- reverse
Anheuser Busch Cos Inc global mtn equity-linked ser ae-4929 (reverse conv) 115 10/29
min 5.625 _ _ 1o/01 conv) 13.65 10/29 global min equity-linked ser a e-4990 (reverse
AI’CEImS_deS ”F%ndmg Il Ltd / Archimedes global mtn equity-linked ser a e-4930 (reverse Icot?e\xll) 15 linked 5085 (callabl 10/29
unding orp conv) 14.25 10/29 global mtn equity-linked ser a e- C e
coll nt 0 10/08 global mtn equity-linked ser a e-4931 (reverse reverse conv) 14.5 10/20
coll nt 0 10/08 conv) 10.25 10/29 global mtn equity-linked ser a e-5098
coll nt 6.44 10/08 global mtn equity-linked ser a e-4933 (reverse (autocallable rev conv) 14 10/25
coll nt 7.64 10/08 conv) 10 10/29 global mtn equity-linked ser ae-5118 (reverse
Arrow Electrs Inc global mtn equity-linked ser ae-4936 (reverse conv) 12.75 10/29
s nt9.15 10/01 conv) 12.25 10/29 global mtn equity-linked ser ae-5694 (reverse
s ntrule 144a9.15 10/01 global mtn equity-linked ser a e-4937 (reverse conv)10 10/28
Asia Global Crossing Ltd conv) 11 10/29 global mtn equity-linked ser a e-5695 (reverse
srnt 13.375 10/15 global mtn equity-linked ser a e-4939 (reverse conv) 115 10/28
srnt rule 144a13.375 10/15 conv) 11.5 10/29 global mtn equity-linked ser ae-5724 (reverse
Asset Funding Co IV Ltd global mtn equity-linked ser a e-4940 (reverse conv) 1325 10/28
gtd st secfltg rt nt 10/29 conv) 11 10/29 global mtn equity-linked ser ae-5725 (reverse
ATE BK global mtn equity-linked ser a e-4941 (reverse conv) 1875 10/28
eurobd 8.125 10/28 conv) 8 10/29 global mtn equity-linked ser ae-5726 (reverse
: ’ global mtn equity-linked ser a e-4942 (reverse conv) 145 = 10/28
Atrium Cos Inc conv) 11 10/29 lobal mtn equity-linked ser ae-5727 (reverse
kntserb 15 10/25 ) i g Squity
st pik nt ser global mtn equity-linked ser a e-4943 (reverse conv)19 10/28
Auto Ln Invts IV Ltd conv) 10.75 10/29 global mtn equity-linked ser ae-5728 (reverse
coll nt 10/31 global mtn equity-linked ser a e-4944 (reverse conv) 155 =~ 10/28
Avenue CLO Il Ltd conv) 20 10/29 global mtn equity-linked ser ae-5729 (reverse
coll nt 4.58 10/30 global mtn equity-linked ser a e-4945 (reverse conv) 1325 10/28
Avista Corp conv) 9. 10/29 global mtn equity-linked ser ae-5730 (reverse
mtn ser ¢ 8.02 10/26 global mtn equity-linked ser a e-4946 (reverse conv)19 10/28
Bahamas Govt of conv) 10 10/29 global mtn equity-linked ser ae-5731 (reverse
govt bd .625 10/05 global mtn equity-linked ser a e-4948 (reverse conv) 165 = 10/28
Banc of America Secs Auto Tr conv) 11.5 10/29 global mtn equity-linked ser ae-5783 (reverse
coll nts 4.3 10/18 global mtn equity-linked ser a e-4949 (reverse conv) 108 10/19
: conv) 10.5 10/29 global)mtzn equity-linked ser ae-5790 (reverse 2
conv) 12.7 10/25

Editor's Note: This section includes issues that have matured in 2010 as of the monthly publication deadline for this edition.
Note: Moody’s0 ratings are subject to change. Because of the possible time lapse between Moody’ sJ assignment or change of arating and your use of this monthly publication, we suggest you verify

the current rating of any security or issuer in which you are interested. For standard abbreviations and symbols, see page 8.



ISSUES MATURED IN 2010 Bar—Cit 3
ISSUE MATURITY ISSUE MATURITY ISSUE MATURITY
Barclays Bk PLC (continued) Barclays Bk PLC (continued) Bway Corp (continued)
global mtn ser aequity-linked (yield mtn zero cpn ser a equity-linked (autocallable srsub nt rule 144a 10 10/15
optimization) 9.7 . 10/29 optimization sec) 0 . 10/01 Cabco Tr For Texaco Cap Inc
global mtn ser aequity-linked (yield mtn zero cpn ser aindex-linked (autocallable stripped int pmt 0 10/01
optimization) 12 10/29 knock-out buffer) O 10/13 i i , i
global mtn ser aequity-linked (yield mtn zero cpn ser aindex-linked (autocallable Caflrseiihd;dsfggsancement de L'Habitat 10/11
optimization) 12 10/29 knock-out buffer) O : 10119 Calvert Socia{I Investment Foundation
mtn equity-linked ser a e-3749 (reverse conv) 10 10/29 mtn zero cpn ser aindex-linked (autocallable community invt nt 3 1014
mtn equity-linked ser ae-3750 (reverse conv) knock-out buffer) O 10/26 oommunity invt nt 2 10/15
. 10/29 mtn zero cpn ser aindex-linked (barrier oommunity invtnt 3 10115
mtn equity-linked ser ae-3751 (reverse conv) optimization sec) 0 10/22 oommunity invt nt 2 1031
10.75 10/29 mtn zero cpn ser aindex-linked (buffered return oommunity invtnt 3 10/31
mtn equity-linked ser a e-3752 (reverse conv) 10 10/29 enh) 0 10/14 Yy
mtn equity-linked ser ae-3753 (reverseconv) 95 10/29 mtn zero cpn ser aindex-linked (capped market Cammell Laird Hidgs PLC
mtn equity-linked ser ae-3754 (reverseconv) 11 10/29 plus) 0 10/12 eurs sr secd nt rule 144a12 10115
mtn equity-linked ser ae-3755 (reverseconv) 11 10/29 mtn zero cpn ser aindex-linked (plus) O 10/27 Canada Govt Treas BDS
mtn equity-linked ser a e-3756 (reverse conv) BAWAG PSK cad$ bd ser h85 8.75 10/01
9.25 10/29 fltg rt austrian bds 10/04 Canada Govt Treas Bills
ngn equity-linked ser ae-3757 (reverse conv) 1029 Baxter Finco B V gg% g:” 8 18;8%
it 4.75 10/15 d
mlT equity-linked ser ae-3758 (reverse conv) 1029 Rt rule 144a4.75 10/15 c cad(&js blll\/lllo & hsg C 10/14
Bayerische Hypo Und Vereinshank AG anada Mig sg Corp
rrgn2 equity-linked ser a e-3759 (reverse conv) 1029 our$ sub bd 6.625 1012 bd 4._8 ) 10/01
mtn equity-linked ser a e-3760 (reverse conv) 9.5 10/29 german bd fixed/fltg rt 10113 Cantadlan_ Imlpe‘?;jl Bk _(tlon(w)m 10/28
mtn equity-linked ser ae-3761 (reverse conv) mige pfandbriefe 2.84 1011 mitn equity-Tinked (merits)
10/29 mtge pfandbriefe 2.85 10/11 Capital Auto Receibables Asset Tr 2006-
equity-li Bayerische Hypo-Und Vereinsbank AG SNB
mf(r)\ Sgulty linked ser a e-3762 (reverse conv) 1029 2ero epn gertan bds 10/01 auto recv bkd nt . 10/15
mtn equity-linked ser a e-3763 (reverse conv) 9 10/29 Bayerische Hypotheken und Vereinsbank AG Capital Auto Receivables Asset Tr
mtn equity-linked ser a e-3764 (reverse conv) 9 10/29 (Germany) s subnt 5.26 10/15
mitn equity-linked ser a e-3765 (reverse conv) mtg pfandbriefe 4.5 10/11 Capital One Master Trust
10/29 Bayerische Landesbank flt rt asset-bkd ctf 0 10/15
mitn equity-linked ser ae-3766 (reverseconv) 9.5 10/29 fixed/fltg rt german bds 10/28 flt rt asset-bkd ctf 0 10715
mtn equity-linked ser ae-3767 (reverse conv) 9 10/29 german bd 4.625 10/11 Captec Grantor Trusts
mtn equity-linked ser ae-3768 (reverse conv) 9 10/29 german bd zero cpn 0 10/06 pass-thru ctf 7.892 10/15
mtn equity-linked ser a e-3769 (reverse conv) 9 10/29 gtd german nt zero cpn 0 10/28 Cards Il Tr
mtn equity-linked ser ae-3770 (reverse conv) 9 10/29 mortgage pfandbriefe 4.5 10/01 cr card bkd nt 10/15
mtn equity-linked ser ae-3771 (reverse conv) mtg pfandbriefe 3.95 10/29 cr card ctf 10/15
o 10/29 Bayerische Landesbank (Germany) s sub cr card pass thru ctf 10/15
mtn equity-linked ser ae-3772 (reverse conv) 9 10/29 fltrtntO 10/27 CarMax Auto Owner Trust
mitn equity-linked ser a e-3773 (reverse conv) 10 10/29 public sector pfandbriefe 4.25 10/01 coll nt 2.5 10/15
mtn equity-linked ser ae-3774 (reverseconv) 9.5 10/29 Bayerische Landesbank (New York Branch) coll nt 2.75 10/15
mitn equity-linked ser ae-3775 (reverseconv) 85 10/29 mtg pfandbriefe 3.625 10/29 coll nt 3.07 10/15
mtn equity-linked ser ae-3776 (reverse conv) 1029 BE Aerospace Inc coll nt 3.78 o . 10/15
mtn equny linked ser ae-3777 (reverse conv) g nmt;glreblgzéass ig;gi CasssgAdl Risparmio di Parma e Piacenza
9.2 10029 | Bear Stearns Cos Inc fltg rt italian nt 10115
ear fitg
s Stk s 283773 reverse con) 1029 emtn equity-linked rule 144a.25 1029 italian bds 10/15
Caterpillar Finl Sves Cor|
mtn equny linked ser ae-3779 (reverseconv) 10  10/29 global nt 4.5 10/28 p p
mtn equity-linked ser a e-3780 (reverse conv) 10 10/29 mtn fltg rt ser b .6525 10/22 mtn ser f 6.15 10/30
mtn equity-linked ser ae-3781 (reverse conv) Bell Tel Co CDA-Bell CDA power nt 3.5 10715
8.25 10/29 deb ser dj 13.375 10/15 power nt 4 10/15
mtn equity-linked ser ae-4845 (reverseconv) 10 10/29 deb ser es9.5 10/15 power nt j 105%5
mitn equity-linked ser ae-4847 (reverseconv) 12 10/29 Berlin Land of power nt 4.05 OI 5
mtn equity-linked ser a e-4850 (reverse conv) fltg rt german nt 10/29 power "E ‘7"% ig&g
119 10/29 Berlin-Hannoversche Hypotheken Bk AG power nt 735 1015
mtn equny linked ser a e-4851 (reverse conv) Mtge Cov Bd power n s To/e
105 10/29 coll Nt 4,06 1008 power nt 731 10/15
mitn equity-linked ser a e-4853 (reverse conv) coll nt 4.08 10/08 ggag 2}( a 1o
19.9 10/29 Berlin-H he Hypotheken Bk AG Pub :
mtn equny linked ser a e-4854 (reverse conv) erslgctgpnoversc € Fypotheken Y power rt 48 10115
10.7 10/29 coll nt 4.25 1022 CBO Holdings IX Ltd
mtn equlty linked ser a e-4859 (reverse conv) : ) coll nt 1027
Bisa Leasing SA Il nt 10/27
mjfﬁ uity-linked ser a e-4860 (reverse conv) 1029 bds7.2 10/09 g“ R'f 10/27
ey 1029 | BNP Paribas / BNP Paribas U S coll nt 1027
mtn equity-linked ser ae-4861 (reverse conv) 8 10/29 medium term sr nt zero cpn 0 10118 Cell Therapeutics Inc
mtn equity-linked ser ae-4862 (reverseconv) 10  10/29 BNP Paribas US s nt conv 6.75 10/31
mtn equity-linked ser ae-4863 (reverseconv) 10  10/29 mtn zero cpn equity-linked 0 10/07 s nt conv rule 144a6.75 10/31
mtn equlty linked ser a e-4864 (reverse conv) m_ed| um term sr nt fltg rt rule 144a 10/26 Centurytel Inc
115 linked 4865 ) 10/29 BQEIt ng tczg 5Corp 1015 global sr nt ser h 8.375 10/15
mtn equny- inked ser ae- reverse conv, inter nt 4. h i T
8.7 10/29 inter nt 4.55 1015 | Chase Credit Card Owner Trust 1015
mtn equlty linked ser a e-4896 (reverse conv) inter nt 4.65 10/15 coll nt 0 10/15
155 10/06 Bradford & Bingley PLC coll nt 0 10/15
mitn equity-linked ser a e-4902 (reverse conv) 10 10/29 covered bds 10/22 Chubu Elec Pwr Co Inc
mtn equity-linked ser ae-4903 (reverse conv) 17 10/29 Bradford Bingley Covered Bd Programme fxd/flt rt bd O 10/25
mtn equity-linked ser a e-5087 (reverse conv) coll nt 2.5 10/18 .
. Chugoku Electric Power Co Inc (The) (Japan)
12.75 10118 Brandenburg Land i bd 0 10/25
mtn equity-linked ser a e-5105 (reverse conv) german bds 4.2 1014 CILapé‘n:?nyoer':gsggz
9.75 10/25 . ; u
mtn ser a equity-linked (yeelds) 10 10/16 Bfalz"baf%%eéaz“s"e Rep 10122 covered bds 10/29
mtn zero cpn currency-linked ser a (performance glo . CIT Equipment Collateral 2008-VT1
sec) 0 10/22 Bremer Landesbank Kreditanstalt Oldenburg coll nt 4.76 10/20
mtn zero cpn equity-linked ser a c-156(super GZ ) coll nt 10/20
track) O 10/29 public sector pfandbriefe 3.75 10/15 Citibank Cr Card Issuance Tr
mtn zero cpn equity-linked ser a e-3794(super Breglrér Lbandeébank Kreldlt?Gnstalt coll nt 4.75 10/20
track) 0 10/29 enburg-Girozentrale (Germany, Citibank Credit Card Issuance Trust
mtn zero cpn index-linked ser ae-2891 (buffered mtg pfandbriefe 3.75 10/25 pass thru ctfs 4.95 10/25
super track) O dox linked 3669 (buffered 10/05 BRFkredit A/S Citibank N A
mtn zero cpn index-linked ser a e- uffer covered bds 2 10/01 i i
super track) 0 ol 2670 (uifered 10/28 covered bds 2 1001 Citrinctgrzpero cpn index-linked O 10/20
mtn zero cpn index-linked ser ae- uffer covered bds 4 10/01 ;
super track) 0 10/28 Broder Bros Co _global medium term sub nt ser c 7 10/15
mtn zero cpn index-linked ser ae-3672 (buffered o nt 11.25 10/15 Citigroup Fdg Inc
K) O 10/28 y medium term sr nt equity-linked ser d (elks) 10 10/20
super track) . s nt rule 144a11.25 10/15 Lo
mtn zero cpn ser a commodity-linked (quarterly o ntrule 144a11.25 1015 mtn equity-linked ser d (elks) 8 10/20
review) 0 1014 Buckeye Technologies Inc min equity-linked ser d (elks) 9 1020
mtn zero cpn ser a commodity-linked c-029 e su)tl) ns 9 10/15 mtn equity-linked ser d (elks) 12 10/20
rincipal protected) O 10/28 mtn equity-linked ser d (elks) 16.25 10/27
(principal protected) s stbnt rule 144a8 10115
mtn zero cpn ser a currency-linked (buffered _mtn zerocpnserd 0 10/28
return enh) O 10/27 Bway Corp Citigroup Global Mkts Hldgs Inc
s subnt 10 10715 mtn ser a equity-linked .5 10/06

Editor's Note: This section includes issues that have matured in 2010 as of the monthly publication deadline for this edition.

Note: Moody’s0 ratings are subject to change. Because of the possible time lapse between Moody’ sJ assignment or change of arating and your use of this monthly publication, we suggest you verify
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ISSUE MATURITY ISSUE MATURITY ISSUE MATURITY
Citigroup Global Mkts HIdgs Inc (continued) Daimlerchrysler North Amer Hidg Corp Eksportfinans ASA (continued)
nt equity-linked (principal-protected) 2.5 10/28 inter nt 5.1 10/15 mtn zero cpn index-linked (enhanced growth sec)
Citigroup Inc Daphne Finance | Plc 0 10/05
eur$ emtn ser breg s6.125 10/01 coll fltrtntO 10/01 El Paso Corp
global sub nt 7.25 10/01 coll fltrtnt 0 10/01 srnt 10.75 10/01
Citisteel USA Hldgs Inc coll fltrtnt 0 10/01 srnt rule 144a10.75 10/01
s secd pik nt rule 144a 15 10/01 coll fitrtnt O 10/01 Emergent Home Equity Loan Trust
CLC Franchise Loan Receivables Trust coll fitrt nt 0 10/01 pass-thru ctf 6.47 10/15
pass-thru ctf 7.18 10/15 coll fitrtnt 0 10/01 EOP Oper LP
pass-thru ctf 7.74 10/15 Deere John Cap Corp nt 4.65 10/01
CNH Equip Tr jdcc corenotes 3.5 10/15 nt fltg rt 1.133 10/01
coll nt 0 10/15 Jdcc corenotes 3.75 10715 Euroclear Fin SA
CNH Equipment Tr 2007-A j_(dicc ooreno{es g;g ig;ig eur$ gtd sub nt fltg rt reg s 2.182 10/04
equip asset bkd nt 4.99 10/15 J’dgg g@&: 375 10/15 Eurohypo AG
Coastal Corp ]mtn ser d 4.875 . 10/15 mtg pfandbriefe 10/01
s deb 10.75 10/01 D kG - t of pub sector pfandbriefe 10/07
Commerzbank AG er}gge; bdso3v12(5) 10/15 Eurohypo AG Europaeische Hypothekenbank
indx linked eurobonds O 10/19 9 B ank der Deutschen Bank
zero cpn eqty Inkd euronotes 10129 D'%gé ACSeEan 475 1012 public sector pfandbriefe 2.8 10/01
zero cpn eqty Inkd euronotes 10/29 coverggvt;ecris Secs 4. 10/10 European Investment Bank
zero cpn eurobonds 10/18 N X euro areareference nt 5.625 10/15
zero cpn indx Inkd eurobonds 10/18 Detroit Edison Co y nt 5.625 10/15
Commonwealth Bank of Australia SNt 6.125 10/01 European Invt Bk
swiss bds 3.25 10/04 Defllﬂsche Baa‘f!k AdG Sydney Branch y eur$ emtn (earns) 5.625 10/15
Commonwealth Funding Trust tg rt australian dep nt 1019 Exult Inc
coll nt 0 10/27 DeuAt\s?_rllle ?ank Finance NV (Netherlands S nt conv 2.5 10/01
coll nt0 10/27 nutles s nt conv rule 144a2.5 10/01
Consolidated Nat Gas Co atd eurobd 6.625 10/04 Fiji Islands (Republic of)
deb 6 10115 | Deutsche Bk AG London 10112 govt bd 9 10/04
Coronis (European Loan Conduit No 8) Plc glogg b?dsbd 18504 Finisar Corp
coll nt 0 10/25 glgbal gtd bd 1012 s sub nt conv rule 144a2.5 10/15
Corporacion Interamericana de Entreten SA global mtn ser a5 1012 sub nt conv 2.5 10/15
cVv . . sub nt conv rule 144a 2.5 10/15
- . global mtn zero cpn ser aindex-linked O 10/21 . -
certificados bursatiles 10/14 global mtn zero cpn ser aindex-linked (buffered Finland (Republic of)
Council Europe Dev Bk abs return) 0 10/29 _eurobd 8.25 10/15
gbp$ emtn 6.375 10/06 global mtn zero cpn ser aindex-linked (buffered Finland Gov't of
Covidien Intl Fin S A return enh) O 10/06 finnish serial bds 8.25 10/15
gtd sr nt 5.15 10/15 global mtn zero cpn ser aindex-linked (buffered First Security 1990-A Home Equity Loan
gtd sr nt rule 144a5.15 10/15 return enh) O 10/27 Trust
CPS Auto Receivables Tr global mtn zero cpn ser aindex-linked (buffered asset-bkd ctf 0 10/31
coll nt5.25 10/15 sec) 0 ) ) 10/29 First Security Bank NA
coll nt 5.27 10/15 globa mtn zero cpn ser aindex-linked (capped pass-thru ctf 7.96 10/10
coll nt5.73 10115 s) 0 . . - 10/04 Flagstaff Arpt Hangar Ariz Ctfs Partn
CPS Auto Receivables Tr 2003-D global mtn zero cpn ser aindex-linked (principal custodial repts 3.6 10/01
auto recv bkd nt 3.56 10/15 Pmtemed) 0 . link 10129 Ford Cr Auto Owner Tr
CPS Auto Receivables Trust g o?]al még zteroc;:pn ser aindex-linked (return 10/14 coll nt 4.93 10/15
coll nt 3.87 10/15 enhanced nts) ; ; Ford Credit Auto Owner Tr
X : global mtn zero cpn ser aindex-linked (return
Credit Suisse (USA) Inc optimization sec) 0 10/29 coll nt 5.37 10/15
medium term pront zero cpn index-linked O 10/29 Deutsche Bk Fin NV Ford Mtr Cr Co
medium term pront zero cpn index-linked 0 10/29 “bp$ bd 6.625 10/04 retail nt (cobra) 5.75 10/20
mtn zero cpn equity-linked (bares) 0 10/29 g h " herl retail nt (cobra) 6 10/20
Credit Suisse First Boston N Y Brh De”ts$° teﬂtFthet egggds BV 10118 retail nt (cobra) 6 10/20
medium term sr nt zero cpn index-linked O 10/29 eursnttigriregs. retail nt (cobra) 7.75 10/20
medium term sr nt zero cpn index-linked 0 10/29 Deutsche Finance Netherlands BV retail nt (cobra) 8 10/20
medium term st nt zero cpn index-linked O 10/29 gtd flt rt euront O 10/18 retail nt (cobra) 8 10/20
Credit Suisse Group Fin Inc Deutsche Genossenschafts-Hypothekenbank Fortis Lux Fin S A
eurs gtd sub bd reg s 6.625 10/05 (Germany Fed Rep) gtd sub euro nt fixed/fltg rt 10/20
gtd sub bd fltg rt reg s 1.90831 10/05 step-up bd 6 10127 France (Republic of)
Credit Suisse Group Finance (US) Inc Deutsche Hypothekenbank AG treas bd 5.5 10/25
gtd sub eurobd 6.625 10/05 public sector pfan_dbnefe 4.4 10/15 Franchise Fin Corp Amer
Credit Suisse Group Finance (US) Inc. Deutsche Office Fin s nt8.75 10/15
gtd sub it rt euront 0 10/05 coll nt ) 10115 G Steel Public Co Ltd
gtd sub perp flt rt euront O 10/05 Deutsche Pfandbriefbank AG eurobd 10.5 10/04
Credit Suisse Intl covered bds 1.25 10/01 GE Equipment Micticket LLC
>€ ] quip
euront equity linked 10/25 Dexia Crediop SPA coll nt 10/15
medium term bk nt zero cpn index-linked 0 10/29 step up italian bds 2.6 10/29 GEARS Ltd 2005-A
Credit Suisse Nassau Br zero cpn italian nt 10/20 asset bkd nt 10/20
mtn index-linked (callable yield) 7 10/05 DLJ Commercial Mortgage Corp General Elec Cap Corp
mtn index-linked (callable yield) 11 10/05 comml mtg pass-thru ctf 7.95 10710 global mtn ser a 7.1 10/06
mtn zero cpn index-linked (bares) 0 10/05 comml mtg pass-thru ctf 8 10/10 global mtnser a7’ 1024
mtn zero cpn index-linked (bares) 0 10/29 comml mtg pass-thru ctf 8.238 10/10 global mtn ser a 7.1 10/26
mtn zero cpn index-linked (buffered return enh) DLR Kredit A/S global mtn step-up ser a7.1 10/04
0 ) ) 10/05 coveredbds4 10/01 global mtn step-up ser a7.25 10/18
mtn zero cpn index-linked (buffered return enh) Drive Auto Receivables Trust global mtn fixed/fltg rt ser a.58469 10/18
0 : : i 1015 coll nt 4.14 10/15 global mtn fltg rt ser a 59363 10/06
mtn zero cpn index-linked (buffered securities) 0 10/14 Drivetime Automotive Group Inc / DT Accep global mtn fltg rt ser a.61781 10/21
min zero cpn index-linked ?IE”OC‘Q'OUt ”tg s loro Corp global mtn ser a4.875 10/21
mtn zero cpn index-linl nock-out nt
mtn zero cpn index-linked (knock-out nt) O 10/08 DTS’Athrglg\}vﬁ 11:_lr.25 10/01 Gesrngrzilnlt\/lér%Accep Corp 10115
c mé” 20 oo index-li ”ke‘é (m-pronotes) 0 10/05 coll nt 4.429 10115 smat nt 5.8 10115
redit Suisse Nassau Br| N '
mtn index-linked (callable yield) 8 1005 | Durham ONT Reg Munc CDS 100 Smart nt 8,125 10115
mtn index-linked (callable yield) 9.15 10/26 . smart nt 7.375 10/15
mtn index-linked (callable yield) 12 10/05 DZ Bk Deutsche Zentral Genossenschaftsb amart nt 7.375 1018
mtn zero cpn index-linked (return enh nts) 0 10/27 AG smart nt 7.5 10/15
mtn zero cpn index-linked (return enhanced) 0 10/27 german bd step up 10/07 smart nt 7.5 10115
tn zero cpn index-linked (optimal entry return Efibanca SpA smart nt fltg rt 1.952 10115
enh) 0 10114 italian b fixed/fitg rt 10115 smart nt fltg rt 2.152 10115
CVRD Fin Ltd Eksportfinans ASA smart nt fltg rt 2.152 1015
coll nt 8.926 10/15 mtn zero cpn equity-linked (bear mkt strat acc smart nt fltg rt 2.252 10/15
Cytec Inds Inc redemp) O - 10/07 smart nt 8.5 10/15
nt55 10/01 mste”c)zg 0 cpn equity-linked (enhanced growth 1005 smart nt 85 10115
D i 10/03 min zeto epn equity-linked (enhanced 1018 G vn aignal Fdg Trust 2007-D 10/08
Dade Cnty FL Spl Oblig mpt?]rzlgg clpcr)1ni)ndex-linked 0 10/05 Georgia Pwr Co
pass-thru ctf 0 10/01 mtn zero cpn index-linked (accelerated return nt) 1st mtg 14.5 10/01
pass-thru ctf O 10/01 0 10/29 Germany (Federal Republic of)
DaimlerChrysler Auto Tr mtn zero cpn index-linked (enhanced growth sec) bundesobligation (obl) 2.5 10/08
coll nt 3.4 10/08 0 10/05 Glencore Finance (Europe) SA
coll nt 10/08 cv euront 4.125 10/06

Editor's Note: This section includes issues that have matured in 2010 as of the monthly publication deadline for this edition.
Note: Moody’s0 ratings are subject to change. Because of the possible time lapse between Moody’ sJ assignment or change of arating and your use of this monthly publication, we suggest you verify

the current rating of any security or issuer in which you are interested. For standard abbreviations and symbols, see page 8.
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ISSUE MATURITY ISSUE MATURITY ISSUE MATURITY
Global One Real Estate Invt Corp HSBC USA Inc International Lease Fin Corp (continued)
japan bd 1.08 10/21 mtn zero cpn equity-linked (enhanced mkt partic) ilfcnt 5.3 10/15
Goldman Sachs Group Inc 0 . . 10/25 ilfcnt 5.4 10715
eur$ nt 6.5 10/06 mtn zero cpn index-linked (buffered return ilfcnt5.4 10/15
euront 6.5 10/06 enhanced) O ) 10/06 Islandsbanki HF
mtn zero cpn ser b equity-linked 0 10/17 mtn zero cpn index-linked (buffered return s ntrule 144a4.75 10/15
mitn zero cpn ser b index-linked (leveraged enhanced) O ) 10/14 Isles CBO Ltd
equity) 0 10/03 mtn zero cpn index-linked (buffered return coll nt 10/27
mtn zero cpn ser d index-linked (absol ute return enhanced) O ) 10120 Isles CBO Ltd / Isles CBO Corp
trigger) 0 10/20 mitn zero cpn index-linked (knock-out buffer nts)
. . coll nt 10/27
mtn zero cpn ser d index-linked (autocallable) O 10/26 0 ) ) 10/15 coll nt 1027
mtn zero cpn ser d index-linked (buffer equity mtn zero cpn index-linked (knock-out buffer nts) coll nt 10/27
index-link) O 10/12 0 ) ) 10/22 aubnt 10027
mtn zero cpn ser d index-linked (leveraged mtn zero cpn index-linked (knock-out buffer nts) ltauseq Participacoes SA
buffered equity) O 10/01 0 , i 10/22 i 10001
mtn zero cpn ser d index-linked (leveraged motn zero cpn index-linked (knock-out buffer nts) 10129 J P Morgan Chase & Co
buffered equity) O 10/08 - . -
mtn zero cpn ser d index-linked (leveraged HSH Nordbank AG global mtn fltg rt ser e index-linked (principal-at-
buffered equity) O 10113 public-sector pfandbriefe 3.01 10/25 risk) 0 . 10/20
mtn zero cpn ser d index-linked (leveraged HSH Nordbank Hypo AG gg(%ﬂgtgﬂsﬁfe)ele?l%y'“nked (reverse 1001
buffered equity) 0 ) 10/18 pub sector pfandbriefe 10/11 lobal % ity-linked
mitn zero cpn ser d index-linked (leveraged Hungary Rep Ewriiniie g Rl (reverse 10108
buffered equity) 0 10/25 govt bd 6.75 10112 exchangeable) 1713 Jinked
mitn zero cpn ser d index-linked (leveraged Huntsman LLC gg))(cha:'nnggabsﬁre;ale?l%y inked (reverse 10106
m?lu;gZ)%pn ser d index-linked (underlier- 1015 s secd nt 11.625 10/15 global min ser e equity-linked (reverse
linked) 0 i i i 1021 Hyirf%ﬁéggf 1sailez 1o g%ggar?']%ﬁagreéghzi?y—linked (reverse 14
M iy g ser dindexclinked (underlier- 10/27 deb s&r ec 13.25 10115 exchangeable) 10 10/15
Government Ln Trs Hypo Investmentbank AG global mtn ser e equity-linked (reverse
zerocpntf ¢l 1-20 1001 covered bas 1.7 10/08 g%gga%gtr?ag?eleguit -linked (reverse 1015
Greenpoint Bk New York Ny Hypo Real Estate Bank AG 4
german bds 4 10/22 exchangeable) 13 10/15
sub bd 9.25 10/01 b sec pfandbriefe 3.625 1013 global mtn ser e equity-linked (reverse
GS Mtg Secs Corp Il i e exchangeable) 16.75 10121
Hypo Real Estate Bank Int’l AG g ) S
pass-thru ctf O 10/15 yp edbndte 1013 global mtn ser e equity-linked (reverse
pass-thru ctf 0 10/15 mtg pfandbriefe exchangeable) 22 10/21
pass-thru ctf 0 10/15 Hypo Real Estate Bank Intl AG global mtn ser e equity-linked (reverse
pass-thru ctf 0 10/15 step up german bd 10/19 exchangeable) 27.75 10/21
GS Mtge Secs Corp Il Hypo Tirol Bank AG global mtn ser e equity-linked (reverse
pass-thru ctf 10/15 gtd step up austrian bds 3 10719 exchangeable) 11.5 10/27
GS Trust 3 Hypo Tirol Bk AG global mtn ser e equity-linked (reverse
coll mtg oblig 8 10/27 austrian bd step up 4 10/14 exchangeable) 9.5 10/29
GTECH Hlidgs Corp step up austrian b_d 3 10/10 global mtn ser e equity-linked (reverse
nt rule 144a4.75 10/15 Hypothekenbank in Essen AG exchangeable) 10 10/29
s nta7s 10/15 public sector pfandbriefe 3.625 10/06 global mtn ser e equity-linked (reverse
Halliburton Co Hyundai Auto Receivables Trust F(ggmgeable) 10 linked 10/29
ntrule 144a5.5 10715 coll nt 2.99 10/15 global min ser & equity-linked (reverse
Il nt 3.02 10/15 exchangeable) 105 10/29
s nt5.5 10/15 COi lobal m ty-linked
Iton (Regional Muncipality of) coll nt 3.19 10715 global min ser & equity-linked (reverse
Hal g pality coll nt 4.06 1015 exchangesble) 12.5 10/29
deb 4.95 10111 dai o | di d global mtn ser e equity-linked (reverse
Hamburgische Landesbank Girozentrale Hyéjorl‘l r?tISCaplta Auto Funding Il Lt 10/29 exchangeable) 13.75 10/29
(Germany, Fed Rep) global mtn ser e equity-linked (reverse
bd 10/07 IFCO Systems NV exchangeable) 14.85 10/29
Harley Davidson Motorcycl Tr 2006-2 eur$ st secd nt rule 144a10.375 10/15 global mtn ser e equity-linked (reverse
coll notes 5.36 10/15 IKB Deutsche Industriebank AG exchangeable) 19.5 10/29
Harsco Fin B V german bd 3 1015 global mtn ser e equity-linked (reverse
gbp$ gtd nt reg s 7.25 10/27 IMCO Recycling Inc exchangeable) 22 10/29
Hartford Life Global Fdg Tr 2005-120 sr secd nt rule 144a10.375 10/15 global mtn ser e equity-linked (reverse
hartford income nt 4.75 10/15 srsecd nt ser b 10.375 10/15 exchangeable) 15.25 10/20
i ) _ Indonesia Gov't of global mtn ser e equity-linked (reverse
Hartford Life Global Fdg Tr 2005-129 government bds 12 10/15 exchangeable) 11.25 1027
hartford income nt 5 1015 lobal Fd global mtn ser e equity-linked (upside
Hartford Life Global Fdg Trust 2006-037 Ing USA Global Fdg Trust 1 autocallable rev exch) 11.4 10/25
i secd mtn 4.5 10/01 -
hart_f_ord incoment 5.25 10/15 Ing USA Global Fdg Trust 2 global mtn ser e equity-linked (upside
Hawaiian Tel Co S a i o 1001 autocallable rev exch) 11.75 10/29
1st mtg ser w 13.375 10/01 Interb SQA - global mtn zero cpn ser e commodity-linked
Hellenic Rys ( OSE ) nterbanca Sp (buffered return enh) 0 10/01
eur$ gtd nt reg s 5.875 10/12 fxdffltrt nt 5 10/28 global mtn zero cpn ser e commodity-linked
Hilton Group Finance (Jersey) Ltd International Bk For Recon & Dev (principal protected) 0 . 10/29
gtd cv eurobd 3.375 10/02 zar$emn 12625 10/04 global mtn zero cpn ser e commodity-linked
Honda Auto Receivables 2005-2 Owner Tr International Lease Fin Corp (principal protected) O o 10/29
coll nt 4.15 10/15 !:;C nt 3%2 igﬁg global mtln zero cpn ser e commodity-linked y
. ilfcnt 4. uarterly review) O 10/08
Hoggglﬁgtagkzg%?wables Owner Tr 10/15 ilfcnt4.4 10/15 gl(gbal mtr){zero cp)n ser e commodity-linked
ilfcnt 4.55 10/15 (quarterly review) O 10/22
Hongkong Land Treas Serv Pte Ltd ilfc nt 4.65 10/15 global mtn zero cpn ser e commodity-linked
gtd eurobd 3.01 10/04 ilfcnt 4.7 10/15 (return optimization) O 10/07
Horizon PCS Inc ilfcnt 4.8 10/15 global mtn zero cpn ser e currency-linked
srdisc nt rule 144a0 10/01 ilfcnt 4.8 10/15 (principal protected) O 10/21
s sub disc nt 14 10/01 ilfcnt 4.8 10/15 global mtn zero cpn ser e equity-linked 0 10/29
Household Fin Corp ilfcnt 4.85 10/15 global mtn zero cpn ser e equity-linked (return
hfcinter nt 4.25 10/15 ilfcnt 4.85 10/15 nts) 0 10/13
hfc inter nt 4.3 10/15 ilfcnt 4.85 10/15 global mtn zero cpn ser e equity-linked (return
hfcinter nt 4.5 10/15 ilfcnt 4.85 10/15 nts) 0 10/15
hfcinter nt 4.5 10/15 ilfcnt 4.85 10/15 global mtn zero cpn ser eindex-linked (barrier
hfcinter nt 4.5 10/15 ilfcnt 4.85 10/15 optimizatn sec) 0 10/29
HRPT Pptys Tr |:;c nt 335 ig;ig global mtn zero cpn ser eindex-linked (buffered
s nt 8.625 10/01 ilfcnt 4. return enh) O 10/08
B¢ Augnote T fen 4 BE | cmmmemmmeneinaien
Il nt 4. 10/1: H
coll nt 4.8 018 ilfcnt5 10/15 global mtn zero cpn ser e index-linked (buffered
Hsg?ééa? K o term s bk nt fltgrt 10/08 ifcnt 5 115 refurn enh) O o 10129
global medium term sr bk nt fitg rt 10/08 ::;g 2{ g igﬁg glot;alomtn zero cpn ser e index-linked (knock- 1021
global medium term & bk it zero cpn 0 10/22 ilfcnt5 10/15 gIO(;Jb)aI mtn zero cpn ser e index-linked (knock-
HSBC Bk USA NA ilfc nt 5.05 10/15 out) 0 10/26
ctfs zero cpn ctfs O 10/28 ilfc nt 5.05 10/15 global mtn zero cpn ser e index-linked (knock-
HSBC Finance Corp ilfcnt 5.1 10/15 out) 0 10/29
hsbc finance inter nt 5 10/15 ilfcnt 5.1 10/15 global mtn zero cpn ser e index-linked (principal
hsbe financeinter nt 5.1 10/15 ilfcnt 5.15 10/15 protected) O 10/29
hsbe finance inter nt 5.1 10/15 ilfcnt 5.15 10/15 global mtn zero cpn ser eindex-linked (return
ilfcnt 5.2 10/15 enh) 0 10/21
ilfcnt 5.25 10/15

Editor's Note: This section includes issues that have matured in 2010 as of the monthly publication deadline for this edition.
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ISSUE MATURITY ISSUE MATURITY ISSUE MATURITY
J P Morgan Chase & Co (continued) Landesbank Baden-Wuerttemberg (continued) Merrill Lynch & Co Inc (continued)
global mtn zero cpn ser e index-linked (return public sector pfandbriefe 3.75 10/29 mtn zero cpn ser ¢ currency-linked (principal
enh) 0 10/28 public-sector pfandbriefe 4.5 10/18 protected) O 10/20
global mtn zero cpn ser e index-linked (return nt) Landesbhank Baden-Wurttemberg mtn zero cpn ser ¢ equity-linked (leveraged index
0 . . . 10/14 german bd step-up 2.55 10/12 return nt) 0 o . 10/29
global mtn zero cpn ser eindex-linked (single mtg pfandbriefe 3.75 10/20 mtn zero cpn ser ¢ equity-linked (leveraged index
review) 0 L 10/25 public sector pfandbriefe 5.25 10/01 return nt) O o 10/29
mtn zero cpn ser e (principa protected) 0 10/29 public sector pfandbriefe 5.75 10/01 mtn zero cpn ser ¢ equity-linked (leveraged nt) O 10/04
mitn zero cpn ser e index-linked (annual review) Landesbank Berlin A G mtn zero cpn ser ¢ equity-linked (strategic accel
0 10/01 german nt fltg rt 10/05 redemption) O 10/05
mtn zero cpn ser e index-linked (annual review) . mtn zero cpn ser ¢ equity-linked (strategic accel
Landesbank Berlin GZ ;
0 10/04 erman bd 2.375 10/04 redemption) O 10/05
mtn zero cpn ser eindex-linked (annual review) g 5 . mtn zero cpn ser ¢ index-linked (annual review)
0 10/14 Landesbank Hessen Thueringen GZ 0 10/13
mitn zero cpn ser e index-linked (buffered equity) german bd 4.625 10122 mtn zero cpn ser ¢ index-linked (buffered return
0 10/29 pub sector pfandbriefe 2.7 ) 10/12 enh) 0 10/29
mtn zero cpn ser e index-linked (buffered return Landesbank Hessen-Thueringen mtn zero cpn ser ¢ index-linked (lesser index
enh) 0 10/15 Girozentrale (Helaba) (Germany, Fed annual review) 0 10/05
mtn zero cpn ser e index-linked (knock-out) O 10/29 bd 3.375 10/12 nt fltg rt index-flinked (proceeds) 10/04
mtn zero cpn ser e index-linked (lesser index bd 3.875 ] 10/15 Metallurg Hldgs Inc
annual review) 0 10/01 Landesbank Hessen-Thueringen GZ srsecd nt ¢l arule 144a10.5 10/01
min zero cpn ser e index-linked (lesser index gtd german nt zero cpn 0 10/28 Metris Master Tr
annual review) 0 ) ) 10113 Landesbank Rheinland-Pfalz GZ coll nt 10/20
mtn zero cpn ser e index-linked (lesser index gtd german bds 3.35 10/01 Metris Master Trust
annual review) 0 10119 gtd german bds 3.5 10/01 fr gibl ctfs 10120
J P Morgan Chase Bk . ) Landesbank Rheinland-Pfalz-Girozentrale Metris Secured Note Trust
medium term bk nt zero cpn index-linked O 10/14 (Germany Fed Rep) coll nts 10/20
medium term bk nt zero cpn index-linked O 10/29 d 4.75 10/01
; . fir rt asset bkd nt 10/20
Japan Fin Corp for Small & Med Enterprise bd 4.125 10/21 sub nt fltg rt 10/20
Japan bds 1.17 10/26 Landesbank Schleswig-Holstein Girozentrale METROPOLITAN WASH D C ARPTS AUTH
Japan Finance Corp for Municipal (Germany Fed Rep) ARPT SYS REV
Enterprises bd 4.125 10/08 pass thru ctf 10/01
japanese yen spec bd 1.9 10/19 LC Tr2 R )
4 Mexico Gov't of
Japan Gov't of coll nt 10/29 fltg rt mexican bds 10/07
government bds .8 10/15 tr ctf 10/29 e o
Miami-Dade Cnty Fla Aviation Rev
John Hancock Global Fdg Il LC Trust 2 pass-thru ctf 10/01
mtn rule 144a4.125 10/15 coll nt 10/29 i
- Michigan St Bldg Auth Rev
John Hancock Life Ins Co coll nts 10129 mun 2nd mkt derivative (fr) 10/15
signaturent 3.7 10115 iratfs 10129 Mincs-Cumberland |, Ltd
signature nt 3.75 10/15 Lee Cnty Fla Solid Waste Sys Rev fltrtnt 0 ' 10/05
signature nt 4.15 10/15 pass-thru ctf 10/01 izuho Bk
signature nt 4.2 10/15 Lehman Bros Hidgs Inc Mizuho Bk Ltd
signature nt 4.25 10/15 japan bd 1.15 10126 japan Eg 1 105 12
signature nt 4.25 10/15 mtn ser e 8 10/13 Japanbd .1 1027
signature nt 4.65 10/15 mtn ser g equity-linked 1.6 10/09 Mizuho Corporate Bank Ltd
signature nt 4.25 10/15 mtn fltg 1t ser i 6.3 10/18 japanbd .9 10727
signature nt 4.4 10/15 mtn ser h 4.804 10/20 Mizuho Corporate Bk Ltd
signature nt 4.45 10/15 mtn ser i equity-linked (pies) 6 10/12 japanbd .9 10/27
signature nt 4.5 10/15 mtn zero cpn ser i commodity-linked (enhanced Mobile Telesystems Fin SA
signature nt 4.55 10/15 participation) O 10/04 s nt rule 144a8.375 10/14
signature nt 4.7 10/15 mtn zero cpn ser i currency-linked (enhanced Montreal (Canada)
signature nt 4.7 10/15 participation) O 10/04 bd 6.2 10/27
signature nt 4.8 ) 10/15 mtn zero cpn ser i index-linked (buffered return deb 4.55 10/30
signature nt fltg rt (cpi) 2.43 10/15 enh) 0 10/03 Montreal Que
signature nt fltg rt (cpi) 2.4652 10/15 mtn zero cpn ser i index-linked (buffered return cad$ deb 4.3 10/15
signature nt fltg rt (cpi) 2.6 10/15 enh) 0 10/03 Morgan J P '& Co Inc
signature nt fltg rt (cpi) 2.6 10/15 mtn zero cpn ser i index-linked (return enhanced) su% nt 7.25 10001
Kansas City Southn Inds Inc 0 - ) 10/11 Morgan étanley
deb 12 10/01 motn zero cpn ser i index-linked (return enhanced) 1026 global min equity-linked ser f (elks) 13 10115
Kheops CDO | Ireland PLC Y
collnt37 10/08 Lennar Cor global mtn equity-linked ser f (elks) 9.5 10/25
- P global mtn ser f index-linked (capital protected)
coll nt 10/08 srnt rule 144a5.125 10/01 1 10/30
coll nt 10/08 srntserb5.125 10/01 . .
. lobal mti dex-linked (buffered ret
King Cnty Wash Hsg Auth Hsg Rev Lfa Foerderbank Bayern ge%h) (gn n zero cpn index-linked (buffered return 10/18
muni 2nd mkt derivatives 10/20 german bds 4.46 10/11 global mitn zero cpn ser f currency-linked (capital
Kinki Nippon Railway Co Ltd (Japan) german bonds 4.46 lo11 protected) 0 10/29
bd 2.35 10/25 London, City of global mtn zero cpn ser f equity-linked
Koninklijke KPN NV canadian debentures 4.7 10/26 (participation sec) 0 10/06
global bd rule 144a8 10/01 Majestic Star Casino LLC/Majestic Star global mtn zero cpn ser f index-linked ( bear mkt
nt8 10/01 Casino Cap Corp plus) 0 10/28
Korea Dev Bk srsecdnt 9.5 10/15 global mtn zero cpn ser f index-linked (absolute
Korean bd 1.66 10/12 sr secd nt rule 144a9.5 10/15 return barrier) 0 10/20
) sr secd nt rule 144a9.5 10/15 global mtn zero cpn ser f index-linked (buffered
Korea Gov't of
Malrite Communications Group Inc return enh) O 10/15
government bds 5.61 10/14 p . . .
government bds 10/22 conv sub deb 9 10/01 global mtn zero cpn ser f index-linked (jump
korean bds 5.05 10/28 Manufacturers & Traders Tr Co secs) 0 . . ) 1027
bnt8 10/01 global mtn zero cpn ser f index-linked (jump
Korea Rep o secs) 0 10/29
govt bd 3 X . 1031 Marshall & lisley Corp global mtn zero cpn ser f index-linked (plus) O 10/25
Kreditanstait fuer Wiederaufbau minote 4 10715 global mtn zero cpn ser f index-linked (plus) O 10/29
el.J(obd 85 ) 1027 Mattel Inc Muenchener Hypothekenbank EG
Kreditanstalt Fuer Wiederaufbau mtn ser b 6.75 10/07 covered bds .73 10/08
german bd 2.5 10/11 MBNA Credit Card Master Note Trust mtg pfandbriefe 10/01
Kreditanstalt Fur Wiederaufbau pass-thru ctf 0 10/15 mtg pfandbriefe 1.19 10/15
eur$ global bd 2.5 1011 P&IRVU C‘; 0 10515 public sector pfandbriefe 10118
Kroger Co passthrucif O 10115 Municipal Finance Authority of British
pursfltg rt 0 10/01 McDonalds Corp Columbia (Canada)
Landesbank Baden Wuerttemberg ipy$ emtn fitg rt .796 10126 deb 4.5 10/03
german bd step up 10/21 Memb%rworks Inc y Natexis Banques Populaires
german bd step up 3.1 10/25 sf sub nt conv 5.5 10/01 medium term bk nt fltg rt rule 144a (elxs) 10/15
public sector pfandbriefe 5.25 10/01 S sub nt conv rule 144a5.5 10/01 National Rural Utils Coop Fin Corp
Landesbank Baden-Wuerttemberg Mercer Intl Inc cfc inter nt utils coop fin 3.75 10/15
covered bds 4.625 10/29 St sub nt conv rule 14428.5 10115 cfc inter nt utils coop fin 4 10/15
fltg rt german nt 10/26 Sfsub nt conv 8.5 10115 cfcinter nt utils coop fin 4.25 10/15
german bd step-up 2.65 10/06 Merrill Lynch & Co Inc cfcinter nt utils coop fin 5 10/15
german bd step-up 2.85 10/21 mtnserb 7.3 10/13 coll trfltg rt ser e2 7.5 10/01
german bd zero cpn 0 10/28 mtn zero cpn rule 144a0 10/27 global coll tr bd 4.375 10/01
german bds 1.75 10/01 mandatory conv non cumulative pfd stk ser 1 Nationsbank Corp
german bds 5.66 10/15 priv placement 9 10/15 medium term sub nt ser d 7.1 10/15
german bds 4.7 10/22 merrill lynch core nt 4.3 10/27 medium term sub nt ser d 7 10/25
german bds 1.59 10/26 mtn ser ¢ equity-linked (monthly income Nationsrent Cos Inc
german bds 2.125 10/28 strategic return nt) 6 10/06 & secd nt 9.5 10/15
public sector pfandbriefe 0 10/28 :

Editor's Note: This section includes issues that have matured in 2010 as of the monthly publication deadline for this edition.
Note: Moody’s0 ratings are subject to change. Because of the possible time lapse between Moody’ sJ assignment or change of arating and your use of this monthly publication, we suggest you verify
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Nationsrent Cos Inc (continued) Prestige Auto Recs Trust Royal Bk CDA (continued)
sr secd nt rule 144a9.5 10/15 coll nt 0 10/15 global medium term sr nt ser d equity- linked
Navistar Financial 2003-B Owner Trust coll nt0 10/15 (reverse conv) 11.5 o 10/20
coll nt0 10/15 Principal Life Global Fdg 1 global medium term sr nt ser d equity- linked
coll nt3.79 10/15 mtnrule 144a4.4 10/01 (reverse conv) 12 o 10/20
New Jersey Nat Gas Co Principal Life Income Funding Trust 2004- global medium term sr nt ser d equity- linked
secd mitn Ser cc rule 144a 6.875 10/01 59 I(f%\gﬂef e eg?”") t12-25 t cer d eaity-linked 10/20
Nissan Auto Receivables 2008-B Owner Tr principal life core nt 4.1 10/15 Sreversocom) 12 oo ¢ caHIm 10119
coll nt 3.8 10/15 Principal Life Income Funding Trust 2005- global medium term s nt ser d equity-linked
Nissan Auto Receivables Owner Tr 102 (reverse conv) 10.25 10/29
coll nt 4.18 . 10115 principd life core nt 4.85 10115 global medium term sr nt ser d equity-linked
Norddeutsche Landesbank Girozentrale PYOTII?lftB-? t28024 Plc 10028 (reverse conv) 10.25 10/29
bd 4.25 10/01 colt fitrtn lobal medium term sr nt ser d equity-linked
german bd 2.25 10/20 coll fltrtnt0 10/28 g(reverse conv) 11 equity 10/29
mtg pfandbriefe 4 10/20 coll fitrtnt 0 10/28 global medium term sr nt ser d equity-linked
Norddeutsche Landesbank Girozentrale gg” Htt(r)t nto iggg (reverse conv) 11.25 10/29
(Nord LB) (Germany) global medium term sr nt ser d equity-linked
bd 4.25 10/01 fit rt coll mtg bd 0 10/28 (reverse conv) 12 10/29
Norddeutsche Landesbank GZ Promsvyazbank global medium term sr nt ser d equity-linked
german bds 5.75 10/01 loan partn nt 8.5 10/04 (reverse conv) 12.25 10/29
german bds 2 10/13 Prospect 6 (Jersey) Ltd global medium term sr nt ser d equity-linked
gtd german bd 3.5 10/15 coll nt0 10/16 (reverse conv) 12.25 10/29
gtd german bd zero cpn 0 10/28 coll nto 10/16 gl(obal medi um)term sr nt ser d equity-linked y
public sector pfandbriefe 10/20 Prudential Finl Inc reverse conv) 12.75 o 10/29
public sector pfandbriefe 3.625 10/28 prudential finl inter nt 4.5 10/15 gl(obaJ medi um)tje-rSrT% st nt ser d equity-linked 1029
Nordrhein-Westfalen Land of prudential finl inter nt 4.5 1015 reverse conv) 13. -
fltg rt german nt 10/25 prudential finl inter nt 5 10/15 global medium term sr nt ser d equity-linked
fltg rt german nt 10/28 prudential finl inter nt 5 10/15 (reverse conv) 13.6 o 10/29
german bds 4.2 10/15 prudential finl inter nt 5.1 10/15 gl(obal medi um)t%rr; 5sr nt ser d equity-linked 1020
Nordrhein-Westfalen, Land of Prudential Mtg Cap Co Il LLC reverse conv) 3. i
german bonds 4.375 10/30 pass thru of 10/05 gt?gfageggﬂrc)ﬁ’gg nt ser d equity-linked 10129
i ass thru ¢ - A
Noprg;;grrg cthrgdlt Card Master Notes Trust 1013 Ba&thru af 10/06 global medium term sr nt ser d equity-linked
pass-thru cif 0 1013 pass thru ctf 10/06 (reverse conv) 14.25 o 10/29
Norinehukin BK pass thru ctf 10/06 global medium t]e-Lisr nt ser d equity-linked 10129
japan bd .1 10/12 Prudential Mtge Capital Co Il LLC I((;%Iajerriee(c:l?nr\llw)te'rhsr nt ser d equity-linked
japan bd .1 10127 pass thru cff 10/06 Oiroverse cony) 14.75 R 10/29
japan bd .9 10127 passthru ctf 1006 lobal medium term st nt ser d equity-linked
) pass-thru ctf 10/06 g equity
Nodrég Bay (City of Canada) y prudential Secs Inc (reverse conv) 14.75 10/29
5 10/01 4 global medium term sr nt ser d equity-linked
deb 6.25 10/16 muni 2nd mkt 10 10/01 (reverse conv) 15 10/29
deb 6.65 10/16 Pylos Il Ltd global medium term sr nt ser d equity-linked
Northern Rock PLC coll nt 2.95 10/31 (reverse conv) 15 10/29
mitn fltg rt .61781 10/21 Rabo Financial Products BV global medium term sr nt ser d equity-linked
NTL Communications Corp mtn 2 10/21 (reverse conv) 15.25 o 10/29
s nt rule 144a11.875 10/01 Raiffeisen Schweiz global medium term sr nt ser d equity-linked
srntser b 11.875 10/01 swiss bds 3.14 10/18 (reverse conv) 15.25 o 10/29
Nuevo Energy Co Regie Autonome Des Transports Parisiens gl((r)g/ajer?eegg\?)[%rgg nt ser d equity-linked 1029
s sub nt rule 144a9.375 10/01 eur$ emtn 5.75 10/25 ¢ - _
sr sub nt ser b 9.375 10/01 Regie Autonome Des Transports Parisiens gl(?g?lerrgeegg:]r\’?)t%rgsr nt ser d equity-linked 10129
Nykredietd '?JSa'kTEd“ AIS y (RAbEPS) 7(grance) 10025 global medium term sr nt ser d equity-linked
cover s 2 10/01 €uro -
covered bds 4 10/01 Residential Funding Mortgage Securities | gl(g%\élerrfeg(i)gr\gt?fr?s nt ser d equity-linked 10729
Oesterreichische Kontrollbank AG ) |”Cl-) M;)rtgagttahPacsifs-;l'hr 10025 (reverse conv) 16.75 10/29
nt4.25 10/06 Jr sub mtg pass-thru global medium term sr nt ser d equity-linked
Option One Mortgage Securities Corp NIM ;?ﬁg‘gmﬁgfg 7 iggg (reverse conv) 16.75 10/29
Trust ol global medium term sr nt ser d equity-linked
coll nt 0 10/25 Rheinische Hypothekenbank (RHEINHYP) (reverse conv) 16.75 10/29
Orico Hybrid Tr 2003-1 public sector pfandbriefe 6 10/29 global medium term sr nt ser d equity-linked
pass-thru ctf 10/08 Rosy Blue Carat S.A. (reverse conv) 17.15 10/29
pass-thru ctf 10/08 coll fltrtntO 10/10 global medium term sr nt ser d equity-linked
Orso Funding CMBS 2005-3 Tr Royal Bank of Canada (reverse conv) 17.5 o 10/29
pass-thru ctf 10/27 swissbd 1.625 10/27 global medium term sr nt ser d equity-linked
pass-thru ctf 10/27 Royal Bank of Scotland NV Australian gl(z)%\;lerrfeg(i)gr\gtgfr?s' it ser d ecity-inked 10/29
pass-thru ctf 10/27 Branch -
pass-thru ctf 10/27 gtd australian bds 4 10/06 (reverse conv) 17.5 . 10729
pass-thru ctf 10/27 gtd fltg rt australian nt 10/06 gl(?g/alerq;egg m%ﬂ% s nt ser d equity-linked 1099
Orso Funding CMBS Tr Royal Bank of Scotland Plc ; - .
passthru ctf 10/27 Zero cpn indx Ikd eurobd O 10/20 gl(?g?ler';eggﬂc)t%”;g nt ser d equity-linked 10129
passthru ctf 10/27 Royal Bk CDA i ; ity-li
pass thru cif 10727 cad$ dep nt step-up 4 10114 O ot oy gt ser  exuity-linked 1029
pass thru off 10/27 global medium term sr nt equity-linked ser ¢ global medium term sr nt ser d equity-linked
Oxford Automotive Inc (reverseconv) 12.5 10/29 (reverse conv) 19.25 10/29
sr secd 2nd lien nt rule 144a 12 10/15 global medium term sr nt equity-linked ser ¢ i " it
2 global medium term sr nt ser d equity-linked
Pacific Northwest Bell Tel Co (reverse conv) 12.25 . 10719 (reverse conv) 19.25 10/29
deb 8.625 10/01 global medium term sr nt equity-linked ser d global medium term sr nt ser d equity-linked
Pacific Pwr & Lt Co (reverse conv) 10.5 o 10/29 (reverse conv) 20 10/29
1st mtg 14.75 10/01 global medium term s nt equity-linked ser d global medium term sr nt ser d equity-linked
ifi (reverse conv) 10.5 10729 reverse conv) 20.75 10/29
PacifiCorp lobal medium term sr nt equity-linked ser d ( onv) 20. ity i
1st mtg bd ser c-u 8.271 10/01 g & global medium term sr nt ser d equity-linked
9 (reverse conv) 11 10/29
Pemex Project Fdg Master Tr lobal medium term st nt equity-linked ser d (reverse conv) 21 I 10729
global mtn ser 29125 1013 glo e equity-linked ser 10029 global medium term sr nt ser d equity-linked
lobal mtn ser ardle 14429.125 1013 (reverse com) L1 ity (reverse conv) 21.25 10/29
9 e ; global medium term sr nt equity-linked ser d global medium term sr nt ser d equity-linked
Peégk))hig :?rasﬂewo SA (Brazil) 1001 (reverse conv) 12.15 10/29 (reverse conv) 22.25 10129
. global medium term sr nt equity-linked ser d ; " ity i
Petroplus Fdg BV (reverse conv) 12.25 10/29 gl(?gvalerrgeeggrl]r\];\)tgzrgg nt ser d equity-linked 10/29
eur$ s nt rule 144a10.5 10/15 global medium term sr nt equity-linked ser d global medium term s nt ser d equity-linked
Pfandbriefbank Schweizerischer (reverse conv) 16.75 Lo 10/29 (reverse conv) 25 10/29
Hypothekarinstitute global medium term s nt ser d equity- linked global medium term sr nt ser d equity-linked
4.25 10/16 (reverse conv) 9.3 - 10712 (reverse conv) 25 10/29
covered bds 4.25 10/16 global medium term sr nt ser d equity- linked global medium term st nt ser d equity-linked
Philadelphia Elec Co (reverse conv) 10 - 10120 (reverse conv) 25.25 10/29
1st & ref mig 15.375 10/01 global medium term.sr nt ser d equity- linked 10120 global medium term st nt ser d equity-linked
PNC Bk N A Pittsburgh PA l(f%‘;?seeg?m’)t 'S it <er d eqity- linked (reverse conv) 27.75 10/29
medium term bk nt (exls) 2.75 10/27 g((r)everg:‘ c:)Lrl{\?) fon;g ntser d equity-fin 1020 global medium term sr nt zero cpn ser a0 10/29
PNC Mortgage Acceptance Corp - : . global mtn zero cpn equity-linked ser ¢ (direct
global medium term sr nt ser d equity- linked
comml mtg pass-thru ctfs 7.74 10/12 (reverse conv) 11.25 10120 investmentnt) 0 ) . 10/08
comml mtg pass-thru ctfs 8.113 10/12 : . Sl global mtn zero cpn index-linked ser ¢ (principal
global medium term sr nt ser d equity- linked
ass thru ctf 6.22 10/12 protected) O 10715
P (reverse conv) 11.5 10/20
pass thru ctf 8.393 10/12
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Royal Bk CDA (continued) Sparkasse KoelnBonn (continued) United States Treas Nt Stripped Prin Pmt
global mtn zero cpn index-linked ser ¢ (principal german nt fltg rt 10/12 treas nt stripped prin pmt 0 10/15
protected) O 10/29 step up german bds 4.45 10/18 treas nt stripped prin pmt O 10/31
Royal Bk CDA Montreal Que Standard Chartered Bk United States Treas Sec Stripped Int Pmt
dep nt 4.75 10/28 sub emtn fltg rt 1.91781 10/20 tint 0 10/15
Royal Bk Scotland N V Sumitomo Electric Industries Ltd (Japan) tint 0 10/15
rbs nt equity-linked (knock-in reverse exch) 10.5 10/13 bd 1.97 10/27 tint 0 10/31
rbs nt equity-linked (knock-in reverse exch) 21.5 10/20 Sumitomo Mitsui Banking Corp Upgrade S.p.A
rbs nt equity-linked (knock-in reverse exch) 9 10/29 japan bd .86 10/20 coll nt 0 10/20
rbs nt equity-linked (knock-in reverse exch) 11 10/29 Sumitomo Realty & Dev C Ltd coll nt0 10/20
rbs nt equity-linked (knock-in reverse exch) japan bd 1.18 10/28 USAA Auto Owner Tr
17 . 10/29 Suncorp Metway Ltd coll nt 4.27 10/15
rbs nt equity-linked (knock-in reverse exch) 12 10/29 emtn fltg rt .984 10125 USAA Auto Owner Tr 2009-1
rbs nt equity-linked (knock-in reverse exch) 12 10/29 coll nt 1.707 10/15
rbs nt equity-linked (knock-in reverse exch) Swedbank Mtge AB USAA Federal Savi Bank
12.05 10/29 covered bds 895 10/22 A Federal Savings Ban 1015
rbs nt equity-linked (knock-in reverse exch) Swedish Export Cr Corp 00” nt 321 10/15
16.75 10/29 min fltg rt ser e index-linked .01938 10/04 coll nt 3.
rbs nt equity-linked (knock-in reverse exch) 9.5 10/29 mtn zero cpn ser d index-linked (buffer nt) 0 10/15 V F Corp
rbs nt equity-linked (knock-in reverse exch) 10 10/29 Swisscom AG bd rule 144a8.5 10/01
rbs nt equity-linked (knock-in reverse exch) swiss bds 3.25 10/22 nt8.5 lo/01
1075 . 10/29 Target Credit Card Mastr Trust Vancouver B C
rbs nt equity-linked (knock-in reverse exch) 12.5 10/29 coll nt 10/25 cad$ deb 3.6 ! 10/06
Russian Standard Finance SA TDL Infomedia Hidgs Ltd Vanderbilt Mortgage and Finance, Inc.
mtnrule 144a7.5 10/07 s disc nt rule 144a0 10/15 pass thru ctf 10/07
Sacramento Cnty Calif Hsg Auth TDL Infomedia Hldgs PLC Volkswagen Auto Lease Tr
pass-thru ctf 10/01 srdiscnt 155 10/15 coll nt 3.94 10/20
pass-thru ctf 10/01 Telecom Italia Ca Waterloo Ont Regl Munc CDs
Sairgroup Fin NI BV s nt 4.875 P 10/01 cad$ deb 4.2 10/30
eur$ gtd bd reg s 6.625 10/06 Tesco PLC Weingarten RIty Invs
Santoshi CLO 2009 Tokutei Mokuteki Kaisha gbp$ emtn 6.625 10/12 mtn ser a4.48 10/31
coll nt 10/07 Tiers Prima CDO Wells Fargo & Co
Santoshi Clo2009 coll nt 10/05 mtn ser e 3.98 10/29
coll nt 10/05 Tokai Finance (Curacao) NV WestLB AG
SARM Net Int Margin Nt gtd sub eurobd(s_g ) 10113 german Bg f?g-Qe5d Jfitart i%g
coll nts5.4 10/25 i german IX ]
passthru cff 4 1025 Tokyo Electric Power Co Inc (The) (Japan) 10127 german Bg ;tep-up 317 igﬁg
Schering-Plough Corporation Total Fina EIf SA german ep-up
global bonds 5 1001 %aurs b 5,65 10/24 gipmggvb’g%g 401 oh
SEBAG Toyota Mtr Cr Corp covered bds2 10/08
covered bds ) 10/20 mtn fltg/fixed rt ser b 5.2 10/30 german bds 1.35 10/13
Securitized Asset Backed Receivables LLC mtn ser b 5.11 10/12 german bds 1.36 10/22
1200 1025 mtn ser b 3.3 10/21 german bds 5.825 10/29
pass-thru mtnser b 5.2 10/29
Sierra Pac Pwr Co tmce core nt ser b 5 1020 WGg Bk Westdeutsche Genoss Zentralbank
SLll\jt Entg ser s14.625 10/01 . tmclc cori _r;t sz' 25.3 " 10/20 german bd 1.95 10/15
orp ravelers Life nnuity i i
mitn fltg rt ser a (cpi) 3.1033 10/01 mtn rule 1442425 001 | e o et A 10/01
SLM Student Loan Trust Turkey Rep ctf ben int rule 144a6.375 10/01
coll flitrt nt O 10/25 govt bd 10/13 Woori Bk
;?(')'b;"t oo 18@2 U ggﬁgdj Bih 10/13 global megdium term bk nt rule 1442 4.875 10/06
ersey Br| i i
Societe de Finment de L'Economie mtn zero cpn ser a equity-linked O 10/07 W%{)lﬁ n?r’grglAuto Receivables Tr 10/15
Francaise mtn zero cpn commodity-linked (return R
gtd global bds 1.5 10/29 optimization secs) 0 1020 | Wuerttembergische Hypothekenbank AG 1018
Societe de Transport de Montreal mtn zero cpn index-linked (return optimization apl N
gtd canadian bds 5 10/24 secs) 0 10/08 Wouerttembergische Hypothekenbank AG
Sofinco UBS AG London Brh e iy pfandibridde 5.75 1019
eur$ sub nt fltg rt reg s 1.704 10/05 mitn equity-linked (yield optimization nts) 10.6 10/21 XTFI)? A Inc Gtd P )
South Jersey Gas Co mtn equity-linked (yield optimization nts) 11 10/21 mih ser ¢ 6.96 10/18
secd mtn ser 2 1998-2 6.12 10/22 UBS AG Stamford Brh hi CLO2
mtn 5.75 10/18 Yontoshi CLO!
Southwestern Bell Tel Co coll nt 10/05
mtn fltg rt 10/18 . L
mtn ser ¢ 6.28 10/04 T It vork R M lity of
mtn ser ¢ 6.24 10/05 United Air Lines Inc ork Regional Municipality o
mtn ser ¢ 6.32 1012 pass thru tr ctf ser 2000-2 ¢l a-1 7.032 10/01 canadian debentures 4.4 10/28
Spacehab Inc United Parcel Svc Inc York, Regional Municipality of
s nt conv 5.5 10/15 upsnt 4 10115 7 deb 58'8 " 10731
SpareBank 1 Boligkreditit AS Mtge upsnt 5 10715 ions Bancorporation
pcoll nt4.5 9 9 10/01 United States Can Co medium term sr nt ser a5.5 10/29
Sparkasse KoelnBonn gtd sr sub nt rule 144a12.375 10/01
german nt fltg rt 10/11 srsub nt ser b 12.375 10/01

Editor's Note: This section includes issues that have matured in 2010 as of the monthly publication deadline for this edition.
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ABN Amro Mortgage Corp Bank New York Co Inc (continued) Citibank Cr Card Issuance Tr
mtg pass thru ctf 0 03/25/2033 - 10/25 medium term sr sub nt ser f (core nt) 5.45 coll nt 4.75 10/20/2010 100. 10/20
AES Corp 04/15/2030 100. 10/15 | citigroup Global Mkts Hidgs Inc
s secd 2nd pr|0r|[y nt rule 144a8.75 medium term sr sub nt ser f (core nt) 5.6 retail mtn ser ¢ 5.5 10/15/2018 100. 10/15
05/15/2013 101.458 10/08 04/15/2030 100. 10715 | Citigroup Mtge Loan Tr Series 2004-
Alabama Pwr Co medium term sr sub nt ser f (core nt) 5.65 NCM1
St ser aafgic ins 5,625 04/15/2034 100. 10129 041512050 100. 10715 | passthru ctf 6.75 04/25/2034 -~ 1028
> medium term sr sub nt ser f (core nt) 5.75 City Natl Cap Tr |
Alliant Techsystems Inc 04/15/2030 100. 10/15 ytd . Ia[ri)vetr ol se05 9,625
sr sub nt conv 2.75 02/15/2024 100. 10/14 medium term st sub nt ser f (core nt) 5.5 902/611/2%40 P . 100, 1016
A s mltf) nt conv I2.75 09/15/1?011 100. 10/14 g15,2030 X . 100. 10/15 Clocs Pur LLC .
mer Express Issuance Ir medium term sr sub nt ser f (corent) 5.5 A
coll nt 09/15/2011 100. 10/15 10/15/2030 ( ) 100. 10/15 nt arr_]bac ins (iq notes) 6.125 03/01/2017 100. 10/20
coll nt 09/15/2011 100. 10/15 medium term sr sub nt ser f (core nt) 5.55 Comerica Cap Tr |l
coll nt 09/15/2011 100. 10/15 10/15/2030 100. 10/15 cap secs fixed/fltg rt 6.576 02/02/2082 100. 10/01
Anadarko Fin medium term sr sub nt ser f (core nt) 5.7 COMET Capital One Multi asset
srnt ser b 6.75 05/01/2011 103.188 10/29 10/15/2030 100. 10/15 Execution Tr
Apartment Invt & Mgmt Co medium term sr sub nt ser i (core nt) 5.75 coll nt 08/15/2013 100. 10/15
perp cumulative pfd stk cl g 9.375 100. 10/07 10/15/2021 . 100. 10/15 | Consumers Energy Co
BA Master Credit Card Tr Il medium term sr sub nt ser i (corent) 5.8 s secd it (iq nt) ambac ins 5.65
coll nt 03/15/2013 100. 10/15 10/15/2021 : 100. 10/15 04/15/2035 100. 10/15
Banco Votorantim SA medium term sr sub nt ser i (core nt) 5.9 Continental Airls Inc
global mtn rule 144a 6.875 10/14/2015 100. 10/14 1082021 e 0 505 100. 10115 pass thru ctf ser 2000-2 ¢l &2 7.487
Bank Amer Corp medium term sr sub nt ser i (core nt) 5. 04/02/2012 100. 10/02
- 10/15/2021 100. 10/15 Corts Tr For Dow Chem Co
mtn fltg rt ser | commodity-linked .25625 medium term sr sub nt ser i (core nt) 5.65
02/25/2011 100. 10/06 corp-backed tr ctfs cl a(corts) 6.375
index-li i 04/15/2022 100. 10115 11/01/2029 100. 10/22
mtn zero cpn ser | index-linked (strategic medium term sr sub nt ser i (core nt) 5.65 "
mﬁgg{)ﬁﬁlrgrﬁ%gxﬁ%%%}aeglc 113.9 10/04 04/15/2022 100. 10/15 Corgsop'prust Il Bellsouth Debentures
accelerated redemp) 0 10/04/2011 11125 10004 | MMM ST subntseri (corent) 5.75 100, 1015 | cortscfs 100. 10/01
Bank New York Co Inc medium term sr sub nt ser i (corent) 5.75 Credit Suisse First Boston (USA) Inc
medium term sr sub nt ser f 5.31 04/15/2022 100. 10/15 bds .8383 07/15/2032 ---- 10/14
04/30/2018 100. 10730 | Bank New York Mellon Corp Credit Suisse First Boston N Y Brh
medium term sr sub nt ser f (core nt) 5.3 medium term sr sub nt ser i (core nt) 5.6 medium term s nt 10.5 01/04/2011 100. 10/04
10/15/2018 100. 10/15 10/17/2022 100. 10/15 medium term s nt 17.5 01/25/2011 100. 10/25
medium term sr sub nt ser f (core nt) 5.45 medium term sr sub nt ser i (core nt) 5.8 medium term sr nt fltg rt 07/29/2011 100. 10/29
10/15/2018 100. 10/15 10/17/2022 100. 10/15 mtn fltg rt 10/14/2011 100. 10/14
medium term sr sub nt ser f (core nt) 5.5 medium term sr sub nt ser i (core nt) 5.85 Credit Suisse Nassau Br
10/15/2018 100. 10/15 10/17/2022 100. 10/15 mitn equity-linked (callable yield) 10
medium term sr sub nt ser f (corent) 5.6 medium term st sub nt ser i (core nt) 5.85 01/10/2011 100. 10/08
10/15/2018 100. 10/15 10/17/2022 100. 10/15 mitn index-linked (callable yield) 8
medium term sr sub nt ser f (corent) 5.7 medium term sr sub nt ser i (core nt) 5.9 01/10/2011 100. 10/08
134,15’2?13 bt ser f 0 505 100. 10715 10/17/2022 100. 10/15 mtn index-linked (callable yield) 11.5
Ml T term S sub it ser (corent) 5. 100, 10/15 | Barclays Bk PLC 01/10/2011 100. 10/08
medium term s sub nt ser f (core nt) 5.35 . global mtn equity-linked ser a e-5643 Credit Suisse Nassau Brh
04/15/2019 . 100. 10/15 (callable reverse conv) 14.5 12/16/2010 100. 10/18 mtn eqwty Ilnked (callableyield) 15.25
medium term sr sub nt ser f (core nt) 5.4 ’ global mtn equity-linked ser a e-5658 12/02/2010 . 100. 10/04
04/15/2019 . 100. 10/15 (callable reverse conv) 10.5 12/20/2010 100. 10/18 mtn equity-linked (callable yield) 11
medium term s sub nt ser f (core nt) 5.5 ) mitn fixed/fltg rt ser a (callable cms 12/03/2010 . 100. 10/04
04/15/2019 . 100. 10/15 steepener) 10 10/28/2024 100. 10/28 mtn equity-linked (callable yield) 20.7
medium term sr sub nt ser f (core nt) 5.15 ’ mitn fixed/fltg rt ser a (callable cms 01/07/2011 . 100. 10/07
10/15/2019 . 100. 10/15 steepener) 11 10/29/2024 100. 10/29 mitn fltg rt index-linked (performance
medium term sr sub nt ser f (core nt) 5.25 . mtn fixed/fltg rt ser a (callable cms yield nts) 01/30/2012 ) 100. 10/29
10/15/2019 - 100. 10/15 steepener) 12.5 10/29/2024 100. 10/29 mtn index-linked (callable yield) 9
medium term st sub nt ser f (core nt) 5.25 . mtn zero cpn ser acommodity-linked 12/30/2010 100. 10/29
10/15/2019 - 100. 10/15 (quarterly review nts) 0 10/24/2011 100. 10/25 CS First Boston Mtge Secs Corp
medium term sr sub nt ser f (core nt) 5.4 ’ mtn zero cpn ser acommodity-linked pass-thru ctf 5.25 09/25/2033 100. 10/25
10/15/2019 ) 100. 10/15 (quarterly review) 0 10/11/2011 1045 10113 | csN Is X Corp
i Beverages & More Inc erp nt rule 144a9.5 100. 10/14
medium tern s subnt ser f (core nt) 5.25 100, 1015 o secd nt rule 144 9.25 03/01/2012 102313 1027 | o Tﬁerapeutics Inc
medium term sr sub nt ser f (core nt) 5.5 Bevmo Inter Hidgs Inc sr sub nt conv 2.75 05/16/2012 100.688 10/21
04/16/2029 100. 10/15 st secd pik nt rule 144a 13 06/15/2012 100. 10/27 s sub nt conv 3.25 08/16/2013 101.219 10/21
medium term sr sub nt ser f (core nt) 5.55 BFD Pfd Cap Tr lI Deutsche Bk AG London
04/16/2029 100. 10/15 cap secs ser b 10.875 10/01/2030 100. 10/01 global gtd bd 10/12/2010 107.39 10/07
medium term sr sub nt ser f (core nt) 5.65 BNP Paribas / BNP Paribas U S global mtn zero cpn ser a equity-linked
04/16/2029 100. 10/15 medium term sr nt 11 07/25/2011 100. 10/25 (autocallable opt sec) 0 09/22/2011 101.38 10/22
medium term sr sub nt ser f (core nt) 5.3 medium term sr nt zero cpn 0 10/06/2011 108. 10/06 global mtn zero cpn ser a equity-linked
10/15/2029 100. 10/15 | BNP Paribas Cap Tr (autocallable opt secs) 0 09/22/2011 102.13 10/22
medium term sr sub nt ser f (corent) 5.4 perp non cumulative tr pfd secs fixed/fltg global mtn zero cpn ser aindex-linked
13_15/21029 bt sor 054 100. 10/15 1t rule 144a9.003 100. 10/25 (market contribution sec) 0 10/06/2014 986.17 10/21
mlO/IiJSr}qZC%g]gw nt ser f (corent) 5. 100. 10715 | Brigham Expl Co Deutsche Bk AG N Y Brh
medium term st sub nt ser f (core nt) 5.55 - s nt 9.625 05/01/2014 104.813 10/08 ctf of dep fixed/fltg rt 04/20/2015 100. 10/20
10/15/2029 ’ 100. 10/15 | Buckeye Technologies Inc Eastman Kodak Co
medium term s sub nt ser  (core nt) 5.35 s nt'8.5 10/01/2013 101.417 10/01 st nt conv 3.375 10/15/2033 100. 10/15
04/15/2020 100. 10/15 | Capital One Multi-Asset Execution E”J‘ggq){g'—éj |5”g 04/01/2019 100, 10/25
medium term sr sub nt ser f (corent) 5.5 Trust - -
04/15/2020 ( ) 100. 10/15 coll nt 4.79 08/15/2013 100. 10/15 1st mtg bd 5.56 09/01/2015 100. 10/25
medium term sr sub nt ser f (core nt) 5.55 coll nt 6 08/15/2013 100. 10/15 Exco Res Inc
04/15/2020 100. 10/15 | CarMax Auto Owner Tr s secd nt 7.25 01/15/2011 100. 10/15
medium term sr sub nt ser f (corent) 5.6 coll nt 04/16/2012 100. 10/15 Ford Mtr Cr Co
04/15/2020 100. 10/15 coll nt 03/15/2013 100. 10/15 retail nt (cobra) 5.4 10/20/2011 100. 10/20
me(ai u5n/'1 term sr sub nt ser f (core nt) 5.4 y Carnival Corp retaj: nt Ecolgrag gjs 1%2/262/(2)3%1 %88 %8%8
10/15/2020 100. 10/15 sr deb conv 2 04/15/2021 100. 10/25 retail nt (cobra) 5. .
medium term sr sub nt ser f (core nt) 5.45 Caterpillar Finl Svcs Corp retail nt (cobra) 5.5 10/20/2011 100. 10/20
10/15/2020 100. 10/15 power nt 6 10/15/2022 100. 10/15 | France Telecom
medium term st sub nt ser f (corent) 5.5 power nt 6 10/15/2022 100. 10/15 nt 7.75 03/01/2011 102.878 10/08
10/15/2020 100. 10/15 power nt 5.75 10/15/2026 100. 10/15 | French Lick Resorts & Casino LLC /
medium term sr sub nt ser f (core nt) 5.65 power nt 5.75 10/15/2026 100. 10/15 Corp
10/15/2020 100. 10115 power nt 6 10/15/2026 100. 10/15 1st mig bd 10.75 04/15/2014 105.375 10/15
moef/'lllf}ﬁztgfln st sub nt ser f (corent) 5.85 100, 101 power nt 6 10/15/2026 100. 10/15 1st mtg nt rule 144a 10.75 04/15/2014 105.375 10/15
mediu5m ?erm s sub nt ser f (core nt) 6.05 00. 1015 Chase Issuance Tr Goldman Sachs Group Inc
04/15/2021 - 100. 10/15 coll nt 4.65 12/17/2012 100. 10/15 mtn fixed/fltg rt ser d 6 01/29/2025 100. 10/29
medium term s sub nt ser f (core nt) 6.1 . Cinemark USA Inc mtn fixed/fltg rt ser d (callable cms) 9.5
04/15/2021 100. 10/15 s sub nt 9 02/01/2013 1015 10/14 07/29/2024 100. 10/29
medium term st sub nt ser f (core nt) 6.15 Cit %TOUP Edg CobDl%l £_5Lg5/0112013 1035 1021 rrgr;/gx/edlfltg rtser d (callable cms) 11 100. 10/29
04/15/2021 100. 10/15 s secd nt ser b 10, : '
8&: s secd nt ser b 10.25 05/01/2014 1035 10/21 mtn ser d step-up 4 04/26/2020 100. 10729

Editor's Note: This section includes issues that have been redeemed in 2010 as of the monthly publication deadline for this edition.

Note: Moody’s0 ratings are subject to change. Because of the possible time lapse between Moody’ sJ assignment or change of arating and your use of this monthly publication, we suggest you verify
the current rating of any security or issuer in which you are interested. For standard abbreviations and symbols, see page 8.
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REDEMPTION REDEMPTION REDEMPTION
ISSUE PRICE  DATE ISSUE PRICE  DATE ISSUE PRICE  DATE
Goldman Sachs Group Inc (continued) Jostens IH Corp Royal Bk CDA (continued)
mtn zero cpn ser d index-linked gtd sr sub nt 7.625 10/01/2012 100. 10/21 global medium term sr nt ser d step-up 2
(autocallable buffered nts) 0 04/11/2011 101.13 10/12 Mentor Graphics Corp 04/20/2015 100. 10/20
mtn zero cpn ser d index-linked sub deb fltg rt conv 2.07406 08/06/2023 100. 10/12 global medium term sr nt ser d step-up 2
(autocallable buffered nts) 0 04/11/2011 101.2 10/12 i 10/20/2015 100. 10/20
€ > errill Lync 0 Inc ;
Merrill L h & Co |
mtn zero cpn ser d index-linked mitn fixed/fltg rt ser ¢ (cms) 9.125 global medium term sr nt ser d step-up 2.5
(autocallable buffered nts) 008/15/2011  102.1 10/14 01/28/2028 100. 10/28 04/20/2017 100. 10/20
Goodrich Cor i ; : ’ global medium term sr nt ser d step-up 2
nt 7.625 12/1%/2012 114514 1012 Mo%loe Satellite Ventures Lp / MSV Fin ,04@9’2?1% t O igg %8;(2)3
Gulf Pwr Co s secd disc nt rule 144a 14 04/01/2013 107. 10/31 gopa min g it ser ¢ . U/l :
srnt ser i x| cap ins 5.75 09/15/2033 100. 10114 | Morgan Stanley gl(gll}aﬂ ocr;tlr;tz,g% °P2e?;§ 8%‘5?53[2' 311I<1ed 100, 1018
s nt ser j 5.875 04/01/2044 100. 10/14 global mtn fixed/fltg rt 7.5 04/15/2025 100. 10115 | oz lee Cor P :
Hartford Life Global Fdg Tr 2004-008 global mtn fixed/fltg rt (cms) 11 2605 09/1552011 105302 10/08
hartford income nt 5.25 10/15/2019 100. 10/15 10/07/2024 100. 10/07 nto. -
Hartford Life Global Fdg Tr 2005-053 global mtn ser f step-up 6 07/16/2024 100. 10/16 | Saturn Ford Motor Co 2003-5 Trust
i debt units 07/16/2031 100. 10/14
hartford income nt 5.5 04/15/2025 100. 10/15 global mtn ser f step-up 5 10/07/2024 100. 10/07 units - -
Hartford Life Global Fdg Tr 2005-056 global mtn ser f step-up 5 10/22/2024 100. 10/22 | Saturns Dow Chemical Co 2003-4
hartford income nt 5.25 04/15/2025 100. 10/15 global edf{\;fjtégaﬂ cpneerf Oo)mo”l%?iltzfzon 106, 10/15 o 375 11/01/2029 10125
Hartf Lif | | F Tr 2005-122 n eqtrreyv, - . o
artford Life Global Fdg Tr 2005 global mtn ser f step-up 5 04/28/2025 100, 10/28 | Saturns Tr Ser 2003-4
hartford income nt 5.5 10/15/2034 100. 10/15
Hartford Life Global Fdg Tr 2005-125 Nomura Asset Acceptance Corp Alt tr pfd secs cl a(saturns) 6.375 11/01/2029 100. 10/25
i 2005-AR2 School Specialty Inc
Ha':ffrgfédcﬂceonéfonkf;'s,:t(gl.srlrzg%%s_lz8 100. 2015 | sthructf 05/25/2035 100. 1025 | ~ subnt conv 0 08/01/2023 100625 10/01
hartford income nt 5.5 10/15/2020 100. 10/15 Nu‘ﬁﬁpﬂ Cclgglfo':fl'}r% f’nfgmium Income 3?1 tsf};(lég}#trg?t groggo gjg (leveraged
Harvest oAl s P 100, 1019 mun auiction rate pfd 100. 10/15 callable spread cms) 10.5 10/31/72024 100. 1029
Hilton Hétels Pool Tr : Nuveen New Jersey Dividend Specialty Underwriting & Residential
pass-thru ctf 10/01/2016 100. 10/05 Advantage Municipal Fund 2 Fin
. . (United St pass thru ctf 02/25/2037 ---- 10/28
Hilton Hotels Pool Trust auc rt mun pfd 0 100. 10/26 | structured Asset Secs Cor|
pass- : P
as—m:ﬂ gg 9%0%38]11%016 i% ig;gg Odyssey Re Hldgs Corp pass thru ctf 06/25/2034 ---- 10/15
ppass thru otf 7.555 10/01/2016 100, 10/05 perp non-cumulative pfd stk fitg rt ser b Swift Master Auto Receivables Tr
as-thru ctf 7.653 10/01/2016 100, 10/05 3.53906 . 100375 10720 coll nt 10/15/2012 100. 10/15
HoFI)m es Fing PL c . perp non-cumulative pfd stk ser a8.125 100. 10/20 coll nt 10/15/2012 100. 10/15
Pemex Proj Fdg Master Tr coll nt 10/15/2012 100. 10/15
st cifs O 07/15/2040 100. 10115 " perp gt bd 7.75 100. 10712 | Terwin Mtg Tr
Phi Incorporated pass thru ctf 5.25 11/25/2036 ----10/28
Hopla’@mesth&’affe?l 155:]’ i(rMISL c 100. 10/15 s Nt 7.125 04/15/2013 103563 10/25 passthru off 11/25/2036 — 1028
Placer Dome Inc passthru ctf 11/25/2036 ---- 10/28
Hopsa’@p”;hmcm 07/15/2040 0. 1o/08 s deb conv 2.75 10/15/2023 100.825 10/20 | Toyota Mtr Cr Corp
PMA Cap Cor mtn 5.07 04/01/2019 100. 10/01
o o R Lt w e | mnbelgn=bisin i
- Principal Life Income Fundings Trust mtn Tix g It ser -
e nta it 54 011572010 100 105 | 2007108 in s b 5472 /1912019 10 109
hfc inter nt 5.4 01/15/2019 100. 10/15 princi pal I_|fe corent 5.9 10/;7/2022 100. 10/15 tmec core Nt ser b 5.55 10/20/2022 100, 10120
hfc inter nt 5.4 01/15/2019 100. 10/15 Principal Life Income Fundings Trust h
hfcinter nt 5.4 01/15/2019 100. 1015 2007-98 B e ooy B -
hfc inter nt 5.5 05/15/2019 100, 10118 principal life core nt 6 10/17/2022 100. 10/15 min fixed/fltg rt ser a (100% princ
hfc inter nt 5.65 08/15/2019 100. 10/15 | Principal Life Income Fundings Trust B ey steepener ) 125 100, 10/29
hfcinter nt 5.5 11/15/2019 100. 10/15 2008-15 ’
hfcinter nt 5.95 10/15/2023 100. 10/15 principal life corent 6 04/15/2020 100. 10/15 | UBSAG London Btrhl’ ved (autocallabl
hfc inter nt 6 10/15/2023 100. 10/15 Principal Life Income Fundings Trust mtn zero cpn equity-linked (auto e
hfc inter nt 5.9 11/15/2023 100, 10/15 2008-19 optimization Sece) ?Iﬂkéz(gﬂlolcdl able 100. 10729
hfcinter nt 6 12/15/2023 100. 10/15 principal life corent 5.85 04/15/2020 100. 10/15 ot mlzauponegecsglo Py 100. 10/06
HSBC Credit Card Master Note Trust Principal Life Income Fundings Trust mtn zero cpn equity-linked (autocallable ’
(USA) I 2008-23
coll nt 07/15/2013 100. 10715 | principal lifecorent 604/15/2020 100. 10715 r;ﬁ‘;’gg%;%”em?,ﬂked cclae 5 1006
HSBC Finance Corp Protective Life Secd Trs 2004-19 optimization secs) 0 10/03/2011 100. 10/29
hsbc finance inter nt 6 11/15/2020 100. 10/15 protective life inter nt 5 04/15/2018 100. 10/15 mtn zero cpn equity-linked (autocallable
HSBC USA Inc Protective Life Secd Trs 2004-21 optimization secs) 0 10/03/2011 100. 10/29
mtn equity—linked (callableyield) 9.5 protective life inter nt 5.25 04/15/2019 100. 10/15 mtn zero cpn equity-linked (autocallable
01/27/2011 100. 10/27 Protective Life Secd Trs 2004-23 optimization secs) 0 04/21/2011 108.875 10/21
rrg]nj eq;llty linked (callableyield) 14 100, 10/27 protective life inter nt 5 04/15/2014 100. 10/15 | UBS Pfd Fdg Tr |
g Protective Life Secd Trs 2004-25 perp tr pfd secs 8.622 100. 10/01
mitn zero cpn equity 6'85%25%}’108“6“6 10381 1029 protective life inter nt 5.5 04/15/2019 100. 10/15 | Unicredito Italiano Cap Tr |
optimization secs) - Protective Life Secd Trs 2005-9 eur$ perp gtd tr pfd secsrule 144a4.192 100. 10/05
'Hg‘j’l Egnggésl'g/%&ggm 100, 1020 protective life inter nt 5.35 04/15/2015 100. 10/15 | Unicredito Italiano Cap Tr Il
| . Protective Life Secd Trust 2005-21 perp gtd tr pfd secs fixed/fltg rt rule 144a
o ctf 5441 03/20/2037 100. 10720 [ protectivelife inter nt 5125 10/15/2014 100. 10/15 111338 100. 10/05
; Protective Life Secd Trust 2006-19 United Components Inc
srnt ser d ambac ins 6 12/31/2032 100. 10/15 oalifa i
protective life inter nt 6 10/15/2026 100. 10/15 sr sub nt 9.375 06/15/2013 101.563 10/25
J Plglkl)%lr%?\ g:aése lfi(t(EIOinked (upsice Protective Life Secd Trust 2006-6 Valeant Pharmaceuticals Intl
g abis ra/egxclf)\,) 1055 100 10721 protective life inter nt 5.75 04/15/2016 100. 10/15 gtd s nt 8.375 06/15/2016 11638 10/27
global i zero con st & equity-linked - Protective Life Secd Trust 2007-18 gtd s nt rule 144a 7.625 03/15/2020 129.65 10/27
(autocallable opt secs) 0 09/16/2011 10125 10/18 protective lifeinter nt 6.1 10/15/2019 100. 10/15 | Ventas Rty LP / Ventas Cap Corp
global mtn zero cpn ser e equity-linked ’ Protective Life Secd Trust 2007-19 s nt 6.625 10/15/2014 102.208 10/21
autocallable optim sec) 0 07/08/2011 100. 10/07 protective life inter nt 6.05 10/15/2019 100. 10/15 | Visant Hidg Corp
( P! )
global mtn zero cpn ser e equity-linked Protective Life Secd Trust 2007-5 s nt 8.75 12/01/2013 104.375 10/21
(autocallable optim sec) 0 10/30/2011 101.188 10/29 protective life inter nt 5.3 04/15/2015 100. 10/15 | Wachovia Mtg Ln Tr
global mtn zero cpn ser e equity- Royal Bk CDA pa&;thru ctf 10/25/2035 ---- 10/28
linked(autocallable optim) 0 09/19/2011 102.5 10/19 global medium term sr nt fltg rt ser ¢ Washington Mutual Master Nt Tr
J P Morgan Chase Bk (cms) 04/11/2028 100. 10/12 coll nt 5.2 10/15/2014 100. 10/15
medium term bk nt 4 07/20/2015 100. 10/20 global mediumterm sr nt ser ¢ 5 coll nt 10/15/2014 100. 10/15
John Hancock Life Ins Co 04/28/2033 100. 10/28 Xerox Corp
signature nt 5.25 10/15/2030 100. 10/15 global medium term sr nt ser ¢ step-up 2 srnt 7.625 06/15/2013 101.271 10/01
signature nt 5.3 10/15/2030 100. 10/15 10/08/2013 100. 10/08 | Xerox Cr Corp
signature nt 5.3 10/15/2030 100. 10/15 global medium term sr nt ser ¢ step-up 2.1 mtn ser f 6 01/04/2014 100. 10/04
signature nt 5.4 10/15/2030 100. 10/15 lloéglﬂ gd ) foer d st 5 100. 10/21
Jostens Hidg Corp giooa medium term sr nt ser d step-up
s disc nt 10.25 12/01/2013 103.417 10/21 04/19/2012 100. 10/19

Editor's Note: This section includes issues that have been redeemed in 2010 as of the monthly publication deadline for this edition.

Note: Moody’s0 ratings are subject to change. Because of the possible time lapse between Moody’ sJ assignment or change of arating and your use of this monthly publication, we suggest you verify
the current rating of any security or issuer in which you are interested. For standard abbreviations and symbols, see page 8.
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Corporate Bond Yield Averages

CORPORATE CORPORATE

AV. BY RATINGS BY GROUPS PUBLIC UTILITY BONDS INDUSTRIAL BONDS RAILROADBONDS

CORP. Aaa Aa A Baa P.U. IND. R.R. Aaa Aa A Baa Aaa Aa A Baa Aaa Aa A Baa
200
Jan. 5.72 536 5.58 5.68 6.02 580 563 -  Jan. - 568 578 595 Jan. 536 548 558 6.08 Jan. - —mmm eeem -
Feb. 5.55 520 544 551 582 564 545 -  Feb. - 555 561 576 Feb. 520 532 540 587 Feb. o= ceem eeem -
Mar. 5.77 540 5.64 573 6.06 586 567 --- Mar. - 576 583 601 Ma. 540 553 563 611 Mar. - o= e e
Apr. 5.65 533 544 558 6.05 572 558 --- Apr. - 556 564 595 Apr. 533 531 552 615 Apr. - oeem e -
May 554 515 529 549 601 560 548 --- May --- 539 553 58 May 515 518 545 613 May - w=mm eeem -
June 5.35 496 5.02 533 b5.86 539 531 - June - 505 540 570 June 496 499 526 6.01 June - = —eem oo
July 546 506 514 544 595 550 541 -y - 518 551 581 July 506 510 537 610 Jdly - e e e
Aug. 5.49 509 520 548 59 551 546 -  Aug. - 523 550 580 Aug. 509 516 545 612 Aug. - ---- - =ee-
Sept. 553 513 524 550 603 554 551 - Sept --- 527 552 583 Sept. 513 521 547 622 Sept. - - -eem e
Oct. 5.77 534 546 575 6.29 579 574 --  Oct --- 550 579 6.08 Oct. 534 542 570 649 OCt. = ----  —me= eem e-
Nov. 586 542 555 583 6.39 588 583 - Nov. - 559 58 619 Nov. 542 552 578 659 NOV. == o= ceee e
Dec. 5.81 538 551 584 633 583 580 --- Dec. - 555 580 614 Dec. 538 545 588 651 Dec. - o= eem o
200
Jan. 5.75 529 545 579 624 577 573 - Jan. --- 550 575 6.06 Jan. 529 539 583 641 Jan. == —emm e e
Feb. 580 535 551 585 6.27 583 578 --  Feb. - 555 582 611 Feb. 535 546 587 643 Feb. - ceee e e
Mar. 5.95 552 567 598 641 598 592 - Ma. - 571 598 626 Mar. 552 564 596 655 Mar. - = —eem e
Apr. 626 584 600 627 668 628 623 -  Apr. - 602 629 654 Apr. 584 598 626 682 Apr. - === eeem -
May 636 595 613 640 675 639 633 - May - 616 642 659 May 595 610 637 690 May - - —mm o
June 6.35 589 611 639 678 639 631 --  June - 616 640 661 June 589 605 636 694 June - = e o
July 633 585 608 636 676 637 628 - dly - 613 637 661 July 585 602 635 691 Jdly - e e e
Aug. 616 568 591 619 659 620 611 -  Aug. --- 597 620 643 Aug. 568 585 618 674 Aug. === weem meem eeen
Sept. 598 551 575 598 643 603 594 - Sept. - 58l 600 626 Sept. 551 568 595 659 Sept. - - e e
Oct. 597 551 574 594 642 601 593 -- Oct --- 580 598 624 Oct. 551 568 590 660 Oct. === === ==m= -
Nov. 578 533 557 576 620 58 573 -- Nov. -- 561 580 604 Nov. 533 552 572 636 Nov. - - - -
Dec. 579 529 558 578 622 58 574 - Dec --- 562 58l 605 Dec. 529 553 575 6.38 Dec - - meem e
200
Jan. 5.92 540 575 593 634 59 588 --- Jan. - 578 59 6.16 Jan. 540 571 591 652 Jan. = ----  eem e -
Feb. 5.88 539 572 58 628 591 58 --- Feh. - 573 590 6.10 Feb. 539 570 586 6.44 Feb. - ceee e e
Mar. 584 530 566 584 627 587 580 -- Ma. - 566 58 610 Ma. 530 566 583 643 Mar. - = e e
Apr. 599 547 583 599 639 601 596 - Apr. --- 583 597 624 Apr. 547 58 600 654 Apr. - eem eeem o
May 6.00 547 585 601 6.39 6.03 597 -- May - 58 599 623 May 547 584 604 654 May - - - -
June 6.32 579 617 633 670 634 629 -  June - 618 630 654 June 579 6.15 636 684 June - - e oo
July 626 573 609 630 665 628 624 - dly —- 611 625 649 July 573 607 634 681 Jdly - eem e e
Aug. 6.26 579 6.06 629 6.65 6.28 6.23 -  Aug. -~ 611 624 651 Aug. 579 6.01 635 679 Aug. - -mmm meem meen
Sept. 6.21 574 6.02 6.23 6.59 6.24 617 -  Sept. - 610 618 645 Sept. 574 593 628 673 Sept. - - oo -
Oct. 612 566 594 613 648 617 606 ---  Oct - 604 611 636 Oct. 566 584 614 660 OC.  ----  —-m=  eem e-
Nov. 5.97 544 578 597 640 6.04 59 -- Nov. - 587 597 627 Nov. 544 567 597 651 NoOV. - o= ceem e
Dec. 6.15 549 591 619 665 623 607 --- Dec. - 603 616 651 Dec. 549 578 6.22 678 DeC. - = e e
2008
Jan. 6.02 533 578 6.06 654 6.08 596 - Jan. ---- 587 602 635 Jan. 533 568 6.10 673 Jan. == emm e eeen
Feb. 624 553 597 626 6.82 6.28 619 --- Feb. - 604 621 660 Feb. 553 590 630 7.04 Feb., == oeem e ee-
Mar. 6.24 551 590 6.24 6.89 6.29 617 -- Mar. - 599 621 668 Ma. 551 580 627 710 Mar. - = —eem e
Apr. 629 555 593 630 697 636 621 -  Apr. - 599 629 681 Apr. 555 586 631 712 Apr. - weem eeem o
May 630 557 600 630 692 6.38 6.22 - May - 607 627 679 May 557 593 633 705 May - - e -ee-
June 6.42 568 6.11 643 7.07 650 635 - June - 619 638 693 June 568 6.02 648 722 June - === meem e
July 6.44 567 6.05 647 7.16 650 6.38 - July - 613 640 697 |y 567 597 654 735 Jly - - eeem o
Aug. 6.42 564 6.01 646 715 648 635 -  Aug. - 609 637 698 Aug. 564 592 655 731 Aug. - -em e mee-
Sept. 650 565 603 655 7.31 659 641 -  Sept. - 613 649 715 Sept. 565 593 660 7.47 Sept. - w=-m weem -
Oct. 7.56 628 679 758 88 770 742 --- Oct - 695 756 858 Oct. 6.28 6.63 7.60 917 OCt  ---=  —emm e -
Nov. 7.65 6.12 6.73 7.68 9.21 780 749 - Nov. - 683 760 898 Nov. 612 663 776 944 NoV. - == om0 oo
Dec. 6.73 506 581 6.70 845 6.87 659 -  Dec - 593 654 813 Dec. 506 568 685 876 Dec. - = meem e
2009
Jan. 6.59 505 584 646 814 677 641 - Jan. - 601 639 790 Jan. 505 567 652 839 Jan. == —eem e e
Feb. 664 527 602 647 808 672 656 ---- Feb. - 611 630 7.74 Feb. 527 593 662 842 Feb. o= ceem eeem e
Mar. 684 550 611 666 842 685 683 - Ma. - 614 642 800 Ma. 550 6.07 690 884 Mar. - = e e
Apr. 6.85 539 617 6.70 8.39 6.90 6.79 -  Apr. - 620 648 803 Apr. 539 614 690 874 Apr. - —em e e
May 6.79 554 6.24 6.67 806 683 675 -- May - 623 649 776 May 554 624 684 836 May - - - —ee-
June 6.52 561 6.12 6.39 7.50 654 649 - June - 613 620 730 June 561 6.11 658 7.69 June == = meem e
July 6.17 541 571 6.09 7.09 6.15 618 - duly --- 563 597 687 Ay 541 578 620 730 July @ ---- - eeem e
Aug. 5.83 526 545 578 658 580 58 ---- Aug. - 533 571 636 Aug. 526 556 584 679 AuUg. - - e wee-
Sept. 561 513 521 556 631 560 562 -  Sept. --- 515 553 612 Sept. 513 527 558 650 Sept. - w=mm eeem -
Oct. 563 515 524 557 629 564 561 - Oct - 523 555 614 Oct. 515 525 559 644 Oct.  ---- == e e
Nov. 5.68 519 529 564 6.32 571 564 -  Nov. - 533 564 618 Nov. 519 526 564 646 NOV. - === om0 e
Dec. 5.78 526 544 577 6.37 586 571 --  Dec - 552 579 626 Dec. 526 536 574 647 DeCc. - = e e
2010
Jan. 5.76 526 550 576 625 583 569 --- Jan. - 555 577 616 Jan. 526 544 573 633 Ja. = ----  -mem eem e-
Feb. 586 535 562 584 634 594 579 -  Feb - 569 587 625 Feb. 535 555 580 643 Feb. - o= eem e
Mar. 581 527 557 580 627 590 571 -- Ma. - 564 584 622 Ma. 527 549 575 632 Mar. - = eee e
Apr. 580 529 557 578 625 587 571 -  Apr. - 562 581 619 Apr. 529 550 574 632 Apr. - —eem e e
May 552 496 525 549 605 559 544 - May - 529 550 597 May 496 519 547 613 May - - - —ee-
June 552 488 516 544 623 562 542 -  June - 522 546 618 June 4.88 511 542 628 June - —emm e e
July 532 472 496 525 6.01 541 523 -y - 499 526 598 Jdly 472 492 523 604 Jly - -em e o
Aug. 505 449 472 500 566 510 498 --- Aug. —-- 475 501 555 Aug. 449 468 498 577 Aug. - = eeem e
Sept. 505 453 472 501 566 510 500 ---  Sept. - 474 501 553 Sept. 453 470 500 578 Sept. - -=mm weem -
Oct. 515 468 483 509 572 520 508 --- Oct - 489 510 562 Oct. 468 477 507 581 Oct. - - = o

Notes: Moody’sJ Long-Term Corporate Bond Yield Averages have been published daily since 1929. They are derived from pricing data on a regul arly-replenished population of nearly 75 seasoned
corporate bonds in the US market, each with current outstandings over $100 million. The bonds have maturities as close as possible to 30 years; they are dropped from the list if their remaining life
falls below 20 years, if their ratings change. Bonds with deep discounts or steep premiums to par are generally excluded. All yields are yield-to-maturity calculated on a semi-annua basis. Each
observation is an unweighted average, with Average Corporate Yields representing the unweighted average of the corresponding Average Industrial and Average Public Utility observations. Because
of the dearth of Aaa -rated railroad term bond issues, Moody’ sl Aaa railroad bond yield average was discontinued as of December 18, 1967. Moody’s] Aaa public utility average suspended from
Jan. 1984 thru Sept. 1984. Oct. 1984 figure for last 14 business days only. The Railroad Bond Averages were discontinued as of July 17, 1989 because of insufficient frequently tradable bonds. The
July figures were based on 8 business days.

Because of the dearth of Aaarated public utility bond issues, Moody’s Aaa public utility bond yield average was discontinued as of December 10, 2001.
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U.S. Corporate Bonds (New)
CURRENT SINK YIELD 2010 AMT.
moooy'sd INTEREST CALL CALL FUND CURRENT T0 OUTST. ISSUED
CusIP ISSUE RATING DATES PRICE DATE PROV PRICE MAT. HIGH Low MIL. $ ISSUED PRICE
00289RAA [ Abengoa SA sr nt rule 144a 8.875 11/01/17 ............ Ba3 MEN 01 - - No - - — - 650 10/19/10 98.09
00430XAE  Accellent Inc sr sub nt rule 144a 10 11/01/17 .............. Caa2 M&N 01 107.50 fr 11/01/13 No — — — — 315 10/20/10 100.00
Air Med Group Hldgs Inc gtd sr secd nt rule
009127AA  144a 9.25 11/01/18 M&N 01 104.63 fr 11/01/14 No — — - - 545 10/15/10 100.00
Alta Mesa Hldgs LP / Alta Mesa Fin Svcs Corp sr nt rule
021332AA 1442 9.62510/15/18 .......ooviiiiiiiiii e B3 A0 15 104.81 fr 10/15/14 No — — — - 300 10/07/10 99.31
04273WAA  Arrow Electrs Inc global nt 3.37511/01/15 ................ Baa3 MEN 01 - - No - — — - 250 10/29/10 99.65
04273WAB global nt 5.12503/01/21 ........c.ooviiiiiiiian Baa3 M&S 01 — - No - - - — 250 10/29/10 99.67
Avis Budget Car Rent LLC / Avis Budget Fin Inc sr nt rule
053773AM 1442 8.2501/15/19 .......coiviiiiiii B3 J&J 15 N.C. - No — — - — 400 10/07/10 100.00
Banco Industrial E Comercial S Ant rule
05961HAE  144a 5.2510/25/15 ...........covvvviiiiiiieiainn ARO 25 N.C. - No — — — - 400 10/20/10 99.46
059895AK  Bangkok Bank sr nt rule 144a 3.25 10/18/15 . A&O 18 — - No — - — - 400 10/13/10 99.84
059895AL sr nt rule 144a 4.8 10/18/20 A0 18 — - No — — — — 800 10/13/10 99.58
06739GBP e Barclays Bk PLC global sr nt (lower tier 2) 5.14 10/14/20  Baal ARO 14 - - No - - — - 1250 10/06/10 100.00
085789AE  Berry Pete Cosr nt 6.7511/01/20 ............. . M&N 01 103.38 fr 11/01/15 No — — — — 300 10/27/10 100.00
103304BE  Boyd Gaming Corp sr nt rule 144a 9.125 12/01/ J&D 01 104.56 fr 12/01/14 No — — - — 500 10/28/10 100.00
05565QBN BP Cap Mkts PLC gtd sr nt 3.125 10/01/15 .. e A0 01 N.C. - No — — — - 2000 09/28/10 99.72
05565QBP gtdsrnt 4510/01/20 ... A0 01 — - No — — — — 1500 09/28/10 99.45
111320AA  Broadcom Corp srntrule 144a 1.511/01/13............... MEN 01 - - No - - — - 300 10/27/10 99.69
111320AC srnt rule 144a 2.37511/01/15........... .. M&N 01 — - No - - — — 400 10/27/10 99.44
131347BW  Calpine Corp sr secd nt rule 144a 7.5 02/15/21 .. F&A 15 103.75 fr 11/01/15 No - - - - 2000 10/18/10 100.00
144577AB  Carrizo Oil & Gas Inc sr nt rule 144a 8.625 10/15/18........ A0 15 104.31 fr 10/15/14 No — — — — 400 10/28/10 99.30
124857AE @ @ CBS Corp New gtd global sr nt 4.302/15/21......... F&A 15 100.00  NoChangeNo — — — — 300 10/04/10 99.73
124857AF gtd global srnt 5.910/15/40 ...........ccvveeiinns AgO 15 100.00 NoChangeNo — — — — 300 10/04/10 99.73
151020AD  Celgene Corp global sr nt 2.45 10/15/15 AgO 15 — - No — — — — 500 10/04/10 99.85
151020AE global sr nt 3.95 10/15/20 A0 15 — - No — — - — 500 10/04/10 99.75
151020AF global sr nt 5.7 10/15/40 .. A0 15 — - No — — — - 250 10/04/10 99.81
171871AN @ @ Cincinnati Bell Inc gtd sr nt A0 15 104.19 fr 10/15/15 No — — — — 500 10/07/10 100.00
18538RAD  Clearwater Paper Corp sr nt rule 144a 7.125 11/01/18...... MEN 01 103.56 fr 11/01/14 No - — — - 375 10/13/10 100.00
195869AM  Colonial Pipeline Co sr nt rule 144a 3.510/15/20 .......... A&O 15 100.00  NoChangeNo — - — — 275 10/15/10 99.77
Cooperatieve Centrale Raiffeisen Boerenleenbank BA st mtn rule
21685WBL 1442 2125 10/13/15. ...ttt e Aaa AgO 13 N.C. - No — — — — 1500 10/05/10 99.76
Corporacion Nacional Del Cobre nt rule
21987BAN  144a 3.7511/04/20 ........ccoviiiiiiiiiiii i Al M&N 04 N.C. - No - - — — 1000 10/28/10 98.24
126408GT  CSX Corp global nt 3.710/30/20................ccouunn.. Baa3 ASO 30 100.00  NoChangeNo — — — — 500 10/18/10 99.95
126408GU global nt 5.504/15/41 ... Baa3 A0 15 100.00  NoChangeNo - — - - 300 10/18/10 98.95
23918KAL Davita Inc global gtd sr nt 6.375 11/01/18 .. ... B2 MEN 01 104.78 fr 11/01/13 No — - — — 775 10/05/10 100.00
23918KAM global gtd sr nt 6.62511/01/20 .............ccoounnns B2 M&N 01 104.97 fr 11/01/14 No — — — — 775 10/05/10 100.00
DJO Fin LLC / DJO Fin Corp sr sub nt rule
23327BAC  144a 9.7510/15/17 .....oooviiiiiiiii i Caal A&O 15 107.31 fr 10/15/13 No - - - — 300 10/05/10 100.00
278642AA  EBAY Inc sr nt 0.875 10/15/13 ... A2 A&O 15 — - No — — — — 400 10/21/10 99.79
278642AB srnt 1.625 10/15/15 .. .. A2 A0 15 — - No — — — - 600 10/21/10 99.63
278642AC srnt 3.25 10/15/20 .. A2 A0 15 100.00  NoChangeNo - — - - 500 10/21/10 99.42
29364D77 e Entergy Ark Inc 1st mtg bd 5.75 11/01/40 ... A3 FMASN 01 100.00 NoChangeNo — - — — 225 10/05/10 100.00
302154AX  Export Import Bk Koreasrnt 401/29/21................... Al J&J 29 N.C. - No — — — — 1000 10/13/10 99.38
313371G7  Federal Home Ln Bks cons bd ser 9p-2017 2.375 10/27/17 Aaa AgO 27 100.00 fr 01/27/11 No — — — — 30 10/14/10 100.00
37250WAD Geoeye Inc gtd sr secd nt 8.625 10/01/16 ........... B3 A0 01 104.31 fr 10/01/13 No — — - - 125 10/01/10 100.00
37331INAB  Georgia Pac LLC gtd sr nt rule 144a 5.4 11/01/20 .......... Ba2 M&N 01 - - No — — — - 1250 10/27/10 99.41
Great Riv Energy 1st mtg bd ser 2010d rule
39121JAH  144a 4.47807/01/30.........cveviiiiiiiieeeee A3 J&J 01 - - No - — - - 400 10/19/10 100.00
Hanger Orthopedic Group Inc sr nt rule
41043FAH  144a 7.12511/15/18 ....ovoviiii e B3 M&N 15 103.56 fr 11/15/14 No — — — — 200 10/20/10 100.00
42952UAA  Hidili Ind Intl Dev Ltd gtd sr nt rule 144a 8.625 11/04/15.... (P)B1 M&N 04 104.31 fr 11/04/13 No — — — — 400 10/28/10 100.00
Hilcorp Energy | L P / Hilcorp Finance Company sr nt rule
431318AL 1442 7.62504/15/21 . ... ..o B2 A0 15 103.81 fr 10/15/15 No — — — - 350 10/08/10 100.00
44107TA)  Host Hotels & Resorts L P sr nt ser u rule 144a 6 11/01/20  Bal F&A 01 103.00 fr 11/01/15 No - - - - 500 10/19/10 100.00
46625HHU  J P Morgan Chase & Co sr nt 4.2510/15/20 ............... Aa3 A&O 15 N.C. - No - — — - 2750 10/14/10 99.51
46625HHV srnt 5510/15/40..........ccceeinnn. ... Aa3 A&O 15 N.C. - No — - — — 1250 10/14/10 99.09
466313AF  Jabil Circuit Inc global sr nt 5.625 12/15/20. . Bal J&D 15 — - No — — — — 400 10/28/10 100.00
49427FAA  Kilroy Realty Corp gtd srnt 511/03/15........ ... Baa3 M&N 03 — - No — — - — 325 10/27/10 99.94
50065WAA  Korea Natl Oil Corp nt rule 144a 2.875 11/09/15 . Al M&N 09 N.C. - No — — — - 700 11/02/10 99.84
53117CAM e Liberty Ppty Ltd Partnership sr nt 4.75 10/01/20. Baa2 A%0 01 100.00  NoChangeNo — — — - 350 09/22/10 99.76
55305BAD M /1 Homes Inc sr nt rule 144a 8.625 11/15/18 ........ ... Caal MEN 15 104.31 fr 11/15/14 No - - - - 200 10/28/10 98.59
563571AH Manitowoc Co Inc global gtd sr nt 8.511/01/20 ..... B3 MEN 01 104.25 fr 11/01/15 No - — — - 600 10/13/10 99.17
Markwest Energy Ptnrs L P/ Fin Corp gtd sr
570506AM  nt 6.7511/01/20 ...t B1 M&N 01 103.38 fr 11/01/15No — — — — 500 10/19/10 100.00
55303QAB  MGM Resorts Intl sr nt rule 144a 10 11/01/16. . Caal M&N 01 — - No — — - — 500 10/25/10 98.90
594087AQ  Michaels Stores Inc sr nt rule 144a 7.7511/01/18 . ... Caal M&N 01 103.88 fr 11/01/14 No — — - - 800 10/07/10 99.26
628312AB  Mutual Omaha Ins Co nt rule 144a 6.9510/15/40 .......... A2 A0 15 N.C. - No — — — - 300 10/12/10 96.64
National Australia Bk Ltd global medium term sr bk nt rule
6325COBN  144a 2.7509/28/15 ... M&S 27 N.C. - No — — — — 1000 09/20/10 99.87
National Rural Utils Coop Fin Corp coll tr
637432MM  bd 1.12511/01/13........ ... Al M&N 01 — - No — — - — 300 10/25/10 99.97
637432ML coll trbd 1.911/01/15................. ... Al M&N 01 — - No — — - — 350 10/25/10 99.90
639579AJ  Nebraska Book Co Inc sr secd nt 10 12/01/11 . B2 J&D 01 — - No — — — - 200 02/08/10  0.00
681936AW  Omega Healthcare Invs sr nt rule 144a 6.75 10/15/22 ...... Baa3 A0 15 103.38 fr 10/15/15 No — — — - 225 09/29/10 98.98
682129AD  OMNOVA Solutions Inc sr nt rule 144a 7.875 11/01/18..... B2 MEN 01 103.94 fr 11/01/14 No — — — — 250 10/22/10 100.00
713448BQ  PepsiCo Inc global sr nt 0.87510/25/13 ................... Aa3 A%O 25 - - No - - - - 500 10/19/10 99.96
713448BR global sr nt 3.125 11/01/20 M&N 01 — - No - - - — 1000 10/19/10 99.17
713448BS global sr nt 4.875 11/01/40... M&N 01 — - No — — - — 750 10/19/10 99.81
693483AB  Posco nt rule 144a 4.25 10/28/20 A0 28 N.C. - No — — - — 700 10/21/10 99.56
737415AK  Post Apartment Homes LP srnt 4.7510/15/17............. Baa3 A0 15 100.00  NoChangeNo — — — — 150 10/13/10 99.86
742651DK  Private Expt Fdg Corp sr secd nt 2.25 12/15/17 ............ Aaa J8D 15 N.C. - No - — - - 400 10/06/10 99.75
T4733LAC QTEL Intl Fin Ltd gtd sr nt rule 144a 3.375 10/14/16..... A2 A&O 14 N.C - No - - - — 500 10/06/10 99.24
T4733LAD gtd sr nt rule 144a 4.75 02/16/21 ..o A2 F&A 16 N.C. - No - - — — 1000 10/06/10 99.16
T4733LAE gtd srnt rule 144a 510/19/25 ...........cooieiiiin A2 A&O 19 N.C. - No - - - — 750 10/13/10 98.96
Quality Distr LLC / QD Cap Corp 2nd priority sr secd nt rule
TATS6TAQ 1442 9875110118 ... Caal MEN 01 104.94 fr 11/01/14 No — — — — 225 11/01/10 99.32
755111BS e Raytheon Co global sr nt 1.625 10/15/15. Baal AgO 15 — - No — — — — 400 10/13/10 99.56
755111BT global sr nt 3.12510/15/20....... Baal AgO 15 — - No — — — — 1000 10/13/10 99.47
755111BU global sr nt 4.87510/15/40.............. ... Baal A&O 15 — - No - - - — 600 10/13/10 99.36
75884RAS Regency Ctrs LP gtd sr nt 4.804/15/21 ............. Baa2 A0 15 - - No - - - - 250 09/30/10 99.86
[@ Regency Energy Partners L P / Regency Energy Fin Corp gtd st
75886AAE  nt 68751200118, ... ... B1 J&D 01 103.44 fr 12/01/14 No — — — — 600 10/13/10 100.00
Notes: Moody's[] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you

tions and symbols, see page 6.
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CURRENT SINK YIELD 2010 AMT.
MOODV'SD INTEREST CALL CALL FUND CURRENT TO —_— OUTST. ISSUED
cusip ISSUE RATING DATES PRICE DATE PROV PRICE MAT. HIGH Low MIL. $ ISSUED PRICE
76009NAF  Rent A Ctr Inc sr nt rule 144a 6.625 11/15/20............... Ba3 M&N 15 103.31 fr 11/15/15No — - — — - 300 10/28/10 100.00
767201A) e Rio Tinto Fin USA Ltd global gtd sr nt 1.87511/02/15 .... A3 M&N 02 - - No — - — — - 500 10/28/10 99.92
767201AK  Rio Tinto Fin USA Ltd global gtd sr nt 3.511/02/20 ........ A3 M&N 02 - - No - - — - - 1000 10/28/10 99.23
767201AL global gtd sr nt 5.2 11/02/40 ... ... A3 MEN 02 - - No - - - - - 500 10/28/10 99.94
778669AC  Rotech Healthcare Inc sr secd nt rule 144a 10.75 10/15/15 Bl A&O 15 N.C. - No - - - — — 230 09/29/10 97.19
Sabra Health Care Ltd Partnership / Sabra Cap Corp sr nt rule
78572XAA  144a 8.12511/01/18..... M&N 01 104.06 fr 11/01/14 No — - — - - 225 10/22/10 100.00
826552AA  Sigma Aldrich Corp global sr nt 3.375 11/01/20 .. M&N 01 100.00  NoChangeNo — - — — - 300 10/25/10 99.92
82934HAF Sino Fst Corp gtd sr nt rule 144a 6.25 10/21/17 A&O 21 103.13 fr 10/21/14 No — - - — - 600 10/14/10 100.00
835495A)  Sonoco Prods Co global nt 5.7511/01/40 ..... . MEN 01 100.00  NoChangeNo - - — — - 350 10/25/10 99.21
89417EAG  Travelers Cos Inc global sr nt 3.911/01/20 ................ MEN 01 — - No — - - — — 500 10/27/10 99.91
89417EAH global srnt 53511/01/40 ...............ccoennnnt. M&N 01 — - No — - — - — 750 10/27/10 99.38
901109AA  Tutor Pereni Corp sr nt rule 144a 7.625 11/01/18 . M&N 01 103.81 fr 11/01/14 No — - — - — 300 10/15/10 99.26
902748AA  UIL Hidgs Corp global sr nt 4.62510/01/20................ A0 01 - - No — - — — - 450 10/04/10 99.20
[ United Rentals North Amer Inc gtd sr sub
911365AW  nt 8.375 09/15/20 M&S 15 104.88 fr 09/15/15 No — - — — - 750 10/21/10 100.00
91324PBM  Unitedhealth Group Inc global . . A&O 15 100.00  NoChangeNo - - — — - 450 10/20/10 99.67
91324PBN global nt 5.7 10/15/40 ...........coiiiiiiiii A&O 15 100.00 NoChangeNo - - - - — 300 10/20/10 99.36
Univision Communications Inc sr secd nt rule
914906AH  144a 7.87511/01/20 ..........ccoviiiiiiiiii B2 MEN 01 103.94 fr 11/01/15 No — - — - — 750 10/18/10 100.00
931142CW  Wal Mart Stores Inc global nt 0.75 10/25/13 . ... Aa2 ARO 25 N.C. - No — - — — - 750 10/18/10 99.66
931142CX global nt 1.510/25/15 ... Aa2 ARO 25 N.C. - No — - — — - 1250 10/18/10 99.46
931142CZ global nt 3.2510/25/20 ...l Aa2 ARO 25 N.C. - No — - — — — 1750 10/18/10 99.62
931142CY global nt 510/25/40 ..........coviiiiii Aa2 A&O 25 .C. - No - - - — — 1250 10/18/10 98.34
98375YAZ XM Satellite Radio Inc sr nt rule 144a 7.625 11/01/18 ...... B3 M&N 01 103.81 fr 11/01/14 No — - - - — 700 10/13/10 100.00

FOOTNOTES: @ Fungible ZGtd. by Cbs Operations Incorporated [ Gtd. by Bp Plc @ Gtd. by Subsidiaries [ Gtd. by Regency Centers Corporation [ Gtd. by Abengoa Sa [ Gtd. by Qatar Telecom Q S C
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U.S. Corporate Bonds (Revised)
CURRENT SINK YIELD 2010 AMT.
moooy'sd INTEREST CALL CALL FUND CURRENT T0 OUTST. ISSUED
CusIP ISSUE RATING DATES PRICE DATE PROV PRICE MAT. HIGH Low MIL. $ ISSUED PRICE
00751YAA Advance Auto Pts Inc gtd global sr nt 5.7505/01/20 Baa3 M&N 01 - - No - - - — - 300 04/26/10 99.59
032095AA  « Amphenol Corp global sr nt 4.7511/15/14............... Baa2 MEN 15 - - No | 102.17 bid 4.27 — - 600 10/29/09 99.81
Aquilex Hldgs LLC / Aquilex Fin Corp gtd sr
03841XAB  nt 11.12512/15/16 Caal J&D 15 105.56 fr 12/15/13 No - - - — - 225 08/19/10  0.00
093662AC Block Finl Corp gtd sr nt 5.125 10/30/14 . ... Baa2 A%O 30 - - No | 102.77 bid 4.50 99.97 97.99 400 10/21/04 99.41
093662AD Block Finl LLC global gtd nt 7.875 01/15/13 ... Baa2 J&J 15 — - No | 113.29 bid 3.40 — — 600 01/08/08 99.90
099724AD  « Borg Warner Automotive Inc sr nt 8 10/01/19............ Baa3 A&O 01 - - No | 106.09 bid 7.16 117.80 114.32 | 150 09/23/99 99.94
099724AC srnt 7.2502/15/29 ... Baa3 F&A 15 — - No | 76.91 bid 9.41 121.18 116.63 | 200 02/17/99 98.60
10138MAK  Bottling Group LLC global sr nt 5.125 01/15/19 ... Aa3 J&J) 15 - - No | 107.60 bid 4.14 — - 750 01/14/09 99.40
10138MAC nt rule 144a 4.12506/15/15 ........... ... Aa3 J&D 15 - - No | 94.19 bid 5.33 100.31 97.09 10 06/03/03 99.78
10138MAF srnt 511/15/13.. ... Aa3 MEN 15 — - No | 110.37 bid 2.26 103.60 100.94 | 400 11/12/03 99.35
10138MAD srntserb 4.12506/15/15 .......ooiiiiiiiiie Aa3 J&D 15 — - No | 106.10 bid 2.93 95.53 93.22 240 07/03/03  0.00
10138MAG Srnt 5.504/01/16. ... Aa3 A&O 01 - - No | 111.22 bid 3.53 - - 800 03/27/06 99.86
130914AM  California Pete Trans Corp 1st pfd mtg nt 8.52 04/01/15.... A3 A&O 01 101.60 fr 04/01/11No | 99.09 bid 8.73 — — 47.629 03/29/95 100.00
136385AB  Canadian Nat Res Ltd bd 6.7 07/15/11 ... Baal J&J 15 — - No | 107.76 bid 1.83 110.07 108.00 | 400 07/19/01 99.97
136385AC bd 7.2 01/15/32 Baal J&J) 15 — - No | 114.72 bid 6.09 120.32 116.49 | 400 01/15/02 99.46
136385AF nt 4.9 12/01/14 ... Baal J&D 01 - - No | 107.24 bid 3.33 101.04 97.88 350 11/23/04 99.80
136385AG nt 58502/01/35................. ... Baal F&A 01 — - No | 100.45 bid 5.82 102.28 98.18 350 11/23/04 99.77
136385AM e Canadian Nat Res Ltd nt 5.15 02/01/13 .. Baal F&A 01 — - No | 107.31 bid 2.75 — — 400 01/10/08 99.97
136385AH  Canadian Nat Res Ltd nt 6 08/15/16 .. Baal F&A 15 - - No | 109.54 bid 4.37 - - 250 08/10/06 99.79
136385AK nt 5705/15/17 ................ Baal MEN 15 — - No | 107.78 bid 4.48 — — 1100 03/12/07 99.73
136385AN e Canadian Nat Res Ltd nt 5.9 02/01/18 Baal F&A 01 - - No | 109.10 bid 4.58 - - 400 01/10/08 99.68
136385A)  Canadian Nat Res Ltd nt 6.5 02/15/37 ... Baal F&A 15 — - No | 109.29 bid 5.89 - — 450 08/10/06 99.34
136385AL nt 6.2503/15/38 ................. ... Baal M&S 15 - - No | 107.04 bid 5.80 — - 1100 03/12/07 99.32
136385AP e Canadian Nat Res Ltd nt 6.75 02/01/39 .. ... Baal F&A 01 — - No | 113.06 bid 5.92 — — 400 01/10/08 99.85
136385AD  Canadian Nat Res Ltd sr nt 5.4510/01/12 ................. Baal AgO 01 — - No | 108.74 bid 2.27 105.04 102.50 | 350 09/09/02 99.84
136385AE srnt 6.4506/30/33..........c.oiiiii Baal J&D 30 - - No | 108.68 bid 5.83 109.16  106.19 | 350 09/09/02 99.48
151870AA  Centercredit Intl B V gtd nt rule 144a 8.625 01/30/14 ... Bl J&J 30 N.C. - No | 91.50 bid 11.13 - - 500 01/17/07 98.84
171870AK  Cincinnati Bell Incnt 7.2506/15/23 .............. ... Ba2 J&D 15 N.C. - No | 79.00 bid 9.83  96.50 94.00 50 07/01/93 99.23
171875AD  Cincinnati Bell Tel Co gtd deb 6.3 12/01/28.. Bal J&D 01 — - No | 77.00 bid 8.48 93.00 91.00 150 11/23/98 99.60
189054AP  Clorox Co global sr nt 5.45 10/15/12 . Baal A&O 15 — - No | 109.75 bid 1.96 — — 350 10/03/07 99.86
189054AQ global sr nt 503/01/13......... Baal M&S 01 - - No | 107.85 bid 2.49 — - 500 02/27/08 99.80
189054AR e Clorox Co global sr nt 3.55 11/01/15 Baal MEN 01 - - No | 102.14 bid 3.16 — - 300 11/04/09 99.83
189054AN  Clorox Co global sr nt 5.95 10/15/17 . Baal A&O 15 - - No | 112.06 bid 4.17 — - 400 10/03/07 99.65
189054AC nt 6.12502/01/11.......... F&A 01 - - No | 105.82 bid 1.12 108.19  106.05 | 300 02/01/01 99.69
189054AF srnt 501/15/15 J&J 15 — - No | 108.72 bid 3.16 102.89 99.72 575 04/29/05  0.00
202608AC Commercial Veh Group Inc srntserb 807/01/13 ... Caa2 J&J 01 100.00 fr 07/01/11No | 60.50 bid  23.59 - - 150 12/05/05  0.00
22112AAA  Cosan Fin Ltd gtd sr nt rule 144a 7 02/01/17 ............... Ba2 F&A 01 - - No | 95.00 bid  7.89 - - 400 01/19/07 98.24
Cosan S A Industria E Comercio perpetual nt rule
22111YAB  144a 82512/30/99 ...........ooviiiiiii Ba2 FMAGN 15 100.00  NoChangeNo - - - — - 300 01/24/06 100.00
126168AB  CRA Fin USA Ltd gtd nt 7.125 12/01/13 ... A3 J&D 01 - - No | 109.10 bid 4.64 114.77 111.84 | 100 12/03/93 99.42
126696AA  CW Media Hldgs Inc sr pik nt rule 144a 13.508/15/15...... Ba2 F&A 15 100.00 fr 08/15/11No | 102.13 bid  12.99 — — 312 06/26/08 100.00
26816LAD ¢ Dynegy Hldgs Inc srnt 6.87504/01/11................... Caa2 A&O 01 - - No | 101.50 bid 5.72 100.25  99.00 500 03/15/01 99.76
26816LAG srnt 8.7502/15/12............. Caa?2 F&A 15 — - No | 102.00 bid 7.78 110.50 109.50 |89 02/15/02 100.00
26816LAX  Dynegy Hidgs Inc sr nt 7.5 06/01/15.. Caa2 JD 01 N.C. - No | 91.50 bid  9.43 - - 550 10/15/07  0.00
26816LAW srnt 7.7506/01/19...... Caa2 J&D 01 N.C. - No | 82.50 bid  10.51 — - 1100 10/15/07  0.00
26816LAT  Dynegy Inc sr nt 8.375 05/01/16 MEN 01 N.C. - No | 91.75 bid  10.08 — — 1046.834 08/11/06  0.00
292680AC Energy Future Hidgs Corp gtd sr nt 10.875 11/01/17 Ca M&N 01 105.44 fr 11/01/12No | 71.00 bid 17.00 — — 1830.5 12/30/08  0.00
292680AD gtd srtoggle nt 11.2511/01/17 .......ooviiininnnn. Ca M&N 01 105.63 fr 11/01/12No | 61.50 bid 19.95 — — 2638.3 12/30/08  0.00
FMG Fin Pty Ltd sr secd nt fltg rt rule
30250BAB  144a 4.29688 09/01/11 ......c.evvvviiiiiiiiiiiiiais B1 MJ,S&D 01 — - No | 99.63 bid 4,52 — — 250 08/11/06 100.00
30250BAA srsecd nt rule 144a 10 09/01/13 .. ... Bl M&S 01 — - No | 105.00 bid 8.46 — — 320 08/11/06 100.00
30250BAC sr secd nt rule 144a 10.62509/01/16................. Bl M&S 01 — - No | 109.25 bid 8.85 — — 1080 08/11/06 100.00
Forbes Energy Svcs LLC / Forbes Energy Cap Inc gtd sr secd
345140AC Nt 11020515 oot C F&A 15 105.75 fr 02/15/12No | 88.00 bid 14.15 — — 205 06/27/08  0.00
345277AB e Ford Hldgs Inc gtd deb 9.375 03/01/20 M&S 01 N.C. - No | 93.13 bid 10.40 107.42 93.00 500 02/22/90  0.00
345277AE srnt 9.303/01/30. ... M&S 01 N.C. - No | 88.31 bid 10.49 93.46 91.08 366.529 06/04/98 100.00
345370AZ  Ford Mtr Co Del deb 9.509/15/11 .........c.ovvvvvnnnnnnns M&S 15 N.C. - No | 102.50 bid 8.00 105.97 102.00 | 167 09/10/91 99.92
345370BX e Ford Mtr Co Del deb 6.5 08/01/18 .. F&A 01 N.C. - No | 81.00 bid 9.60 81.50 78.22 360.615 07/22/98 99.48
345370BU  Ford Mtr Co Del deb 9.215 09/15/21 . M&S 15 N.C. - No | 90.14 bid 10.57 96.01 92.62 183 04/29/98  0.00
345370BJ deb 8.87501/15/22 ... Ba3 J&J 15 N.C. - No | 90.16 bid 10.19 93.35 89.86 85.878 01/08/92 99.63
345370BN deb 7.12511/15/25 . Ba3 M&N 15 N.C. - No | 76.78 bid 9.71 82.26 77.50 208.646 11/09/95 99.30
345370BP deb 7.508/01/26 ... ... Ba3 F&A 01 N.C. - No | 78.21 bid 9.88 85.96 81.41 193.373 08/06/96 99.42
345370BT deb 6.62502/15/28 ... Ba3 F&A 15 N.C. - No | 75.00 bid 9.14 77.84 74.30 103.63 02/18/98 98.29
345370BY deb 6.62510/01/28 ... Ba3 A%O 01 - - No | 73.74 bid 9.23 77.93 73.53 637.803 09/24/98 98.88
345370BZ deb 6.37502/01/29 . Ba3 F&A 01 - - No | 74.38 bid 8.84 77.25 72.57 260.471 02/02/99 98.82
345370BV deb 8.901/15/32 ... Ba3 J&J 15 N.C. - No | 86.93 bid 10.15 91.72 87.34 151.302 04/29/98  0.00
345370BH deb 9.9502/15/32 .. ... Ba3 F&A 15 N.C. - No | 76.60 bid 12.46 100.61 96.81 4.281 02/03/92 109.73
345370BM deb 7.7506/15/43 ... Ba3 J&D 15 N.C. - No | 74.78 bid 9.73 82.71 76.01 72.653 06/10/93 98.68
345370BR deb 741101/46 ..o Ba3 MEN 01 N.C. - No | 71.81 bid 9.50 78.93 72.50 398.32 10/30/96 99.00
345370BW deb 9.98 02/15/47 .. ... Ba3 F&A 15 N.C. - No | 90.94 bid 10.71 96.44 92.91 181.167 04/29/98  0.00
345370BS deb 7.705/15/97 ... Ba3 MEN 15 N.C. - No | 71.74 bid 9.34 7791 74.97 142.248 05/08/97 98.59
345370CA nt (globls) 7.4507/16/31 .............coeviiennnn, Ba3 J&J 16 N.C. - No | 84.98 bid 8.81 84.78 81.01 1793.531 07/09/99 99.05
345397TS  Ford Mtr Cr Co global nt (globls) 7.375 02/01/11.. . F&A 01 — - No | 100.75 bid 6.71 99.83 97.25 3000 01/25/01 99.64
34539772 global nt (globls) 710/01/13 ..............coovvun Ba2 A&O 01 — - No | 98.38 bid 7.48 98.26 95.58 3000 09/16/03 99.48
345397TY nt (globls) 7.2510/25/11 ...l Ba2 ASO 25 - - No | 100.50 bid 6.97 99.10 96.40 3500 10/22/01 99.62
345397FK nt fitg rt 0.68253 08/15/48... ... Ba2 F&A 15 105.00 fr 08/15/28 No | 52.72 bid 2.48  99.07 41.26 116 07/29/88 100.00
345397FL nt fitg rt 0.68253 09/15/48 .. ... Ba2 M&S 15 105.00 fr 09/15/28 No | 42.05 bid 3.01 96.97 41.25 50 09/15/88 100.00
345397SF nt fltg rt 0.07594 11/03/78........................... Ba2 FMAGN 03 105.00 fr 11/03/28 No | 83.41 bid .34 94,79 31.79 25 10/30/98 100.00
345397VA nt 9.87508/10/11.......coviiiiiiiii Ba2 F&A 10 N.C. - No | 104.50 bid 7.05 - — 1500 08/03/06 100.00
345397VG nt 7.8 06/01/12 .. ... Ba2 J&D 01 N.C. - No | 101.13 bid 7.31 — — 1000 05/15/07 99.83
345397VK nt 7.508/01/12 ....... ... Ba2 F&A 01 N.C. - No | 100.50 bid 7.29 — — 1750 07/30/09 91.59
345397V] e« Ford Mtr Cr Co nt 8 06/01/14 Ba2 J&D 01 N.C. - No | 103.31 bid 7.15 — - 1100 05/28/09 82.04
345397VL  Ford Mtr Cr Cont 8.7 10/01/14 Ba2 A%O 01 N.C. - No | 103.75 bid 7.78 — — 1000 09/16/09 98.81
345397VN nt 704/15/15......... AgO 15 N.C. - No — - — — — 1750 04/06/10 99.48
345397VH nt 12 05/15/15. M&N 15 N.C. - No | 115.75 bid 8.45 — — 1100 04/28/08 98.83
345397VC Nt 8I12/15/16 . ...oiiiiiiiii J&D 15 N.C. - No | 100.50 bid 7.91 - — 1500 12/11/06 98.32
345397VP nt 6.625 08/15/17 F&A 15 N.C. - No - - — — 1250 07/28/10 98.49
345397VM nt 8.125 01/15/20 .. J&J 15 N.C. - No — - — — — 1250 12/07/09 98.30
345397VD nt fitg rt 3.03906 01/13/12............covvivinnnn. Ba2 JAJEO 13 N.C. - No | 92.00 bid 7.10 - — 2000 12/11/06 98.76
345397UK nt fltg rt 4.73906 04/15/12.............ooviiiinnn Ba2 JAJEO 15 100.00 fr 01/15/11No | 59.02 bid 27.68 — - 24.38 04/03/06 100.00
345397UZ nt fltg rt rule 144a 5.54219 06/15/11 . MJ,S&D 15 N.C. - No | 109.95 bid 1.61 — — 29.354 05/25/06 100.00
345397VQ srnt 5.62509/15/15 ....oiiii M&S 15 N.C. - No — - — — — 1000 09/14/10 99.47

Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between
Moody’sC] assignment or change of a rating and your use of this monthly publication, we suggest you

verify the current rating of any security or issuer in which you are interested. For standard abbrevia-
tions and symbols, see page 6.
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345397VF  Ford Mtr Cr Co sr nt fitg rt 5.54219 06/15/11............... Ba2 MJ.SED 15 N.C. - No | 98.75 bid  6.40 - - 1015.646 03/22/07  0.00
345397VB srnt fitg rt 4.34141 12/20/11 Ba2 MJ.SED 20 N.C. - No | 97.77 bid  5.49 - - 250 10/05/06 100.00
35671DAR  Freeport McMoran Copper & Gold Inc sr nt 8.25 04/01/15 Baa3 A&O 01 104.13 fr 04/01/11No | 107.63 bid 6.57 - - 1500 03/14/07 100.00
35671DAS srnt 8.37504/01/17 ..ot Baa3 A0 01 104.19 fr 04/01/12No | 107.75 bid  7.05 - - 3500 03/14/07 100.00
37250WAC  Geoeye Inc sr secd nt 9.625 10/01/15 ............ ... Ba3 AgO 01 104.81 fr 10/01/13 No — - — — — 400 07/15/10  0.00
38121EAJ  Golden St Pete Trans Corp 1st mtg nt 8.04 02/01/19 ....... Ba2 F&A 01 — - Yes | 105.45 bid  7.25 111.20  108.07 | 107 07/23/97  0.00
40430AAB HSBK Europe B V gtd nt rule 144a 7.25 05/03/17 ....... Ba3 M&N 03 N.C. - No | 89.00 bid  9.24 - - 700 04/25/07 99.17
40430AAC gtd sr nt rule 144a 9.2510/16/13 ........... ... Ba3 A0 16 N.C. - No | 100.50 bid  9.10 - - 500 04/09/08 98.95
40430AAA ntrule 144a 7.7505/13/13 ............ ... Ba3 M&N 13 N.C. - No | 98.00 bid  8.41 - - 300 05/04/06 99.76
44984WAA  Ineos Fin PLC sr secd nt rule 144a 905/15/15.............. Bl MEN 15 104.50 fr 05/15/13 No — - — — — 570 05/05/10 100.00
45661YAA  Ineos Group Hldgs PLC sr nt rule 144a 8.502/15/16 ....... Caa2 F&A 15 104.25 fr 02/15/11No | 61.00 bid 18.35 — — 750 01/31/06 100.00
48666FAF  Kazkommerts Intl B V gtd nt rule 144a 7.511/29/16........ B2 M&N 29 N.C. - No | 80.75 bid 11.33 — — 500 11/21/06 98.28
Kazkommerts Intl B V gtd sr nt rule
48666FAD  144a 7.87504/07/14..............ccoiiiiiii B2 A0 07 N.C. - No | 85.00 bid 12.23 130.90 127.51 | 400 04/02/04 99.15
48666FAC  Kazkommerts Intl B V nt rule 144a 8.5 04/16/13 ... B2 A0 16 N.C. - No | 89.50 bid 12.23 107.75 106.00 | 500 04/11/03 97.55
Kronos Intl Inc eur$ sr secd nt 6.5 04/15/13.. ... B3 A&O 15 101.08 fr 10/15/11 No - - — — — 490.779 06/26/06  0.00
521865AR Lear Corp gtd sr nt 7.875 03/15/18 .. ... Ba3 M&S 15 103.94 fr 03/15/14 No - - — - — 350 03/23/10 99.28
521865AS gtd srnt 8.12503/15/20........coooiiiiiinn ... Ba3 M&S 15 104.06 fr 03/15/15 No — - — — — 350 03/23/10 99.16
563571AG Manitowoc Co Inc global gtd sr nt 9.502/15/18 ..... B3 F&A 15 104.75 fr 02/15/14 No — - — — — 400 02/03/10 100.00
563571AF Manitowoc Co Inc sr nt 7.125 11/01/13............ ... B3 M&N 01 100.00 fr 08/01/11No | 92.88 bid  9.27 105.50 104.50 | 150 11/03/03 100.00
571903AE  Marriott Intl Inc nt ser f 4.625 06/15/12 . ... Baa2 JD 15 — - No | 101.57 bid  3.97 99.06 97.17 |347 06/09/05 99.49
571900AZ ntserg 5.8111/10/15.......... ... Baa2 M&N 10 — - No | 103.36 bid 5.16 — — 349 04/06/06  0.00
571903AF ntserh 6.2 06/15/16.. ... Baa2 XD 15 — - No | 104.07 bid  5.47 — — 314 06/09/06 99.82
571903AH ntserj 5.62502/15/13 .. ... Baa2 F&A 15 — - No | 105.20 bid  3.90 — — 397 10/16/07 99.72
571903AG srntseri 6.37506/15/17 .. ...ooviiiiiiiii Baa2 J&D 15 — - No | 103.71 bid 5.78 - — 335 06/20/07 99.50
Marsico Parent Holdco LLC / Marsico Holdco Nts Corp sr toggle nt rule
573013AA 1442 1250715116 .. ..o C JAJO 15 106.25 fr 01/15/12No | 20.00 bid  40.91 — — 400 11/28/07 100.00
62872WAF  NBC Acquisition Corp sr disc nt 11 03/15/13 .............. M&S 15 100.00 fr 03/15/11No | 58.00 bid 30.01 127.51 123.52 |77 05/07/04 64.95
62886HAE NCL Corp Ltd gtd sr secd nt 11.7511/15/16 ........ M&N 15 105.88 fr 11/15/13 No — - — — — 450 05/27/10  0.00
639579AF Nebraska Book Co Inc sr sub nt 8.625 03/15/12. M&S 15 100.00 fr 03/15/11No | 85.25 bid 16.27 96.75  95.25 | 175 05/07/04  0.00
651290AK  Newfield Expl Co global sr sub nt 7.125 05/15/18 MEN 15 103.56 fr 05/15/13No | 100.50 bid  7.05 — — 600 05/05/08 100.00
651290AN Newfield Expl Co gtd sr sub nt 6.875 02/01/20. . F&A 01 103.44 fr 02/01/15 No — - — — — 700 01/20/10 99.11
651290AH srsub nt 6.625 09/01/14 M&S 01 101.10 fr 09/01/11No | 99.50 bid  6.75 105.00 104.00 |325 02/09/05  0.00
651290AJ srsub nt 6.625 04/15/16 ... . Ba2 A0 15 103.31 fr 04/15/11No | 98.75 bid  6.86 - - 550 03/29/06 100.00
629121AC ¢ NGC Corp sr deb 7.625 10/15/26 . AgO 15 — - No | 65.75 bid 11.65 97.00 95.00 175 10/10/96 99.52
629121AF srnt 7.125 05/15/18 M&N 15 — - No | 75.50 bid 11.41 97.75 95.13 175 05/15/98 99.65
677050AF  Oglethorpe Pwr Corp 1st mtg bd rule 144a 5.95 11/01/39  Baal MgN 01 — - No | 101.27 bid  5.87 — — 7.52 10/26/09 100.00
677050AE 1st mtg bd ser 2009 a 6.103/15/19 .................. Baal M&S 15 - - No | 110.95 bid  4.67 - - 350 06/12/09  0.00
677050AG 1st mtg bd ser 2009 b 5.95 11/01/39 . ... Baal MEN 01 - - No — - — — - 392.48 12/29/09  0.00
677050AB srsecd bd 6.974 06/30/11............. ... Baa2 JD 30 - - No | 104.16 bid  4.25 - - 9.322 01/14/98 100.00
713409AC  Pepsi Bottling Group sr ntser b 7 03/01/29.. ... Aa3 M&S 01 - - No | 122.59 bid  5.24 125.99 121.40 | 1000 07/01/99  0.00
71343PAE e PepsiAmericas Inc global nt 5.7507/31/12............... Aa3 J&J 31 — - No | 110.42 bid 1.75 — — 300 07/12/07 99.73
71343PAF global nt 4.37502/15/14 ...............ccooiiinns Aa3 F&A 15 — - No | 106.58 bid  2.72 — — 350 02/09/09 99.37
71343PAA nt 4.87501/15/15..... ... Aa3 J&J 15 - - No | 109.49 bid  2.89 100.53  98.50 300 01/05/05 99.72
71343PAD nt 5.62505/31/11....... ... Aa3 M&N 30 - - No | 106.66 bid  1.14 — - 250 05/23/06 99.59
71343PAB  PepsiAmericas Inc nt 505/15/17..... ... Aa3 MEN 15 — - No | 103.23 bid 4.49 102.02 98.74 250 05/11/05 99.18
71343PAC e PepsiAmericas Incnt 5.505/15/35 .......... ... Aa3 M&N 15 - - No | 101.46 bid 5.40 105.35 100.61 | 250 05/11/05 99.42
740189AF Precision Castparts Corp sr nt 5.6 12/15/13 ......... A3 JD 15 - - No | 104.77 bid  4.32 103.01 100.28 | 200 04/01/04  0.00
767201AE Rio Tinto Fin USA Ltd global gtd nt 5.87507/15/13 A3 J&J 15 — - No | 108.63 bid  3.35 — — 2500 06/25/08 99.63
767201AF global gtd nt 8.9505/01/14 ......................... A3 M&N 01 — - No | 120.03 bid  4.01 - — 2000 04/14/09 98.81
767201AC global gtd nt 6.507/15/18.. J&J 15 - - No | 111.11 bid  4.94 — - 1750 06/25/08 99.13
767201AH global gtd nt 9 05/01/19 MEN 01 — - No | 127.65 bid  5.33 — — 1500 04/14/09 97.59
767201AD global gtd nt 7.12507/15/28 .............ceeeinann. J&d 15 — - No | 113.41 bid  6.00 — — 750 06/25/08 99.32
778669AB Rotech Healthcare Inc sr sub nt 9.5 04/01/12 .. " A0 01 100.00 fr 04/01/11No | 54.50 bid 36.92 109.00 107.50 | 287 02/20/03  0.00
781748AF Rural/Metro Corp sr disc nt 12.7503/15/16................ M&S 15 104.25 fr 03/15/11No | 100.75 bid 12.58 - — 75.763 12/16/05 53.70
Sabic Innovative Plastics Hidg B V sr nt rule
785203AA 1442 9.508/15/15 ... Ba2 F&A 15 104.75 fr 08/15/11No | 108.75 bid  7.64 — — 975 08/20/07 100.00
817082AE Seneca Gaming Corp sr ntserb 7.2505/01/12 ...... B1 MEN 01 100.00 fr 05/01/11No | 98.13 bid  8.10 — — 197.395 02/08/06  0.00
82967NAD  Sirius XM Radio Inc sr nt rule 144a 8.75 04/01/15. .. AgO 01 — - No — - — — — 800 03/12/10 100.00
82967NAA sr secd nt rule 144a 9.7509/01/15 ................... M&S 01 104.88 fr 09/01/12No | 103.00 bid  9.09 - - 257 08/13/09 97.25
85205TAB Spirit Aerosystems Inc gtd sr nt 7.5 10/01/17........ A0 01 103.75 fr 10/01/13 No - - - - - 300 04/21/10  0.00
85512QAC  Star Gas Partners LP/Star Gas Fin Co sr nt 10.25 02/15/13 B2 F&A 15 100.00 fr 02/15/11No | 100.25 bid 10.16 99.00 89.00 |[7.4 05/28/03  0.00
858577AP  Stena ABsrnt 712/01/16 ..o Ba3 J&D 01 102.33 fr12/01/10No | 87.00 bid  9.47 9575  93.50 |[129 01/13/05  0.00
858903AL Sterling Chems Inc gtd sr secd nt 10.25 04/01/15.... B3 A0 01 105.13 fr 04/01/11No | 95.00 bid  11.47 - - 150 08/13/08  0.00
[2] [ Texas Competitive Elec Hidgs Co LLC / TCEH Fin Inc gtd sr toggle
882330AH  nt 10511016 ..ot Caa3 M&N 01 105.25 fr 11/01/12No | 62.50 bid 19.59 — — 1748.925 12/30/08  0.00
Texas Competitive Elec Hidgs Co LLC / TCHE Fin Inc gtd sr
882330AF Nt 1025 1101/15 .. vvet e Caa3 M&N 01 105.13 fr 11/01/11No | 71.75 bid 17.49 — — 2944.1 12/30/08  0.00
882330AG gtdsrntserb 10.2511/01/15 ..........cooviiinnnns Caa3 M&N 01 105.13 fr 11/01/11No | 72.25 bid 17.34 - — 1912.8 12/30/08  0.00
882850CM  Texas Utils Elec Co secd fac bd 7.46 01/01/15 ............. Caa3 J&J 01 — - Yes | 35.71 bid 29.62 105.71 102.79 |42.012 06/18/93 100.00
882850CX secd facility bd 7.48 01/01/17 ....................... Caa3 J&J 01 - - Yes | 63.33 bid 15.49 106.41 103.37 |60.768 10/19/95 100.00
United Rentals North Amer Inc gtd sr
911365AV  nt 10.87506/15/16 ......covvvieieeiiiiia e B2 J&D 15 105.44 fr 06/15/13 No — - — — — 498.055 11/02/09  0.00
911365AU gtdsrnt 9.2512/15/19 ... ..ooviiii B2 J&D 15 104.63 fr 12/15/14 No | 99.25 bid 9.36 - — 500 11/10/09 98.38
United Rentals North Amer Inc gtd sr nt rule
911365AT  144a 10.87506/15/16 ... ...c.vvvveeiiiiiiiiiieneis B2 J&D 15 105.44 fr 06/15/13No | 107.38 bid 9.40 - — 1.945 06/02/09 97.04
939640AD  » Washington Post Cont 7.2502/01/19 ................... A2 F&A 01 — - No | 111.86 bid  5.62 — — 400 01/27/09 99.61
952355AC West Corpsrnt 9.510/15/14 ...............oeeeene B3 A0 15 102.38 fr 10/15/11No | 97.75 bid  10.07 - - 650 04/24/07  0.00
96647KAE  Whitman Corp nt 7.625 06/15/15 .. ... Aa3 J&D 15 N.C. - No | 129.00 bid 2.09 120.53 117.09 |9 06/15/95 99.16
96647KAF nt 7.2909/15/26 ........ ... Aa3 M&S 15 N.C. - No | 104.65 bid 6.87 126.92 122.40 100 09/17/96 100.00
96647KAG Nt 7.4409/15/26 .........coviiiii Aa3 M&S 15 N.C. - No | 128.05 bid 5.19 128.08 12355 |25 09/17/96 100.00
973735AY  Windsor Pete Trans Corp secd nt rule 144a 7.84 01/15/21  Ba2 J&J 15 — - No | 93.60 bid  8.69 — — 237.74 11/10/97 100.00
98375NAA XM Escrow LLC sr nt rule 144a 13 08/01/14 ............... B3 F&A 01 - - No | 103.00 bid 12.18 — - 778.5 07/24/08 89.93
XM Satellite Radio Inc gtd sr secd nt rule
98375YAW  144a 11.2506/15/13.........cuviiiiiiiiiiieee Ba3 XD 15 106.63 fr 06/15/11No | 105.63 bid  9.40 - - 525 06/25/09 95.09

FOOTNOTES: @ Gtd. by Halyk Bank Of Kazakhstan [ Fungible Bl Gtd. by Forbes Energy Service Lic @ Gtd. by H & R Block Incorporated Bl Gtd. by Kazkommertsbank Jsc Bl Gtd. by Xm Satellite Radio
Holdings Incorporated [ Gtd. by United Rentals Incorporated [l Gtd. by Subsidiaries Bl Gtd. by Rio Tinto Limited [ Gtd. by Rio Tinto Plc
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U.S. Convertible Bonds (Revised)

LAT COM.

ANN CURR. AMT. SHS —_ CURRENT —_ DEB. DEB 2010 —— ANN ANN.

Moobpy'st] INT. S.F CALL ouTs. CONV. $1,000 _— PRICE —— YIELDS CONV. PRICE RANGE —— PER DIV.

CusIp ISSUE RATING DATES THOUS. PRICE MILL. PRICE} DEB. COM. DEB. CURR. MAT.  VALUE OM. DEB EARNS j RATE
345370CN  « Ford Mr CoDel SNt Conv - 425 111516 Ba3 MEN 15 None — |2875 9.30 107.53 - 115.36b 3.68 1.90 100.00 - - = - - = 0.86
345370CF  Ford Mr CoDel SNt Conv - 425 12/153%  Ba3 J&D 15 None 100.00 {579 9.20 108.70 - 115.38b 3.68 3.42 100.00 - - = - - = 0.86
693419AE Pl Cop §SeedDeb Comie 1 - 65 9312 Baa3 M&S 30 None 114.00(9.828 16.37 61.09 - 101.12b 6.43 6.38 100.00 - - = 99.19 -97.91 1.27

Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between
Moody’sC] assignment or change of a rating and your use of this monthly publication, we suggest you
verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

tions and symbols, see page 2.
FOOTNOTES:
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International Corporate and Convertible Bonds (New)

FAMT, FAMT,
MOODY'S |  INTEREST | OUTST LOCAL MOODY'S [  INTEREST | OUTST. LOCAL
ISSUE RATINGC DATES MIL. | ISSUED | CURRENCY ISSUE RATINGC DATES MIL. | ISSUED | CURRENCY
Abbey National Treas Svcs PLC Covered Bds 3.625 10/05/17,  Aaa oct 05 1729.93910/05/10)  EUR Coll Nt Ser A2 10112041, ..o Aaa Monthly 246.325 10/21/10|  AUD
Advantage Capital Connecticut Partners | LP Coll Bombardier Inc Sr Global Nt 6.125 05/15/21 .. Ba2 MEN 15 1092.16210/21/10)  EUR
Nt Ser B5.37.09/01/25, .......ovvviiiiiis - 2111 [10/15/100  USD BRFkredit A/S Covered Bds 3 08/31/11, .. . Aal Aug 31 0.001 [10/13/10|  DKK
Coll Nt Ser C 6.51 09/01/25, - 15.723 (10/15/10|  USD Covered Bds 2 01/01/16,..... Aa3 Jan 01 0.001 [09/23/10|  DKK
Coll Nt Ser A5.37 09/01/25,... - 2.799  [10/15/100  USD Caja de Ahorros de Valencia Cas y Al
Coll Nt Ser D 6.51 09/01/25, ... — 11.157 [10/15/10|  USD Bds Ser 133 04/15/13,.............cooiii Aaa Apr 15 488.847 [04/15/10|  EUR
Agency For Housing Mige Lending Open Joint-Sto Gtd Rus- Caja de Ahorros y Pensiones de Barcelona Covered
sian Bds 8.7 02/01/12,......ccvvvviiiiiiiiiiiies FMAGN 01 |32.453 (04/27/05  RUB Bds 3.737 10/15/15,. ..o Aaa Oct 15 35.211 [10/15/10)  EUR
Gtd Russian Bds 7.35 10/15/12, JAJO 15 |76.432 [11/28/05  RUB Caja Espana de Inversiones Salamanca Y Soria Covered
Gtd Russian Bds 12/15/13, ... J&D 15 222.973 (08/24/09  RUB Bds Ser 5 11/30/10, ....ovvvvviiiiiiiiies Aal Monthly 415.035 [11/30/09)  EUR
Gtd Russian Bds 7.4 07/15/14, JAJEO 15 |86.855 [11/28/05  RUB Covered Bds Ser 6 03/07/11, . .. Aal Monthly 691.726 [03/07/09  EUR
Gtd Russian Bds 7.68 07/15/16, . JAJEO 15 [149.226 [10/04/06f  RUB Covered Bds Ser 8 12/05/11, . .. Aal MJS&D 05 |276.69 |03/05/09  EUR
G1d Russan Bds 7.49 02/15/17, . FMAGN 15 |188.65 [01/25/07 RUB Covered Bds Ser 174 12/29/11, . o Aal | Dec®  |138.345[12/15108 EUR
Gtd Russian Bds 04/15/18, ... A%O 15 222.973 (08/24/09  RUB Covered Bds Ser 183.5 02/17/12,. .. Aal Feb 17 96.842 [02/02/09)  EWR
Gtd Russian Bds 7.63 06/15/18, MJS&D 15 |186.532 [10/04/06f  RUB Covered Bds Ser 95.25 06/26/12, . .. Aal Jun 26 193.683 (06/28/02)  EUR
Gtd Russian Bds 8.05 11/15/18, FMAGN 15 |245.641 [12/10/07]  RUB Covered Bds Ser 20 3 05/28/13, .. Aal May 28 207.518 |05/28/10)  EUR
Gtd Russian Bds 8.2 09/15/20, .. MJS&D 15 |408.072 (01/24/08)  RUB Covered Bds Ser 7 06/26/13, . . Aal MJS&D 26 |276.69 |06/25/08]  EUR
Gd Russian Bds 8.25 09/15/21, MISED 15 |319.045 (06120710  RUB Covered Bds Ser 22.847 06/28/13, Aal Jun 28 69.173 [12/11/09  EUR
Gtd Russian Bds 05/15/23, ... . MEN 15 222.973 (08/24/09  RUB Covered Bds Ser 13.12509/23/13,................. Aal Sep 23 415.035 (09/21/09  EUR
Gtd Russian Bds 09/15/28, ..... . MES 15 |222.97308/24/09  RUB Covered Bds Ser 15 10/23/13, ... . JAJEO 23 |415.035 [10/20/08f  EUR
AK Bars Bank Russian Bds 7.9 10/25/11, . Oct 25 97.908 (10/28/10|  RUB Covered Bds Ser 103.75 03/31/15, Mar 31 195.989 (03/31/05)  EUR
Russian Bds 10/15/13, ..\ Ba3 Oct 15 189.74 [10/16/08)  RUB Covered Bds Ser 12 06/30/15, ... . MJ,SE&D 30 |168.497 |06/30/05  EUR
Al Credt SA Sofo Coll NCCIA 11020124, ... Baal | Monhly  |120.767 |LL/25/10]  MXN Covered Bds Ser 16 LL/24/15, . oo Aal | FMASN 24 1136345 [11/24/08 EWR
Amstel Corporate Ln Offering B V Coll Nts Ser Covered Bds Ser 43.506/20/17, ............cvenns Aal Jun 20 138.345(06/20/05)  EUR
2006, CI D 10/30/16,.....ccovvvviiiiiiininnnn. Al JAJEO 30 |132.556 [11/30/06(  USD Covered Bds Ser 14 10/23/17, . JAJEO 23 |553.38 [10/23/07|  EWR
Arab Petroleum Investments Corp (Apicorp) Fitg Rt Nt 10/25/15, Al JAJEO 25 [533.298 [09/29/10f  SAR Covered Bds Ser 194.512/02/19, .................. Aal Dec 02 106.526 [11/30/09)  EUR
Ares Capital Corp St Nt 10/15/40, ....oovvvvviiiiinnnn, Bal JAJEO 15 [0.001 [10/15/10[  USD Covered Bds Ser 114 03/31/20, .........c.oovvnns Aal Mar 31 80.701 |[03/31/05  EUR
Arkle Master Issuer Pass-Thru Ctf Ser 1A1 05/17/60, . .. Aaa FMASN 17 (700 10/21/10f  USD Covered Bds Ser 133.75 06/30/25, .. Aal Jun 30 177.366 |06/30/05  EUR
Pass-Thru Ctf Ser 4A 3.986 05/17/60, .... .. Aaa MEN 17 630.676 (10/21/10|  GBP Covered Bds Ser 34.25 04/10/31,. .. Aal Apr 10 415.035 (04/10/06|  EUR
Pass-Thru Ctf Ser 1A3 05/17/60, . .. Aaa FMAGN 17 |354.755 [10/21/10|  GBP Canada Govt Treas Bds CAD$ Bd 1.5 12/01/12,............. Aaa J&D 01 9504.391108/11/10|  CAD
Pass-Thru Ctf Ser 3A 05/17/60, .. .. Aaa FMASN 17 |1970.86310/21/10]  GBP Canadian Imperial Bank of Commerce Covered Bds Ser
Pass-Thru Cif Ser 1A2 05/17/60 .. Aaa FMAGN 17 [247.321 {10/21/10) JPY CB85.7512/19/13, ..o Aaa J&D 19 729.224 (10/19/100  AUD
Pass-Thru Ctf Ser 2A 05/17/60, .................... Aaa FMAGN 17 |1120.16610/21/10)  EUR Sllljb Canadian Debentures 3.15 11/02/20H f ...... Aa3 M&N 02 1463.91910/20/10|  CAD
; Cars Alliance Auto Loans Germany Pass-Thru Ctf Ser
Atu Auto-Teile-Unger Handels GMBH & Co Kg Sr Sec Fitg Rt
Global Nt 05/12/14’ ................. g vvvvvvvv Q B3 MEN 15 104.554 [10/07/101 EUR 20109, CI R 01/18/29, ........ .. Aaa Monthly 265.807 {09/20/10) EUR
Sr Sec Global Nt 11 05/15/14, ..o B3 MEN 15 522.772 [10/07/10)  EUR Pass-Thru Ctf Ser 20109 01/18/29,................. Aa2 Monthly 31.969 [09/20/10|  EUR
Australia and New Zealand Banking Group Ltd Flitg Rt Austra- Castilla-La Mancha Junta de Comunidades de Fixed Rt
lian Dep Nt 04/22/13, Aal JAJEO 22 [46.542 |04/30/10f  AUD Nt 2.8110/14/22, ARO 14 122.88 [10/14/10 JPY
AYT Colaterales Global Hipotecario Caja Center-invest Bank Russian Bds 9.25 06/24/14, . JD 24 96.206 (06/24/09  RUB
Ctf Ser C 11/16/10, ..o B3 MEN 16 11.348 (07/27/07  EUR Central Japan Raiway Co Japan Bds 1.797 10/25/30 .. Aa2 A0 25 120.671 {10/06/10 JPY
Pass-Thru Cf Ser B LL/16/47, ..., Ba3 MEN 16  |17.438 |07/27/07]  EUR China Gov' of Government Bds  10/14/17, ................. Al Oct 14 4184.601109/30/10]  CNY
Pass-Thiu CH CID 11/16/47, oo c MgN 16 [5.259 |07/27/07)  EUR Chong Hing Bank Ltd Sub Euronotes 11/03/20, ............. Baa3 MgN 03 10.001 |10/25/10)  USD
Pass-Thru Cif Ser A 11/16/47, . . Aaa MEN 16 242.606 (07/27/07)  EWR Chubu Electric Power Co Inc Sr Sec Japan Bds 0.986 10/23/20, Aa2 A0 23 245.851(10/15/10)  JPY
BEN Bank Russian Bds 10.5 04/29/13, . .. B2 A%O 29 34.349 (04/26/10  RUB Commerzbank AG Step Up German Bds 11/30/15, Nov 30 0.001 [09/29/10|  EUR
Banca Carige SPA Covered Bds Ser 463 3. 625 11/25/16 .. Aaa Nov 25 1498.84611/05/09)  EUR Step Up German Bds 12/29/15, ........ Dec 29 0.001 [09/29/10)  EWR
Covered Bds Ser 4633.75 11/25/16,..... .. Aaa Nov 25 250.209 [10/28/10]  EWR Conti-Gummi Fin BV Gtd Global Bds 6.5 01/15/16,. . J&d 15 841.91 [09/27/10f  EWR
Covered Bds Ser 5154.5 10/25/40 .. Aaa Oct 25 27.801 [10/25/100  EUR Gtd Global Bds 7.25 10/15/18, ..............oeees A&O 15 841.91 [09/27/10|  EUR
Banca IMI SPA Flig Rt Italian Nt  08/16/15, ................. Aa3 F&A 16 51.659 [07/23/10)  EWR Corporacion Andina de Fomento Fltg Rt Japan Bds 12/30/99, Al — 1224.51910/11/10)  JPY
Banco Comercial Portugues SA Covered Bds Ser 7 04/22/19,  Aa2 Monthly 1397.85910/22/10|  EUR Japan Bds 1.56 01/27/14, .. .. AL & 27 120.705 (10/21/10|  JPY
Banco de Oro Unibank Inc Sr Unsec Nt 3.875 04/22/16,....... Ba2 A0 22 300 10/15/10p  USD Japan Bds 1.82 10/27/15, ............. .. Al ARO 27 56.657 [10/11/10 JPY
Banco Interacciones SA Certficados  Bursatiles 12/30/99, ..... Bal - 121.47 |10/21/10)  MXN Cosan Overseas Ltd Gtd Global Nt 8.25 12/30/99, ........... Ba2 - 300 10/29/10f  USD
Banco Popolare Societa Cooperativa Covered Credit Agricole Covered Bds Covered Bds Ser 101.75 07/27/17, Aaa dul 27 203.407 10/27/10|  CHF
Bds 3.2509/30/15, ...cviiiiiiiiiiis Aaa Sep 30 209.679 [10/21/10)  EUR Credit Bank of Moscow Russian Bds 15 03/15/11, ........... B1 M&S 15 83.747 (03/11/08f  RUB
Banco Santander Rio SA Argentine Bds 12/30/99, Bal - 63.111 |10/08/10)  ARS Russian Bds 8.5 04/25/12, . A&O 25 60.301 (04/29/09  RUB
Banco Supervielle SA Sub Nt 12/30/99, ........ B2 - 50 10/25/100  USD Russian Bds 9.4 08/07/12,.. F&A 07 63.221 (08/07/09  RUB
Bank of Khanty-Mansiysk JSC Russian Bds 10/11/11, . .. Ba3 ASO 11 112.871 (10/21/08f  RUB Russian Bds 9.7 04/08/15, A&O 08 103.054 04/13/10|  RUB
Russian Bs 0612113, ... - Bad | %D |96083 [06/02/10 RUB Russan Bds 9.76 07/14115, . ... B1 %4 65572 [0772010  RUB
Bank of Thailand Thai Bds 2.35 10/21/12,... .. Baal ASO 21 1655.08110/01/10)  THB Danske Bank A/S Covered Bds 4.675 10/12/25,............. Aaa oct 12 86.38 [10/12/10|  NOK
Bank of Tokyo-Mitsubishi UFJ Ltd Japan Bds 0.26 10/15/13,.... Aa2 A0 15 244,349 (10/08/10|  JPY Deutsche Hypothekenbank AG Covered Bds Ser
Japan Bds 0.35 10/15/15, .. .. Aa2 A&O 15 855.223 (10/08/10 JPY 276 1.4509/30/13, . .. Aaa Sep 30 8.451 [09/29/10|  EUR
Japan Bds 1.035 10/15/20, ..... .. Aa2 A0 15 122.175 [10/08/10f  JPY Covered Bds Ser 277 10/0 14 ........ .. Aaa A0 01 20.834 [10/01/10f  EWR
Bank VTB JSC Russian Bds 7.6 03/15/13, Baal MJSED 15 {342.73 |03/17/10]  RUB Dev Bank of Japan Inc Japan Bds 0.247 12/20/13, .. Aa2 J&D 20 244.349 (10/08/10 JPY
Russian Bds 7.6 03/15/13,. Baal MJSED 15 |170.64103/16/10)  RUB Japan Bds 0.336 12/18/15, .. Aa2 J&D 18 244.349 (10/08/10 JPY
Russian Bds 7.6 03/15/13,. Baal MJ,S&D 15 [171.36503/17/10)  RUB DLR Kredit A/S Covered Bds Ser 24 01/01/16, . .. Aal JAJEO 01 10.001 [10/11/10f  DKK
Russian Bds 10/17/13 .. Baal JAJRO 17 |523.286 (10/13/05  RUB Covered Bds 2 01/01/16,.............. .. Aal JAJRO 01 [0.001 [11/01/10|  EUR
Russian Bds 07/ 06/16, .......................... Baal JAJEO 06 |557.973 [07/11/06(  RUB DNB Nor Boligkreditt AS Covered Bds 2.1 10/14/15, ......... Aaa A0 14 2000  [10/14/10f  USD
Banques Populaires Covered Bonds Covered DZ Bank AG Deutsche Zentral-Genossenschaftshank Sub
Bds Ser 19 10/29/13, ... ..ociiviiiiiiiiiiis Aaa JAJRO 29 |83.403 [10/29/10|  EUR Eurobonds 4.510/28/20, . Al Oct 28 7.645 [10/28/10]  EUR
Covered Bds Ser 18 04/11/16, . Aaa JAJEO 11 [1961.60910/11/10f  EUR E-Carat SA Pass-Thru Cif Ser A 10/18/18, . .. Aaa Monthly 622.517 [10/27/10)  EUR
Barclays Bank PLC Coll Nt 6.1 10/13/16, ... - 6.341 [08/06/10  AUD Pass-Thru Ctf Ser B 10/18/18, ........ . Al Monthly 42.449 (10/27/20|  EUR
Bayerische  Landesbank Covered Bds Ser 10075 2.375 09/29/17, Aaa Sep 29 140.845(09/29/10)  EUR EC Fin PLC Gtd Sr Sec Global Nt 9.75 08/01/17, ... .. B2 F&A 01 307.299 |06/25/10)  EUR
Covered Bds Ser 20306 2.5 09/28/18,............... Aaa Sep 28 281.69 |09/28/10|  EWR Erste Group Bank AG Covered Bds Ser 977 09/27/12, .. Aaa MJ,SED 27 (1397.85809/27/10|  EUR
Fltg Rt German Nt 11/03/15, ... .. Al FMAGN 03 65.662 |09/21/10)  EUR Eurohypo AG Covered Bds Ser 2356 1.875 11/27/14,. .. Aaa Nov 27 28.169 [09/30/10)  EUR
German Bds 1.75 10/21/13, .. Al Oct 21 422.535 (10/14/10)  EUR Covered Bds Ser 2359 2.225 10/15/15,. .. Aaa Oct 15 69.835 [10/15/10)  EUR
German Bds 310/01/18, ....... .. Al Oct 01 266.66 [09/23/10|  EUR Covered Bds Ser 24212.67 10/08/18,.. .. Aaa Oct 08 70.423 (10/08/10|  EUR
Step Down German Bds 2.15 04/07/14 . AL Apr 07 34.366 [10/01/10f  EUR Covered Bds Ser 2358 2.625 10/08/19,. .. Aaa Oct 08 35.211 [10/08/10f  EWR
Step Up German Bds  11/04/13, .. Al Nov 04 69.447 (10/06/10|  EUR Covered Bds Ser 2357 2.875 10/05/20,. .. Aaa Oct 05 28.169 [10/05/10|  EUR
Step Up German Bds 1.75 10/22/ ............... Al Oct 22 34.474 110/19/10)  EUR Fltg Rt German Nt 11/02/15,.............cocveees Al FMAGN 02 |34.751 |10/28/10)  EUR
Step Up German Bds 11/04/15, Nov 04 69.447 [10/06/10)  EUR European Investment Bank Fixed/Fltg Rt Japan Bds 3.4 06/29/40, Aaa J&D 29 220.204 |06/18/10)  JPY
tep Up German Bds 11/17/15, Nov 17 65.662 [09/21/10)  EUR FCT Red & Black Guaranteed Home Loans Il Covered
Step Up German Bds 12/15/15, Dec 15 69.842 [10/20/10)  EUR Bds Ser 6 01/25/12,........cccvvviiiiiiiiiinns Aaa JAJEO 25 [4190.12 {10/25/10f  EUR
Berlin-Hannoversche Hypothekenbank AG Covered Fideicomiso Financiero Aval Rural Xiv Pass-Thru Ctf 6 08/25/11, B2 Monthly 448 [09/29/100  USD
Bds Ser 1693.506/01/21,.....ovvvviniiiiiiins Aaa Jun 01 14.085 [10/07/10|  EUR Fideicomiso Financiero Supervielle Creditos Banex Pass-
Bilbao Bizkaia Kutxa Covered Bds 10/08/18, .... .. Aaa JAJEO 08 [281.69 [10/08/10[  EUR Thru Ctf 20 10/31/15, ..o Monthly 2.02 10/06/10f  ARS
BNDES Parlcpacoes SA - BNDESPAR St Nt 01/01/14, ....... A3 — [ors13[10n0mmq BRL PassThwy Cff_10/31/15, = JLOL 1006110 ARS
StNE 0L/0L/14, oo .. A3 - 297.513 [10/29/10 BRL Pass-Thru Ctf 10/31/15, Monthly 8.686 [10/06/10|  ARS
SNt 01/15/17, .. A3 - 297.513 [10/29/10 BRL Pass-Thru Ctf 12 10/31/15 Monthly 8.484 [10/06/10)  ARS
BNP Paribas Pub Sector Scf Covered Bds 2.25 10/22/15, ..... Aaa Oct 22 1397.85910/22/10|  EUR Pass-Thu Cff 12/31/15, ... - 1,011 [10/21/10  ARS
BNY Tr Co of Australia Ltd Coll Nt Ser AL 10/12/41,.......... Aaa Monthly 578.371 10/21/10|  AUD Pass-Thru Cif 12 12/31/15, . Monthly 6.269 [10/21/10)  ARS
Pass-Thru Ctf 20 12/31/15, Monthly 2.022 110/21/100  ARS
Notes: Moody's0 ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’sC] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6. * Amount Outstanding is reflected in US dollars.
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MOODY'S |  INTEREST oﬁ%ﬂsTf LOCAL MOODY'S |  INTEREST oﬁysTT'. LOCAL
ISSUE RATINGO) DATES MIL. | ISSUED | CURRENCY ISSUE RATINGO) DATES MIL. | ISSUED | CURRENCY
Fideicomiso Financiero Supervielle Creditos Govement Bds 2.5 06/20/36, Aa2 J&D 20 175.06 [10/04/10 JPY
Banex Pass-Thru Ctf 12/31/15,..........ccoovvnnns Bal Monthly 10.919 [10/21/100  ARS Goverment Bds 2.5 03/20/38, .. Aa2 M&S 20 335.731 10/04/10 JPY
Fidely Investment Managers Eurobonds 6.75 10/19/20, .. Baal Oct 19 397.64 (10/11/10f  GBP Government Bds 2 09/20/40, . Aa2 M&S 20 8.422 (10/14/100  JPY
France Gov't of Government Bds 2.5 10/25/20,. .. .. Aaa Oct 25 14352.6 {10/01/10f  EWR JSCB Bank of Moscow Fixed/Fity Rt Russian Bds 07/29/11,.... Baal Jul 29 427.099 (07/25/08f  RUB
Fukuoka City Japan Bds 0.92 10/28/20, ...... .. Aa2 ASO 28 183.262 10/08/10|  JPY Russian Bds 02/01/13, ....ovviviiiiiiieis Baal Feb 01 408.635 (02/01/08|  RUB
Fukuoka _Prefectre Japan Bds 0.94 10128120, . L Aa2 | MO8 [122.249 |10113/10]  JPY Kansal Elecic Pover Co Inc S Sec Japen Bds 0.976 10123120, Aa2 | AG0 23 |366.524 |10/08/10 Y
GA Gov't of Eurobonds 7.5 04/15/13, ... Ba3 A0 15 500 04/07/08)  USD Kansai Int! Airport Co Ltd Sr Sec Japan Bds 1.156 09/18/20,... Aa2 M&S 18 |245.761|10/14/10)  JPY
Gazprombank Russian Bds 7.1 01/27/11, .. Baa3 Jan 27 178.693 (01/26/06  RUB Korea Govt of Government Bds 3.81 08/02/12, ....... .. Al FMAGN 02 |10507.4 (08/03/10|  KRW
Russian Bds 10/10/11, ...... .. Baa3 JAJEO 10 [380.733 [10/06/08 RUB Government Bds 3.28 10/02/12, ........ . Al JAJEO 02 [5052.91§ 0/05/10 KRW
Russian Bds 11/15/12, . .. Baa3 MEN 15 816.17 [11/16/07 RUB Kreissparkasse ~ Koeln Covered Bds 1.35 04/17/12, Aaa Apr 17 41.936 [10/28/10 EUR
Russian Bds 11/22/12, ....ovviiviiiiiiiiiis Baa3 MEN 22 821.686 [11/21/07 RUB Covered Bds 08/31/16 — 22785 |08/31/10 ER
Russian Bds 6.54 11/20/13,....................... Baa3 Nov 20 189.378 [11/24/06(  RUB Kyoto City of Japan Bds 0.222 10/25/13, ............ . A0 25 122.926 (]/15/10 JpY
GCE Covered Bonds Covered Bds Ser 112 09/30/13,......... Aaa Sep 30 1718.30909/30/10|  EUR Landesbank  Baden-Wuerttemberg Covered Bds 09/19/12,..... - 20.752 [09/30/10|  EUR
GE Capital Australia Funding Pty Ltd Australian Bds 7 10/08/15,  Aa2 A%O 08 721.576 (10/01/10|  AUD Covered Bds 1.625 10/15/13, .........covvvvvnnns oct 15 69.173 07/28/10 EUR
Germany Gov't of Bndsschiznwsgn  (Bko) 0.75 09/14/12, .. Aaa Sep 14 25001 [08/03/10|  EUR Covered Bds 1.625 04/01/14, ...........c.ovvvens Apr 01 34.946 [10/12/100  EUR
(Ob) 175 10/09/15,. ... - Aaa | Oct09  |154154|09/14/100 ER Covered Bds Ser 10479 2 L0/15/14, . o 15 |138.345 0728/t EWR
Die Bundesrep Deutschland (Dbr) 2.25 09/04/20 .. Aaa Sep 04 22336.7 (08/10/10)  EUR Covered Bds Ser 10458 2 12/15/14, Dec 15 69.173 08/02/10 EUR
German Bds 3.25 07/04/42, .. .. Aaa Jul 04 5067.78207/13/10f  EUR Covered Bds Ser 10483 2.5 08/02/16, Aug 02 34.586 (08/02/10|  EUR
Hana Bank Japan Bds 02/13/12, .. .. Al F&A 13 270.436 [11/08/10 JPY Covered Bds Ser 10505 2.5 08/08/16, .. Aug 08 20.752 08/06/10 EUR
Japan Bds 11/12/12,... .. Al MEN 12 98.341 [11/08/10 JPY Covered Bds Ser 112232.5 09/20/17, Sep 20 34.586 [09/23/10 EUR
Japen Bds LUADMS, .o AL MEN 12 0001 |10/18/10 Y Covered Bds Ser 1123825 12027/17,.............. Dec 27 [69.473 |09/27110] EWR
Hiroshima  Prefecture Japan Bds 0.28 10/29/15,............. Aa2 A& 29 122.175 [10/08/10f  JPY Covered Bds Ser 10508 2.75 08/10/18,. Aug 10 34.586 08/10/10 EUR
Holland Mtge Backed Series (Hermes) XVI BV Pass-Thru Covered Bds Ser 11239 2.625 09/27/18, Sep 27 [69.173 [09/27/10|  EUR
CtfSer B 10/18/45,.........ccocviiiiiiin Aa2 JAJRO 18 |58.516 [12/18/08 EUR Covered Bds Ser 10454 3.75 07/23/20,. Jul 23 27.669 07/23/10 EUR
Pass-Thru Ctf Ser A 10/18/45, . .. Aaa JAJRO 18 |3832.81112/18/08]  EUR Covered Bds Ser 11285 2.75 10/08/20,. . Oct 08 20.968 [10/08/10|  EUR
Pass-Thru Cif Ser C 10/18/45, . . Aa3 JAJEO 18 [104.493 [12/18/08 EUR
Pass Ty Cf Ser D 10/18/45, Baal | JAXO 1§ [117.032 |12/18/08 EWR B o L8 00T . ol ro ol
Holland Mtge Backed Series (Hermes) XVII BV Pass-Thru German Bds 1.73 10/15/1'3, . oct 18 0.001 [10/18/100  EUR
CtfSer E 07/18/46,.........ccocvvviiiiiiinnn, B JAJEO 18 |156.043 [05/14/09  EUR German Bds 2.05 10/06/14, .. Oct 06 68.408 [10/04/100 EWR
Pass-Thru Ctf Ser C 07/18/46, . JAJEO 18 |[151.167 [05/14/09 EUR German Bds 2.875 09/25/17, . . Sep 25 134.76 [09/24/10 EUR
e e Gt Tl ey (it Sep Up G B35 1809530114, - spa oo [oozen] R
PassThru Cff Ser D 07/18/46. TA0 18 |243.817 |05/14/09  EUR Landeshank Berlin AG Covered Bds Ser 461 1.6 07/23/1 . Jul 23 57.042 (07/23/10|  EUR
- — Covered Bds Ser 4681.75 09/15/14,.......... . Sep 15 28.169 [10/12/10 EUR
HSH Nordbank AG Covered Bds Ser 1051 09/17/14, ......... Aaa MJSED 17 |349.177|09/17/10)  EUR Covered Bds Ser 470 1.81 12/15/14, . . Dec 15 20,968 [10/18/100  EUR
Covered Bds Ser 1081 2.895 10/22/18,. .. . A2 - 6.949 [10/20/10|  EUR Covered Bds Ser 467 2.2 10/04/16, ... ..vvvevn.. Oct 04 14.085 [10/04/100  EUR
Hungary Gov't of Government Bds 12/22/15, .. .. Baal XD 22 105.153 [03/25/10|  HUF
Hypo Invesimentberk AG Covered Bds 10/15/12.. . Aaa JAJRO 15 |154.408 |10/15/10  CHF g""e“’g ggs ge' gggg?;gg‘z"ﬁg Dec 14 ;3;82 09%10 ER
Covered Bds 10/19/12,........... .. Aaa JAJO 19 [174.732 |1019/10)  EWR overed Bds Ser 633 2. - Jun 28 '
Covered Bds Ser 469 2.7 10/14/20, Oct 14 20.968 0/14/10 EUR
DB Tr Sves Lid Tr Cf 1.775 10/27/15, .. Aaa AR 21 |500 |10/20/10)  USD Landesbank Hessen-Thueringen GZ Fltg Rt German Nt 05/05/14, Aa2 May 05 [0.001 [10/11/100 EUR
Infonavit (Mexico Gov't Co) Pass-Thru Cif C\A505 10/18/38, ... Baal A&O 18 248.428 (10/27/10|  MXN Flig Rt German Nt 05/11/16, ...................... May 11 134.115 [09/22/100  EUR
NG B as. 5 B v ey Geman B5 20228116, ... s (131 [oound  ER
ING Bank NV Covered Bds Ser 72.4.6 10127120 o2 (84874 |10127/10  NOK Geman Bds 1.5 10/18/14,. ... Ot 1§ |347.348 10/11/10  ER
- - German Bds 2.875 09/29/17, . . Sep 29 335.287(09/22/10)  EUR
Covered Bds Ser 67 3.465 09/29/23, Sep 29 44.446 109/20/10)  EUR Step Up German Bds 08/05/15, Aug 05 138.939 [10/11/10]  EUR
Covered Bds Ser 68 3.56 09/29/25 Sep 29 27.779 [09/20/10)  EUR Step Up German Bds 11/17/16, Nov 17 135.459 109/28/10]  EUR
Covre B1s Sr (8 35 03 30021, Sp @ faadd |ovsong ER Langlon Secs (2010-) PLC PassThu Cf Ser A2 12118154, .. Aaa | MJSeD 18 [3350.73710001120  Gap
: ! Pass-Thru Ctf Ser A3 12/18/54, . MJS&D 18 |3359.73710/01/10|  GBP
Cowre Bis Sr 111 10/18/30, . z il 1139 OISO ER PassThu Cf S A6 12/18/54, WISt 18 (3946399100010 GBP
Int! Bank of Azerbaijan Loan Participation Nt 8.5 10/22/13,..... ARO 22 130 10/11/10f  USD Pass-Thiu Cif Ser A8 12/18/54, MJSED 18 [3946.39210/01/10|  GBP
Interxion Hidg NV Gtd Global Bds 9.5 02/12/17, ............. Feb 12 364.83 [02/09/10|  EUR Pass-Thiu Ctf CI A4 12/18/54, MJSED 18 [3359.73710/01/10|  GBP
e 11 gg;pﬁ;);f%jspg"ﬁsog,ﬁ?llsmg'“ """""" om |eer ponnn B PassThu OF Ser AL0 12/16154, Wise 18 |2645.189100010  op
St Sec Japen Bds 1911 10/29/30 MO 2 12280 |02 Y PassThru Cif Ser A9 12/18/54, MISED 18 13946.39710101/10  GBP
- . - Pass-Thru Ctf Ser A7 12/18/54, MJS&D 18 |3946.39710/01/10|  GBP
Japan Fin Organ for Municip Gtd Japan Bds 0.9 10/21/20, ..... Aa2 ASO 21 610.874 [10/08/10)  JPY Pass-Thiu Cif Ser A5 12/18/54, MJSED 18 [632.421|10/01/10|  GBP
St Sec Japan Bds 0.647 10/26/18, A0 26 |196.85 |10/26/101  JPY Pass-Thiu Cif Ser Al 12/18/54, MJ,S&D 18 [3359.73710/01/10)  GBP
o Sec o s 1359 1212005, - AD 230792 (10020 Y Langion Secs (20102) PLC PassThu Cff Ser Ab 12/18/54, ... WISED 18 |473567 |10112110]  GBP
pan Bds 0.976 10/28/20, .. ARO 28 368.641 (10/14/10)  JPY
St Sec Jagen Bds 1.284 06/20/23 B2 |49.267 (102010 Y PassThru Cif Ser A3 12118154, ................ MISED 18 |1521.79G10112/10  ELR
- . - Lloyds Tsb Bank PLC Covered Bds Ser 20105 4 09/29/20,. Sep 29 2749.29209/29/10|  EUR
St Sec Japan Bds 1.525 10/28/25, A0 28 43109 |10/21/101  JPY Madrid Activos Corporativos IV FTA Coll Nt Ser A 12/14/41, MJ,S&D 14 [1042.19410/13/10)  EUR
St Sec Japan Bds 1.539 11/07/25, MEN 07 |37.244 [10/29/10(  JPY Madrid Consumo I FTA Pass-Thru CHf Ser A 08/22/23, .. FMASN 22 [659.75 [10/13/100 EWR
S; éec Jagan Bds 1,52 12119/25, D 1o \A3.061 11002610 Py Wanioba Province of Goverment Bds 4.1 03/05/41, . M&S 05 |290.627 (09129120  CAD
ec Japan Bds 1.851 10/28/30, ARO 28 244.349 (10/08/10|  JPY
St Sec Jagen Bs 2,095 11/08/39, . . MeN 08 |37.244 |10029110 Y MDM Bg”ukssf;g ggz 1%7[’]1591/51’8,“ e il b gg; i
Japan Gov't of Government Bds 0109/15/12 .. Aa2 M&S 15 32553 |08/26/10)  JPY Russian Bds 04/09/15, .. ‘ N ARO 09 239.043 [10/04/08|  RUB
Government Bds 10/15/12, ..... .. Aa2 - 0.001 [09/28/10)  JPY Medassets Inc St NE 12130199, ..o\ vvveeeen i - 360 10/28/100  USD
Government Bds 10/15/12,,.. .. Aa2 - 0.001 [09/28/10|  JPY -
Goverment B 0.1 10/15/12, o omaz | a0 (351043 [0oj2ei0 Py Metropolitan Expressway Co Ltd Sr Sec Japan
Government Bds 0.1 11/15/12 Aa2 | MeN 15 |343055 (10027110 Y Bds 0.315 09/24/15, .../ ooooosonssss Wes 24 1239.406 10007110 JPY
. L . Mitsui Chemicals Inc Japan Bds 1.246 10/22/20, .... ARO 22 122.926 (10/15/10 JPY
Government Bds 0.12 11/15/13, ................. Aa2 MEN 15 10.001 |10/04/20]  JPY Mizuho Corporate Bank Ltd Japan Bds 0.43 10/20/15, .. ARO 20 |1351.68310/14/10)  JPY
Government Bds 0.309/20115‘ M&S 20 [29886.9 |10/19/10/  JPY Momentive Performance Materials Inc Gtd Sr Nt 12/30/99, - 0.001 [10/25/100  USD
Govenment Bds  09/20/15 - 0.001 [10/19/10f  JPY Sr Unsec Nt 12/30/99, ..o, . - 0.001 [10/25/10  EUR
Government Bds 1.3 03/20/18 M&S 20 118.737 (09/24/10 JPY
Govemment Bds 1.7 03/20/16. Nes 20 |180.687 [09l24/10]  Ipy e ey Chemicals Inc GId St Sec T cant e sl v
Government Bds 1.4 03/20/18, M&S 20 |293.28 |09/24/10)  JPY Morgan Stanley Capital Sves Inc Coll Nt 0.07 12/20/13, ....... Aaa - 400 06/26/101  USD
Government Bds 1.5 06/20/18, J&D 20 83.116 [09/24/10 JPY Coll Nt 0.05 12/20/13, - 400 06/26/10/  USD
Government Bds 1.4 06/20/19, J&D 20 1139.87209/24/10 JPY Coll Nt 0.07 03/20/14, - 380 06/26/10)  USD
Government Bds 1.4 09/20/19, . M&S 20 28325.3 09/24/10 JPY Coll Nt 0.08 06/20/14, - 444 06/26/10|  USD
Government Bds  09/20/20, ... M&S 20 |26731.5]10/07/10]  JPY Col Nt 0.19 06/20/14 — 750 06126110 UsD
Govenment Bds 1 09/20/20, M&S 20 26173 [09/01/10|  JPY Moscow Bank For Reconstruction & Dev Russian
Government Bds 2 06/20/22, .. J&D 20 1.187  [09/24/10 JPY Bds 8.503/28/13,.....ccviiiiiiiis B1 Mar 28 127.737 (03/27/08 RUB
Government Bds 1.9 09/20/22, M&S 20 28.497 [09/24/10 JPY Russian Bds 04/23/13, B1 Apr 23 128.118 [04/23/08 RUB
Government Bds 1.7 12/20/22, J&D 20 84.303 [09/24/10 JPY Russian Bds 9.4 02/27/14, .. Bl F&A 27 139.363 [03/05/09 RUB
G Bds 103/20/23, .. M&S 20 11.874 [09/24/10 JPY Russian Bds 8.25 06/12/14,...... .. Bl J&D 12 161.82 [06/11/09 RUB
Government Bds 1.8 06/20/23, J&D 20 71.242 |09/24/10)  JPY Moscow Mige Agcy Russian Bds 7.25 02/23/12, .. Ba2 Feb 23 53.282 (02/20/06  RUB
Government Bds 1.9 09/20/23, M&S 20 29.684 [09/24/10 JPY Russian Bds 7.4 07/17/14, ... ...oovvvviiiiinns Ba2 Jul 17 85.294 [07/01/08 RUB
Government Bds 2 03/20/25, M&S 20 22.56  [09/24/100  JPY Muenchener Hypothekenbank EG Covered
Government Bds 2 09/20/25, .. M&S 20 232,724 |09/24/10 Y Bds Ser 1438 09/30/11, .........covviiiiiinnn MJS&D 31 |144.838 (09/30/10 CHF
Government Bds  09/20/30, M&S 20 13548.5 | 10/21/10 JPY Covered Bds Ser 1439 1.5 10/04/13 Oct 04 1394.05910/05/10 EUR
Covered Bds Ser 1440 10/08/13, JAJEO 08 [52.447 110/08/101 CHF

Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-
Moody’sC] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6. * Amount Outstanding is reflected in US dollars.
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MOODY'S |  INTEREST owsTf LOCAL MOODY'S |  INTEREST Oﬁ!rdgf. LOCAL
ISSUE RATING(] DATES MIL. | ISSUED | CURRENCY ISSUE RATING(] DATES MIL. | ISSUED | CURRENCY
Muenchener Hypothekenbank EG Covered Bds Ser Russian Bds 01/30/20, ....ovvvviiiiiiiieis Baal J8J 30 163.757 (02/08/10|  RUB
1437 1.7510/01/14, ..o Aaa Oct 01 69.703 [10/01/10 EUR Sabic Capital | BV Gtd Eurobonds 3 11/02/15,.. .. Al MEN 02 1000  (10/26/10f  USD
Covered Bds Ser 1436 1.618 09/27/17,...... . Aaa Sep 27 51.728 [09/27/10)  CHF Saecure 8 NHG BV Pass-Thru Ctf Ser A2 06/25/94, . Aaa MJS&D 25 |1518.65910/04/10)  EUR
Nara Cable Funding Ltd Sr Sec Global Nt 8.875 12/01/18, ..... B2 J&D 01 980.804 [10/15/10 EUR Pass-Thru Cif Ser F 06/25/94, . MJS&D 25 |10.124 [10/04/10 EUR
National Factoring Co Step Up Russian Bds 1#5 l%?jl(ﬁs/ll, ... B3 MEN 03 84.889 (04/24/08f  RUB Pass-Thru Ctf Ser A1 06/25/94, MJSED 25 |404.975|10/04/10]  EUR
Nationwide _Building Society Covered Bds Ser PessThiu CY Ser D 06/25/9% WMISED 25 |20249 |10004710  EWR
2010-24.89 10/26/20,. oo Aaa | Od 2  |84874 |10/26/10 NOK PassTh Ct Ser E 0612594, MISED 25 (20249 [10/04/10  EUR
Nomos Bank Global Bds 6.5 10/21/13, .............c.vvns Ba3 ASO 21 400 10/15/10p  USD Pass-Thru Ctf Ser B 06/25/94, . MJ,S&D 25 [40.497 [10/04/10) EUR
Norbe VIllix Fin Ltd Gtd Sr Sec Global Nt  12/30/99, ......... Baa3 - 1441 [10/28/10f  USD Pass-Thru Ctf Ser C 06/25/94, . . MJSED 25 (20.249 |10/04/10)  EUR
Norddeutsche Landesbank GZ Covered Bds Ser 1390 10/26/11, Aaa JAJEO 26 |349.465 [10/26/10|  EUR SEB Covered Bds 2.625 10/16/17, ... ..ovveveeieenennnn, Oct 16 1390.04710/15/100  EUR
Covered Bds Ser 1382 11/18/13, .................. FMAGN 18 1279.572|08/18/10]  EUR
! - SEB AG Covered Bds Ser 3731 09/28/11, ......ovvvvvnns Sep 28 1042.42 (09/28/10 EUR
German Bds 1375 041201, ... oo A 20 26023 |1011510 ER Severstal Oao Loan Paricipaion Nt 6.7 10125117, , A0 25 |1000 |10010/10  UsD
Nordea Eiendomskreditt AS Covered Bds 06/17/15 MJS&D 17 |683.188 (08/18/10|  NOK Shizuoka Prefecture Japan Bds 0.29 10/26/15, . . ARO 26 122.175 [10/08/10|  JPY
Covered Bds 4.05 06/21/17, Jun 20 341.594 (08/19/10|  NOK Japan Bds 0.946 10/26/20, ....\\iviiiiiiiiiiis A8O 26 244.349 [10/08/10)  JPY
Covered Bds 4.25 06/16/21, .. Jun 16 683.188 (09/02/10|  NOK Japan Bds 1.84110/18/30, .......cvviiiiiins A&O 18 122.175 [10/08/10 JPY
Nordea Hypotek AB (Publ) Covered Bds 04/17/13 JAJRO 17 |281.074 (10/13/10|  SEK "
Norinchukin Bank Japan Bds 0.4 1012715, 021|000t |tono7ie| I S"”““’g;m‘f’g;s“%’lfzf/gg“'m'” Cf 0L2V5, ... a0 I a0 }gggﬁg S
North Pacific Bank Hybrid RMBS6 Tr Pass-Thru Slovakia Govt of Government Bds  10/14/13, ARO 14 |207.436 [10/11/10)  EUR
CtfCIA 09/25/45, ..., Aaa Monthly  [61.399 (10/29/10)  JPY Government Bds 4.35 10/14/25, ...... . Oct 14 4166.84|10/06/10|  EUR
NTT Urban Dev Corp Japan Bds 1.03 09/18/20, AL Mgs 18 |122.82 (10122101  JPY SNS Bank NV Covered Bds Ser 10 3.5 09/28/20 Sep 28 |1374.64§09/21/10)  EUR
NykrednCRea\kredn NS Covered Bds 01/01/12 .. Aaa J&J 01 0.001 [09/17/10|  EUR Covered Bds Ser 64107115130 . oo W5 27293 loisind . ER
overed Bds 01/01/13,........ .. Aaa J&d 01 0.001  [09/17/10 DKK
Covered Bds 0L/01/14 ... Aaa & 0L 0001 |10/29110]  DKK Covered Bds Ser 74.205 07/19/30, .. . Jul 19 16.496 (07/19/10|  EUR
. Covered Bds Ser 84.205 07/22/30, .. Jul 22 27.493 (07122110 EUR
Covered Bds 2.65 04/01/14, ... Aa3 Apr 01 700.574 |10/11/10]  EWR Covered Bds Ser 94.307/23/30, .. l 23 13.746 |07/23/100  EWR
Covered Bds 4 01/01/16, ... . Jan 0L 10.001 107/09/10  SEK Covered Bds Ser 14.24 06/22/40, . w22 |73.544 [06/22/10)  EWR
g“"e’e“ Bds 0101116, BT 10001 1012900 DKK Covered Bds Ser 24.24 07106140, Wos 27493 |o7/06i0  EWR
overed Bds 4 01/01/17, Jan 01 0.001  [07/09/10 SEK
Covered Bds 4 01/01/18, .. Jan 01 0001 |o7/0omdl  SEK Covered Bds Ser 54.32 07/13/40, . Jul 13 41.239 (07/13/10|  EUR
Covered Bds Ser 10 4.45 08/09/40,...... Aug 09 61.859 [08/09/10 EUR
Covered Bds 4 01/01/19 Jan 01 10.001 07/09/10]  SEK Societe Generale Scf Covered Bds Ser 30 10/27/20, JAJO 27 |13.9  [10/27/10)  EWR
Covered Bds 4 01/01/20 Jan 01 0.001 |07/09/101  SEK South Coast British Columbia Transportation Au-
Covereg Bgs 411;30; . G\‘:ngg M gggi g;;ggﬁg ggﬁ thor Canadian Bds 12/30/99, ............coovviinn. - 0.001 [10/15/100 CAD
Covere 354100141, . A, . "
O & Cie Euronotes 4,125 10/28/13, ..o Baa2 | o2 [208842 100900 EWR R s o e S tvvill b I
Ontario Province of Fitg Rt Canadian Bds 11/10/13,.......... Aal FMAGN 10 [348.491 |11/10/08  CAD Sparebank 1 Boligkreditt AS Covered Bds 1.25 10/25/13, Oct 25 1500 |10/25/10|  USD
Osaka City Govt Japan Bds 1.97 10/30/30, ... .. Aa2 A0 30 |171.149 {10/22/100  JPY Sparebanken Vest Boligkreditt AS Covered Bds Ser 8 09/16/13, Aaa MJSED 16 [51.828 |09/16/10|  NOK
Jlapan Bds 2.(1106 091120/43‘C'|'[J”1'i/'1'41'22 . g\azz m&shlzo %15.%7 }g;gm iﬁ; Covered Bds Ser 9 04/08/16, .....vvvvivviinnn. JAJRO 08 |190.762 [10/08/10]  NOK
Perpetual Tree Co Lid Pass-Thr ' - Baa onthly : Stadshypotek AB Covered Bds09/30/13, . MJSED 31600 |09123/10  USD
Pass-Thru Ctf CI B 11/14/22, ....... .. Aa2 Monthly 24.53 [10/01/10|  AUD Covered Bds 1.45 09/3013, ... V&S 3t 1000 |09/23td  UsD
Pass-Thru Cif CIA 11/14/22, .. . Aaa Monthly 510.489 (10/01/10|  AUD Stonehenge Capital Fund Hawaii VII LLC Coll Nt Ser
Pass-Thru Ctf CIE 11/14/22, .. Bal Monthly 16.574 [10/01/10|  AUD 2010B-19.87 01/31/15, .o ovvviiiiiiieiiens Aal - 4.975 [09/29/10f  USD
Pass-Thru Ctf CI C 11/14/22 . A2 Monthly 17.9 10/01/10,  AUD Sumitomo  Corp Japan Bds 1.011 10/19/20 . A2 A&O 19 122.175 (10/08/10 JPY
Petiocommerce  Bank Russian Bds 5 07/06/11 Ba3 J&d 06 127.933 [06/27/08f  RUB Swedbank Mige AB Covered Bds 10/18/12 Aaa JAJRO 18 191.159 [10/18/10]  SEK
Russian Bds 14.9 08/22/12, RAZ) 9476 |06/14/04 RUB Covered Bds 06/19/13,.................... Aaa MJSED 19 [60.773 |1012010  SEK
Russian Bds 7.75 08/22/12, FEA 22 94.76  (08/14/09 RUB Covered Bds 10/04/13,...... .. Aaa JAJEO 04 [155.183 [10/04/10) CHF
Russian Bds 12.75 12/21/14,.... JD 21 166.293 [12/14/09 RUB Covered Bds Ser 1833.75 09/16/15, . .. Aaa Sep 16 0.001  [09/16/10 SEK
Pfandbriefbank ~ Schweizerischer  Hypothekarinstitut Covered Bds Ser 184 3.75 06/15/16, ... .. Aaa Jun 15 0.001 |06/15/10)  SEK
Bds Ser 530 0.645 11/11/118,77 b Nov 11 }ggzgé %gﬁgﬁg E:E Covered Bds Ser 1853.75 03/15/17,................ Aaa Mar 15 0.001  [03/15/10 SEK
Covered Bds Ser 5310. x ey 20 : Sueden Govt of Goverment Bds 0.5 06/01/17 Aaa | nol  |21371.7640911610]  SE
Covered Bds Ser 520 1,155 0B/13/15, Aug 13 155,566 08113710 CHF Tavan Govt of Govement. Bds 2 07/20/15, .. CAa3 | w2 [124879|06/2410  TWD
Covered Bds Ser 5291 10/15/15, ... Oct 15 307.487 | 10/08/10) CHF Government Bds 1.125 09/21/20, . .. Aa3 Sep 21 1249.78908/24/10|  TWD
Covered Bds Ser 5251.062 01/25/16, .. Jan 25 153.744 [09/15/10f  CHF Government Bds 1.75 08/12/30, ........ . Aa3 - 1245.89207/21/100  TWD
Covereg Bgs Ser gig;%é%g%g%éﬁ Aplr 25 éigggg gg;égﬁg g:; TDA Empresas 2 FTA Pass-Thru Ctf Ser B 01/28/37 .. Baal JAJRO 28 |59.788 [10/11/10[ EUR
Covered Bds Ser . V. Jul 08 .
Covered Bds Ser 527 1,375 10/18/17, ot 18 |215.241 1018100 CHE TemPésggg'e“ﬁﬂeseélém?iyZﬁl’jgl‘ e B e s B
Covered Bds Ser 5231.375 05/22/18, May 22 269.682 (09/15/10 CHF Lien Nt 15 12/30/99, ....ooviiiiiiee s Caa2 - 335.905 |10/11/10)  USD
Covered Bds Ser 5211.79 08/13/19,. Aug 13 155.586 (08/13/10 CHF Thailand Gov't of Government Bds 09/24/14, . Baal M&S 24 246.571 (07/05/10|  THB
Covered Bds Ser 516 1.823 01/09/20, Jan 09 103.724 (08/09/10 CHF Government Bds 3.875 06/13/19, ... .. Baal J&D 13 889.346 (07/21/10)  THB
Covered Bds Ser 526 1.57 03/27/20, . Mar 27 204.992 (09/15/10 CHF Government Bds 3.875 06/13/19, .................. Baal J&D 13 616.378 04/08/09)  THB
Covered Bs Ser 517 1.857 04/09/20, Apr 09 [153.744 |0B/09/10]  CHF Tr Mo PassTh CF 12029117, .o Aaa Monthly  |108.075 |10/15110) Y
Covered Bds Ser 518 1.875 05/13/20,.. May 13 248.937 (08/13/10|  CHF Transcreditbank Russian Bds 10.3 07/07/11 .. Bal J&J 07 213.843 (07/02/08|  RUB
Covered Bds Ser 528 1.625 08/03/20, Aug 03 286.988 (10/18/10 CHF Russian Bds 06/12/12, ...... .. Bal J&D 12 115.955 (05/22/07 RUB
Covered Bds Ser 524 1.875 09/15/31, Sep 15 378.591(09/15/10)  CHF Russian Bds 7.9 08/12/13, Bal F&A 12 99.573 (08/10/10|  RUB
Covered Bds Ser 519 2.25 08/13/32, y | Aug 13 243.751 (08/13/10 CHF Russian Bds 8.25 04/17/14,. .. Bal A&O 17 137.41 [04/20/10 RUB
Pfandbriefzentrale Der Schweizerischen Kantonalban Covere —
Unicaja Covered Bds 4.375 10/14/15, ......... .. Aaa Oct 14 1044.93210/05/10)  EUR
Bis Ser 402 1125 09402146, . .o Aaa | Sep (2 |4TL943]09/03/10 CHE Unicedt Bark AG Covered Bas Ser 1547 10/01/12 . Aaa | JAJKO 0L |138.895 (1001110 ELR
Covered Bds Ser 404 1.75 11/01/19,................ Aaa Nov 01 267.607 [10/27/10)  CHF FixedFltg Rt German Bds 12/16/13,..... .. Al J&D 16 7 09/23/10)  USD
Covered Bds Ser 403 1.5 09/03/20,... Sep 03 |601.597|09/03/10]  CHF Flig Rt Austiian Nt 09/28/12,.. .. AL MJS&D 28 [67.655 [09/23/10  EUR
Covered Bds Ser 405 1.5 10/30/25, . Oct 30 331.916 (10/27/10|  CHF Fitg Rt German Nt 10/19/15, ..o, Al JAJEO 19 [55.474 [10/19/10f  EUR
Phedina Hypotheken 2010 BV Pass-Thru Cif Ser B 10/25/48, ... Aa3 JAJEO 25 [560.083 [10/21/10[  EUR
PassThry CIfSer A 10125048, .......... . Aaa | JARO 25 |6440953102010 ER Unicredh Bank mustin Aq FiediEitg Rt Austin JANO 26 \28.004 11021119 ER
Philippines Gov't of Government Bds 6.375 05/13/15,. Ba3 MGN 13 [377.964105/04/10)  PHP Bds 1.504/01/13, . .cciiiiiiiiii Al JAJEO 01 |67.995 [09/29/10f  EUR
Government Bds 5.375 10/28/17, Ba3 ARO 28 185.572 (10/26/10 PHP Fltg Rt Austrian Bds  10/25/12, .............coovis Al Oct 25 0.001 |10/12/10 EUR
Government Bds 8 09/30/35, . .. Ba3 M&S 31 192.809 (09/28/10 PHP Unicredit SPA Covered Bds Ser 2010-2 3.375 10/31/17,....... Aaa Oct 31 1401.14910/13/10 EUR
Picard Bondco SA Gtd Sr Sec Global Nt 91 01/18 ......... B3 A0 01 402.344 (09/22/10|  EUR Unione Di Banche Italiane SCPA Covered Bds Ser
PSA Fin Argentina Compania Financiera SA Fltg Rt Nt 12/30/99, Ba3 - 12.63  [10/28/10  ARS 53.12510/18/15, ..o Aaa Oct 18 689.474 [10/18/10]  EWR
Nt 12/30/99, oo Ba3 - 6.315 |10/28/10|  ARS Viviendas - Provincia Del Chaco Serie | Pass-Thru Cf 07/28/25, B3 - 70.774 |07/28/10)  ARS
Rheinmetall AG Bds 4 09/22/17, .........cocvvvviinnnnns Baa3 M&S 22 636.327 09/16/10)  EUR Vostochny Express Bank Russian Bds 12.5 03/07/13,......... B2 M&S 07 33.58 [03/05/10|  RUB
Royal Bank of Canada Sub Fixed/Fltg Rt Canadian Vth24 Russian Bds 10/05/11, . A&O 05 241.285 (10/01/07  RUB
Bd 3.18 11/02/20, ..o Aal MEN 02 1461.98310/22/10 CAD Russian Bds 02/05/13 F&A 05 403.926 (02/08/08 RUB
Royal Bank of Scotland PLC Covered Bds Ser 33.875 10/19/20, Aaa Oct 19 2757.89910/19/10)  EUR Russian Bds 05/29/13, MEN 29 253.884 (05/28/08|  RUB
Rushydro JSC Loan Participation Nt 7.875 12/30/99, . .. Bal — 666.01 (10/27/10 RUB Russian Bds 02/20/14 A 20 2923972 [02/19/09 RUB
Russian Agricultural Bank Russian Bds 08/28/13, . .. Baal F&A 28 325.614 (09/01/10|  RUB West Nippon Expressway Co Ltd Sr Sec Japan
Russian Bds 08/28/13, ........... .. Baal FEA 28 162.807 [09/01/10 RUB Bds 0.227 09/20/13, ..o M&S 20 362.013 [10/06/10 JPY
Russian Bds 02/09/17, . Baal F&A 09 381.09 [02/16/07 RUB WestLB AG Fltg Rt German Nt 12/01/16, . Dec 01 65.423 [09/20/10 EUR
Russian Bds 09/27/17, . .. Baal M&s 27 399.784 (09/24/071  RUB German Bds 2 04/27/15, ..... . Apr 21 68.26 [09/30/10)  EUR
Russian Bds 02/09/18, .......ovvvviiiiiiiiiais Baal F&A 09 212.932 (08/02/08 RUB Step Up German Bds 2 10/13/14, .................. Oct 13 134.706 (09/27/10 EUR
Russian Bds 06/05/18, ........ovvveviiiiiiins Baal J&D 05 210.788 [06/05/08 RUB Step Up German Bds 1.75 10/20/14, Oct 20 67.057 [09/22/10 EUR
Russian Bds 11/27/ . MEN 27 357.609 (12/09/08|  RUB Step Up German Bds 2.2 10/13/15, .. Oct 13 134.706 09/27/10)  EUR
Russian Bds 11/14/ MEN 14 173.519 [11/24/09 RUB Step Up German Bds 2.4 10/13/16, .. Oct 13 134.706 (09/27/10 EUR
Russian Bds 11/14/ MEN 14 173.519 [11/24/09 RUB Willow No 2 (Irefand) PLC Coll Nt 9 10/07/15, - 250 10/21/10f  USD
Russian Bds 01/29/ J&J 29 163.757 102/08/10 RUB
Notes: Moody's[] ratings are subject to change. Because of the possible time lapse between tions and symbols, see page 6. * Amount Outstanding is reflected in US dollars.
Moody’s] assignment or change of a rating and your use of this monthly publication, we suggest you FOOTNOTES: [@Gtd. by Kimco Realty Corporation

verify the current rating of any security or issuer in which you are interested. For standard abbrevia-
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MOODY'S INTEREST O/l\J#ASTT LOCAL MOODY'S INTEREST owsTT LOCAL
ISSUE RATINGO DATES MIL. ISSUED | CURRENCY ISSUE RATINGO DATES MIL. ISSUED | CURRENCY
Administrador de  Infraestructuras ~ Ferroviarias Spanish Spanish Bds 3.936 10/31/13, .............ceoein A2 Oct 31 50.876 (08/27/10|  EUR
Bds 10.5 10/19/24, ...\\ooiiiiiiieeeiiiin Aal oct 19 [40.754 |10/18/94  EUR Spanish Bds 4.35 07/16/14, .. . A2 Jul 16 69.941 07/16/10)  EUR
Spanish Bds 9.9 12/19/24,.. .. Aal Dec 19 [76.413 [07/01/94  EWR Spanish Bds 4.35 07/16/14, .. . A2 Jul 16 511.718 02/18/04  ER
Spanish Bds 10.55 12/19/24, . .. Aal Dec 19 [15.283 [12/19/94  EWR Spanish Bds 5.75 06/25/15, .. . A2 n 25 |1238.00706/21/10)  EUR
Aliance Bank Global Bds 14.5 03/25/17,. .. Caa2 | ME&S 25 [6579 [03/25/10( KzT Spanish Bds 3.875 09/15/15, . . A2 Sep 15 |969.044 03/09/05  EUR
Global Bds 10.5 03/25/17, ... .. Caa2 | M&S 25 [615.138 [03/26/10]  USD Spash B 475 06104118, . a2 e 70sdoszend R
Global Bds 9 03/25/20, . .. Caa2 | M&S 25 [8.496 [03/25/10( KzT Spanish Bds 4.95 02/11/20, ........... A2 Feb 11 |1116.11802/02/10  EUR
Global Bds 4.7 03/25/20, . .. Caa2 M&S 25 |219.343]03/26/10)  USD Catalunya, Generalitat de Spanish Bd 41 04123/13,........ A2 Monthly 742.531 (04/18/07  EUR
Stb Global Bds 9.5 03/25/30, . . Caa3 | MES 25  [144.993 [03/25/10]  KzT Ceami Guaranteed Bonds | FTA Coll Nt CIA 3,13 06/22/13, ... Aal - [3563. 76906/19/ EUR
Mlied Iigh Banks Plc Fit Rt Perp NT 12/30/99, . .. BL — |10 [t1/02/88  GBP CenterCredit Inlt BV Gtd EuroBd 8 02/02/11, ............... B1 Feb 02 (300  [01/10/06  USD
I Sub Perp Fit Rt EwoNT_12/30199, ... Bl = [100  |07/25/85 USD Clris Ltd Coll NtSer 962007 03127137, .o vvovon s Baaz | Momhly |10 |0327/0] UsD
Perp EuroBD Ser 3016.2 12/30/99, ................ B1 - 200 07/20/99)  EWR Corporacion de Reservas Estrategicas Productos
Perp Var EUroNT 012/30/99,............ceevvnn. B1 —  |400  [os/08/89  USD Pet Spanish Bds 4.5 04/23/18, ....................... Aal Apr 23 |792.079 |04/14/08)  EUR
Amstel Corporate Ln Offering B V Coll Nts Ser DEPFA Bank PLC Fltg Rt Eurobonds 09/29/14,...... Baa3 MJS&D 29 |5 08/19/04  USD
2006, CI B 10/30/16,........covvvviiiiiinnns Aaa JAJEO 30 |198.834 [11/30/06(  USD Depfa Bk Europe PLC EuroNts Fixed/ Fltg Rt 8 04/16/35, Baa3 Apr 16 25.265 [04/13/05  USD
clonCNts Ser zoos,LC\ 9 13/ﬁ30/_1s, S B Aal JAJEO 30 |132.556 [11/30/06)  EUR DEPFA BK PLC N Y Agey Cif Zero Cpn 0 06122137, ... .. Baa3 — |16 |oslo7/07  usD
Amstel Corporate Loan Offering  2007- o Dynegy Hags e St N 12130098, ... ... . Caaz — oo [orrza0d usd
NECIEO3/30/17,  0oovnvieeen A2 MJS8D 30 |203.484 |05/03/07 ELR El Do ngaton Dist CA Bds Ser 2084 09101737, " Aa2 Montily  [110.705 [04/30/08  USD
Coll Nt CI B 03/30/17, MJS&D 30 [169.57 [05/03/07  EUR Eurocredit CDO | BV 2nd Priority NT 12/30/99,... Bal - 44.629 [09/03/99  EWR
Coll NtCIC 03/30/17, .. MJS&D 30 |135.656 |05/03/07)  EUR Secd NT 10.67 09/01/12, ........... .. B2 - 16.131 [09/03/99]  EUR
Coll NtCID 03/30/17, ... . MJ,S&D 30 [135.656 05/03/07]  EUR Eurocredit CDO Il BV Coll NT CI1B 0 10/04/13, .............. A3 Oct 04 81,731 |10/05/00f  EUR
povstel Securtisation of Contingent Oblg Coll NtSer | o 0 lesoo Lianad um Euoloan CLO £ BY Coll NLCIC 01128128, ... ovv.s Caa2 | Moo |#9.191[100808 EW
Coll NLSer 20064 09/30/16 Ana wise w0 les223 l12iimod  ER Eurosail PLC Coll Nt Ser 2006-4NP, CI A3A 12/10/44 FMAGN 10 {129.267 [11/27/06  EUR
- - . Coll Nt Ser 2006-4NP, CI ASC 12/10/44, .. . FMAGN 10200534 |11/24/06  GBP
Coll Nt Ser 2006-1 09/30/16,.. . Al MJSED 30 [92.194 (12/14/06)  EUR Coll Nt Ser 2006-4NP, CI MIC 12/10/44,....... . FMAGN 10 [23.243 [11/24/06)  GBP
gon m ger égggi gg;ggﬂg . . ﬁai mgig gg giégg 3%32 EHE Foncaira Figencat 5 FTA Pass-Thiu Ctf Ser A (G) 04/01/53, JAJRO 01 |660.106 |11/27/07]  EWR
0l er . . a ,J, . y
Amstel Sher 2006 BY Cal NG CIC 03/12/15,. L Aal | MISED 12 [120.505 [1128/08  EUR Fod Cr Canada L Canadn Nt 7.5 0816115, - FALD 526,10 \0BILLO CAD
ol MO B 002G e Ana wase 12 161881 (123008 ER Four Seas SA Pass-Thru Ctf Ser A 7.165 03/15/12, ........... Baa2 | MJS&D 15(100  [03/19/07  USD
. - FTPYME Santander | FTA Coll Nt Ser BL(G) 11/15/34, ......... Aal FMASN 15 (616.208 [09/26/03  EUR
Coll NECID 09712116, ... Aa2 MJSED 12 1103.604 |11/23/06  EUR FTPYME TDA CAM 4 FTA Coll Nt Ser A3 09/28/45, ... MJS8D 28 [167.266 |12/14/06  EUR
Coll NUCIE 09/12/16, ......... .. Baal MJSED 12 116.555 |11/23/06  EUR GAT FTGENCAT Coll Nt Ser 2006, CI A2 06/15/39, MJSED 15 [303.046 [09/26/06  EUR
BT S Ral | JAko D L9 G ER AT Fgmal 207 AP C75e 420 121549, Aaz | Wose> B 11207 [ 10300] R
ol MO 0aitoT. a3 A0 10 100419 losnol  ER GC FTPYME SABADELL 6 pass thru cfs 09/20/39, .......... Aal MJSED 20 |180.506 [06/26/07  USD
L al : GS Cds Coll Nt 0.87 09/21/14, ............. .. Ba2 - s 09/06/07  USD
Coll NtCIC 04110117, oo Aa2 JAJEO 10 [155.508 |05/11/07]  EUR Coll Nt 0.87 09/21/14, Ba2 — 5 09/06/071  USD
gahson %0 tled20,03F;l Bdi 3‘2/;5/15,8 i B MJSED 15 (17 11/25/03  USD Coll Nt 0.87 09121114, ... oo Ba2 - I3 09/06/07]  USD
anca Monte del Paschi di siena S p allan
FixediFlig Rt 03/15/16, A2 Mar 15 [0.001 |03/13/06 EWR Col Nt 0.87 0921114, v Ba2 -3 09/06/07) - USD
Banco Cooperafivo Espanol SA Gid Spanish Bds 3.125 01/22/15, Aal Jan 22 |1308.59401/12/10  EUR gg” m gg; gg% gzg - g gg;gg;g; Hgg
Bankinter 3 Fipyme FT/.\ Pass-Thru Ctfs CI A3 02/18/46, ....... Aal FMAGN 18 |132.071|11/12/07)  EUR Cal Nt 0.87 09/21/14 " Ba - 6 090607 USD
Bankinter SA Gtd Spanish Bds 3 02/24/12, .. Feb 24 |1879.58102/18/09  EWR Hollywood Theaters Inc Sr Sec Nt 13 06/15/13, ............. Caal — 157 [o6/24/09  UsD
BBVA RMBS 2 Fondo de Titulizacion de
CHSer C 09/17/50, ....vveveeeinnene, MJSED 17 133335 03/20/07  EWR IM Grupo Banco Popular FTPYME | FTA Pass-Thru
Pass-Thu Cff Ser B 09/17/50, . MJSED 17 |150.002 |03/20/07  ER Ctf Ser AS(G) 09/21/39, ..veviierireion MJSED 211207233 |12/01/06  EIR
PassThru Cif Ser A2 09/17/50, MJSED 17 |3200.04403/20007  EUR IM Prestamos Fondos Cedulas, FTA coll nt Cl A-3 07/13/23, JAJEO 13 [1.24 07/13/07)  EWR
PassThru Cif Ser A4 09/17/50, .. MISED 17 1400.01403129/07  ELR coll nis CIB 07/13/23, JAJRO 13 10.504 107/13/07)  ER
coll s CIA 07/13/23, . JAJRO 13 |473.98 [07/23/07]  EUR
Pass-Thu Cff Ser A3 09/17/50, ... . MJSED 17 516.674 03/29/07)  EUR Instituto de Credito Oficial Gtd Fitg Rt Global Nt 01/28/13, ..... Aal JAJRO 28 [600  |01/21/10)  USD
BBVA RMES ¢ Fondo de Titlizacion de Actvos Pass Gtd Fltg Rt Japan Bds 04/23/14 Aal JAJO 23 [273.862 [04/17/09  JPY
ThIU CtF 04725160, ...oovvieeeiiiiieeeeeins Aa3 FMAGN 22 [1534.00411/22/07  EWR EEEEEER T RRRELEON A :
Pass Thiu Cif Ser A2 04/25/60, . Aa3 FMASN 22 (1401849112210  EUR g{g g"g R BJ:PaT 23504%‘%15-- - ﬁai i@g&% b ggfﬁs gjﬁ%g jg
japan Bds 1. V. .. Aa .
N Ol I ool sy A G Jgm Bt 103 0418115, Chal | om0 [owass|osong Y
- — Int] Industrial Bank Loan Participation Nt 11 02/19/13, . C F&A 19 200 [02/01/100  USD
BBVA RMBS 4 FTA Pass-Thru Ctf Ser C 04/25/60,............ Caal | JAJKO 25 [157.416(11/20/07  EWR :
BBVAG FTPYME FTA Pass-Thu Cff Ser A2(G) 03/22/46, . B MJSED 22 [286.71 |06/13/07  EUR Island Refinancing SRL Pass-Thru Ctf CI C 07/25/25, .. Bl 38 25 87.616 [12/12/07  EUR
Beaver (Cnty of) PA IDABds 11/01/20, ... .ovveeeen.... Monthly |20 04/22/08  USD Pass-Thu CHf CIX 07125/25, ... . Ca 8y 25 (67.172 112012107 EUR
Berkeley Street CDO (Cayman) LidlBerkeley Stieet CDO Del Corp St Secd Pass-Thru Ctf CID 07/25/25, .. . B3 JeJ 25 |46.728 112/12/07)  EUR
FRRINT CIAL 0 03123113, 2 oo e Aal _ 1925 |03/28/01  UsD Pass-Thru Ctf CIB 07/25/25, ..... .. Baa3 J&J 25 90.536 |12/12/07)  EWR
St Secd NT CI A2 6.701 03123113, ++vvvvvvvervnnn, Ba3 _ 34.8 03/28/01 UsD Ixion PLC Matrix Coll Nt Ser 2007-1D 07/25/37,............. Aa3 Monthly 16 02127107 EUR
Bradford & Bingley PLC Covered Bds Ser CB019 04/16/12, ... Aal Monthly  [3194.83109/15/08  GBP Jpm-Jc8 Tr Pass-Thru Cif Ser C 04/30/13,................. Baa3 | JAJKO 3L |17.911 (07/01/05  JPY
Covered B Ser 18 1016112, .......coevvrnnnn., JAJRO 16 [988.455 [01/11/08]  GBP JPMorgan Comm Mige Backed Tr 2009-RR1 Pass-Thru Ctf CI
Covered B Ser 34.25 05/04116, .................. May 04 |2537.49105/04/08  EUR A4B 5.721 03/18/51, Montnly 1115395 107/29/09  USD
Bistol & West PLC Sub BD 10.75 06/22/18, . mn2 B 05/25/93  GBP Pass-Thu Cif CI A48-Y 03/18/51, .. Monthly 16 07126109 USD
CA Infrastructure & Econ Dev B Bds 07/01/32, Monthly  |48.29 [07/20/08  USD Pass-Thiu Cif CI AdBX 4721 03/18/51, ... AL Monthly |51 07120109 USD
Bds 07/01/32 Wonily  [60.165 |07129108  UsD Pass-Thu Cif Cl A4B-2 03/18/51, .. .. Al Monthly |16 07/29/09f  USD
Caixa DEstalvis de Manresa (Caixa Manresa) Gtd Fitg Rt Pass-Thru Ctf CI A4B-11 03/18/51,. . AL Monthly 3% 07/29/09)  USD
Spanish Nt 05/03/13, ..ovvvveeeeeeeeeeiai Aal FMASN 03 [201.673 [04/14/1 EUR Kazkommertsbank Ln Partn Nt 7.375 04/07/14, B3 - 100 03/31/04  USD
Caixa de Aforros de Vigo Oursense E Pontevedra Gtd Spanish Kazmunaygas NC JSC Bds 7 12/30/99,... .. Baa3 - 1690.40406/28/10)  KZT
Bds 3.125 03/19/12, ... 'ovvis i Aal Mar 19 [1277.35403/11/09  EUR Bds 12/30/99,...........oiiiiiiis .. Baa3 = |795.097|03/11/10[  KZT
Caiva de Aforros de Vigo Oursense e Pontevedra (C Gtd Span- Landeshank  Baden-Wuerttemberg Coll Nt 6 06/20/15,......... A3 - 17.753 [05/08/08]  EUR
ish Bds 3.125 04/15/15,........oooviiii Aal Apr 15 801.389 (04/08/10|  EUR COll NE 6 06/20115, v veeveeeeeieeienn A3 _ 2536 [05/08/08  EUR
Caixa Galicia Gtd Spanish Bds 03/28/11, .. Aal MJSED 28 199795 [03/27109 ER Lico Leasing SA Gid Spanish Bds 2.656 11/26/12, . Aal Nov 26 [87.771 |10/16/09  EUR
Gtd Spanish Bds 3.25 04/17/12, . . Aal Apr 17 1678.05904/03/09]  EUR Locat Sv SRL Coll Nt Ser A2 05/22/30, ....... .. Aa3 FMAGN 22 |2513.81405/22/08]  EUR
Gtd Spanish Bds 3 11/03/14, ............. Nov 03 1680.91110/26/09  EUR Coll Nt Ser C 05/22/30, .. .. B3 FMAEN 22 {101.175)05/22/08)  EUR
Caja de Ahorios de Avila Gtd Spanish Bds 04/30/12, —  |198.765 [04/30/09  EUR Coll Nt Ser B 05/22/30, ...... Baa3 | FMAGN 22233.481)05/22/08 EUR
Caja de Anorros de LA Rioja Gtd Spanish Bds 2.5 05/20/13,.... May 20 183.785 05/20/10|  EUR Pass-Thiu Cf Ser B 12/12/28, . .. Baa3 MJSED 12 [200.192 [12/14/06  EUR
Gtd Spanish Bds 3.207 11/27/44, ... Nov 27 |146.779 11727109  ER Pass-Thiu Cif Ser C 12/12128, ... .. Caal | MJSED 1284291 |12/14/08  EUR
Caja de Ahorros y Monte de Piedad de Madrid Gtd Spanish Louisiana (State of) Bds Ser 2008A 07/01/26, . .. Aal Monthly 200 07/16/08)  USD
Bds 2.902 01/25/12, ...\\veeiiiiiieeeiiiien A Jan 25 |471.439(03/30/09  EUR M-2 Spc Series 2005-A Coll Nt 5.15 1212012, ...\ Cca - o 11/28/05  USD
Gtd Spanish Bds 2.875 04/16/12, . Apr 16 3307.141104/01/09)  EUR Matsushita Electric Industrial Co Ltd (Japan) Japanese Yen
Caja de Madrid Coll Nt Ser 2006-4NP, CI MLA 12/10/44, ...... Aa3 FMASN 10 [44.62 [11/27/06)  EUR Spec BD 1.6412/20/11, .oovvvviiviiiiiii Al Dec 20 [100000 [01/31/02  JPY
Caja Duero Spanish Bds 07/09/12, = |13.079 (07/09/09  EWR Milipore Corp Global Bd 5.875 06/30/16, . ................. Baa2 | Jn3  [312.911[06/23/06] EWR
Spanish Sub Nt Fiig Rt 06/30/15, ... Jun 30 181.028 |06/24/05)  EUR Morgan Stanley Re-Remic Tr Ser 2009-GG10 Pass-Thru
Caja Insular de Ahorros de Canarias Gtd Bds 3.159 05/09/14,  Aal May 09 [148.71 [11/05/09  EUR Ctf Cl A4B5.81 08/15/45,..........ooviiiiiiiiis A3 Monthly |74 06/29/09  USD
Cajamar Caja Rural Sociedad Cooperativo de Cred- MT Wilson CLO Ltd Coll NtCIE 07/15/18,.......cvvvvnnn Caa3 JAJEO 15 6.9 05/31/06 usb
it Gtd Bds 3 06/04/12, .\ovoviiieiiieiiiin Aal Jun 04 191.601(06/01/09]  EUR Newcastle CDO V Ltd Coll Nt CIV 09/24/39, ..............v. C - 205 09/30/04  USD
Gtd Spanish Bds 3.125 03/30/12, ....... . Aal Mar 30 1352.35603/24/09]  EUR Oberoesterreich ~ Akfiengesells Austrian Bd 3.75 05/03/12, ..... Al May 03 40 04/14/06)  EWR
Catalunya Generalitat de Fitg Rt Spanish Bds 04/28/11, . JAJEO 28 [358.778 |04/23/09  EUR
Fitg Rt Spanish Bds  02/11/13, FMAGN 11 (697.574 [02/02/10  EWR
Fitg Rt Spanish Bds 02/17/26, Feb 17 [26.448 [01/28/09  EWR
Fity Rt Spanish Bds 02/17/27,. Feb 17 [26.448 [01/28/09  EWR
Fltg Rt Spanish Bds 02/17/28, Feb 17 [26.343 [01/27/09  EWR
Spanish Bds 3.36 01/27/12, 27 |32.461 [07/20/10)  EWR
Spanish Bds 3.75 09/16/13, ... Sep 16 132.045 l07/21/100  EUR
Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6. * Amount Outstanding is reflected in US dollars.
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MOODY'S |  INTEREST oﬁ#ﬂsTf LOCAL MOODY'S |  INTEREST Ojl\J'IFAST'f. LOCAL
ISSUE RATING(] DATES MIL. | ISSUED | CURRENCY ISSUE RATING(] DATES MIL. | ISSUED | CURRENCY
Oberoesterreich ~ Aktiengesells Austrian Bd Step-Up 04/24/13, Al Apr 24 40 04/14/06)  EUR Global Bds 7.875 03/15/20,......ovvieiiiinns Ba3 MES 15 275.13 [03/11/10)  EWR
Oglethorpe Power Corp 1st Mtg Bds 5.95 11/01/39, ......... Baal MEN 01 400 10/26/09  USD Stonehenge Capital Fund Alabama Il LP Coll Nt Ser
OH Air Quality Dev Auth Bds Ser 2008A 11/01/33, .. Aal Monthly 26 06/12/08)  USD 2008-B 7.76 03/01/19, ..o A3 - 17.766 (04/16/08]  USD
OH Water Dev Auth Bds Ser 2008A 11/01/33 . Aal Monthly 54.6 06/12/08)  USD Coll Nt Ser 2008-C 7.76 03/01/19, . .. A3 - 1.401 (04/16/08)  USD
Pallas Capital Corp Coll Nt 12/30/99, ... Monthly 5000 [07/22/04  USD Stonehenge Capital Fund New York LLC 2005-B Coll
Panasonic Corp Japan Bds 114 03120112, Wes 0 |1006.0803/04109  JpY L LA b st ol Aaa I i R
ge Capital Fund Texas LP 2005-B Coll
Japan Bds 1.404 03/20/14, M&S 20 2012.17403/04/09 JPY Nt 8.38 08/01/11 Aaa _ 23.413 |06/22/08  usp
Japan Bds 2.0503/20/19, ...... M&S 20 1006.08703/04/09 JPY - R T -
Patagonia Fin SA Coll Nt 5.557 12/30/16, MJSED 3L (487.388 [12/28/01  EWR Structured Asset Secs Corp Pass-Thru Ctf 06/15/28, ... B3 — |0.447 110/30/98  USD
Portfolio GREEN German CMBS GmbH Pass Thru Pass-Thru Ctf CIA 6.1 06/15/28,......... . Monthly 425.981 (10/30/98]  USD
CtfCIB 04/17/50, ..., FMAEN 15 (58,51 |11/15/07)  EUR Structured - Investments  Corp Coll Nt 11/25/13, . FMASN 25 |3 09/25/03]  USD
Pass Thiu C CI C 0411750, ... FMAGN 15 |5851 |1115/0] EWR Suis Choeth LLC Bl O6ILAMLS, ..o Moty |37.5  (12/23/03  USD
e T CHED BUILIS0, oo & FMAIN 15151167 |11/15/07  EUR CUE Ser B 09/2B/61,....ovovvssrreerenss, ¥ MISED 28 |41.402 |11/1208  EWR
Nt 5.77 10/29/15, oct 29 853.473 [10/15/07  EUR TDA Tarragona 1 Pass-Thru Ctf Ser B 06/27/50, Baal MJSED 27 |16.396 |12/05/07)  EUR
Ruralpyme 2 Ftpyme FTA Coll Nt Ser A2(G) 04/25/30, . " JAJRO 25 |70.629 [11/29/06(  EUR Pass-Thru Cif Ser C 06/27/50, . .. Ba2 MJSED 27 17,578 |12/05/07  EWR
San Jose Financing Auth CA Bds Ser 2008D 06/01/25, .. Aal Monthly ~ [47.455 [06/19/08  USD L\e_ftSdSGeﬂl?SB Qiﬂéécpasssb'rglrtu (F;iltf Eml,fd e . g ) GVIRTEg 5 i%o ?g;ég;gg Hgg
Bds Ser 2008C 06/01127, .. Aal Monthly  [10.87 [06/19/08  USD HeC Ul Bank So% ot FIg R EUotoncs peeeeees B8 -
sanyo Electic Co Lt (Japan) Japen BD 0.82 06/17/13, ... .. A2 w1 |w000 |osioziog Y Vela Pub Sector SRL Cal MO A2 0305/81, ... AL les 05 1436593 |11/30/04 EIR
Silver Maple Ltd Sec Fltg Rt Euronotes Ser 1 12/15/15, . . Aa3 MJS&D 15 |10 05/18/01]  USD West VA Econ Dev Auth Bds Ser 20088 07/01/14, ........... Aal Monthly 50 06/23/08)  USD
Stena AB Global Bds 6.125 02/01/17,.......... .. Ba3 F&A 01 388.063 [02/01/07 EUR
Global Bds 5.87502/01/19,.....cvovvviiiiiinns Ba3 F&A 01 132.574 102/09/071  EUR
Notes: Moody’s[] ratings are subject to change. Because of the possible time lapse between tions and symbols, see page 6. * Amount Outstanding is reflected in US dollars.
Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you FOOTNOTES: @Fungible Gtd. by Subsidiaries

verify the current rating of any security or issuer in which you are interested. For standard abbrevia-
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Arcor SAIC MIG
03965PAB Global Bds 7.25 11/09/17. . e BT M&N 09 200 11/04/10 46633VAT Pass-Thru Ctf Ser3813 08/31/11.............oevvvvevennn. 1 F&A 28 150 10/05/10
Avis Budget Rental Car Funding (Aesop) LLC MIG
05377RAJ Coll Nt Ser2010-4, CIB 4.02 04/20/15 .. Baa2 Monthly 255 10/28/10 46633VA5 Pass-Thru Ctf Ser 3812 08/31/11. . 1 F&A 28 1100 10/05/10
05377RAH Coll Nt Ser 2010-4, CI A 2.09 04/20/15 ... Aaa Monthly 1705 | 10/28/10 46633VB7 Pass-Thru Ctf Ser 3820 10/01/29. . Aal A&O 01 3.105 |10/07/10
05377RAM  Coll Nt Ser 2010-5, CIB 5.11 03/20/17 ... Baa2 Monthly 6375 |10/28/10 46633VB5 Pass-Thru Ctf Ser 3818 08/01/35. .. Aa3 F&A 01 6.66 10/07/10
05377RAL Coll Nt Ser 2010-5, CI A 3.15 03/20/17 ... Aaa Monthly 425 10/28/10 46633VB3 Pass-Thru Ctf Ser 3819 10/01/39. .. . Aa2 A&O 01 1125  |10114110
Banco Bonsucesso SA Korea Gas Corp
05890AAA Sub Global Nt 9.25 11/03/20 ....................evevven..... Ba3 M&N 03 125 1027110 50066AAA Global Bds 4.2511/02/20..............ccoovevieeeeenen.. AL M&N 02 500 10/26/10
Bank of Nova Scotia Langton Secs (2010-2) PLC
06415AAA  Covered Bds Ser2 1.65 10/29/15............................. Aaa Monthly 2500 | 10/28/10 51585TAA Pass-Thru Ctf CIAL 12/18/54 .. .. .. MJ,S&D 18 |1600 |10/12/10
Bank VTB JSC 51585TAB  Pass-Thru Ctf CIA2 12/18/54. ... M,J,S&D 18 (5400 |10112/10
91833EAE Loan Participation Nt 6551 10/13/20 ......................... Baal A&O 13 1000 | 10/06/10 National Australia Bank Ltd
Barclays Cap Mun Tr Repts Various Sts 6325C0BQ  Fltg Rt Global Nt 10/14/13 JAJKO 14 |25 10/05/10
06740GLG Pass-Thru Ctf Ser 2010-758 12/15/23 ... Aa3 J&D 15 9 102110 NCUA Gtd Nts Tr 2010-R1
06740GLJ Pass-Thru Ctf Ser 2010-74B 12/15/23 . J&D 15 9 10121/10 62888VAB Coll Nt Ser II-A 1.84 10/07/20 . — 5665 | 10/27/10
06740GLE Pass-Thru Ctf Ser 2010-73 01/01/40 . ... J&J 01 1063 |10/21/10 62888VAA Coll Nt Ser I-A 10/07/20 . Monthly 3280 10127110
06740GLL Pass-Thru Ctf Ser 2010-76B 01/01/40 ... . J&J 01 10615 |10/21/10 New York St Hsg Fin Agcy Rev
06740GLC Pass-Thru Ctf Ser 2010-72B 04/01/40 ... . Aaa A&O 01 11.095 |10/14/10 64986UER Pass-Thru Ctf Ser13103 11/01/13...................o.eo... A2 M&N 01 19.225 |10/28/10
BPCE NY Liberty Dev Corp
05571AAB Global Bds 2.375 10004/13........c.vveveviiiennnn.... AQ3 A&O 04 1250 | 09/29/10 649519AK Coll Nt 0.32 12/01/49 ... — 1303 1011210
Bumi Investment Pte Ltd 649519A) Coll Nt 0.32 12/01/49 .. - 1276.955| 10/12/10
120469AA Gtd Sr Sec Global Nt 10.75 10/06/17 ......................... Ba3 A&O 06 700 09/30/10 NY State Hsg Fin Agcy
BWAY Parent Co Inc 64986MQ2 Bds 495 1U/I5/42. .. ..o Aaa M&N 15 3675 | 11/29/07
12429WAA  Global Nt 10.125 11/01/15 .. . Caal M&N 01 150 10/21/10 OnCor Electric Delivery Co LLC
Connectiut Higher Ed Supplementa Loan Auh 68233JA)  SrSecNt 509/30/17. ... Baal M&S 31 0001 [09/08/10
207743NP Coll Nt Ser 2010 A-1 2 11/15/14 Aa2 ME&N 15 112 |1019/10 68233JAL SrSeCNt 5.75 00030120 .. .evve e Baal M&S 31 0001 | 09/08/10
207743NQ Coll Nt Ser 2010 A-2 3 11/15/15 M&N 15 1585 |10/19/10 Pacific Gas & Electric Co
207743PC  Coll Nt Ser A 4.25 11/15/15. ............. M&N 15 851  |10119/10 604308GU  FItGRENE 10M1L.....\.ivstiiseeiieeiseeeiis A3 JAJO 11 |250 10/06/10
207743NR Coll Nt Ser 2010A-3 3 11/15/16 ... M&N 15 0.925 |10/19/10 Philippines Gov't of
207743NN Coll Nt Ser 2010, CIA-4 5 11/15/16 . M&N 15 1385 |10/19/10 718286BK Global Bds 4 01/15/21 ... J&J 15 200 09/29/10
207743NS Coll Nt Ser2010 A5 4 11/15/17 ... M&N 15 231 10/19/10 718286BG Global Bds 6.375 10/23/34 e A&O 23 946.807 | 10/24/10
207743NT Coll Nt Ser 2010, Cl A-6 3.75 11/15/18 M&N 15 235 10/19/10 Puttable Fitg Opt Tax Exempt Repts
207743NU Coll Nt Ser 2010, CIA-7 3 11/15/19 ..... M&N 15 2.425 |10/19/10 T4703YYH Bds Ser BOA-203B 5.7 05/15/22. . M&N 15 37.368 |10/21/10
207743NV Coll Nt Ser 2010, CIA-8 4.5 11/15/20 ... M&N 15 25 10119110 74703YYG Pass-Thru Ctf Ser BOA-203A, CICR 5.6 05/15/14 M&N 15 6.03 10/21/10
207743NW  Coll Nt Ser 2010A-9 3.25 11/15/21 M&N 15 245 10/19/10 74703YYD Pass-Thru Cif Ser MT-662 05/15/14 .... M&N 15 43385 [10/21/10
207743NX Coll Nt Ser 2010, CI A-10 5.25 11/15/22 M&N 15 2.345  |10/19/10 74703YYJ Pass-Thru Ctf Ser MT-663 03/01/15 .. M&S 01 1395  |10/21/10
207743NY Coll Nt Ser 2010, CIA-11 3.5 11/15/23 . M&N 15 0.725  |10/19/10 T4703YYL Pass-Thru Ctf Ser BOA-204, CICR 5.75 03/01/15 . Aa3 Monthly 1395  |10/21/10
207743PD  Coll Nt Ser 2010A-12 5.25 11/15/23 ... ... ME&N 15 156 |1019/10 Puttable Fitg Opt Taxable Nts Ser TN
207743NZ Coll Nt Ser 2010, CI A-13 5.25 11/15/24 . ... . M&N 15 2175  |1019/10 74703SAG Pass-Thru Ctf SerBOA-182C, CICR 6.171 06/15/53 .............. Aa3 J&D 15 2325 |10/14/10
207743PA  Coll Nt Ser 2010, CIAL4 3625 LUI525 ...........ccoevviin.. Aa2 M&N 15 2195  [1019/10 RBC Mun Prods Inc Tr Various Sts
207743PB Coll Nt Ser 2010, CI A 4 11/15/30 . Aa2 M&N 15 1044 10119110 74926YRP Muni 2nd Mkt Derivatives Ser E-17 03/01/34. . Aa2 M&S 01 200.985 | 10/01/10
CSMC 2010-UD1 74926YQZ Pass-Thru Ctf Ser2010-E15 11/01/37 M&N 01 781 02/02/10
12645CAL Pass-Thru Ctf CIB-B 5.949 12/04/49 Bal Monthly 38.469 | 10/27/10 74926YRT Pass-Thru Ctf Ser 2010-E19 11/15/47 e e . Monthly 1125 |10/07/10
12645CAG Pass-Thru Ctf CIB 5.949 12/15/49 .. Baa3 Monthly 0001 |10/27/10 T4926YRR Pass-Thru Ctf SerE-19 11/15/47 ............................. Aaa Monthly 11249 |10/07/10
12645CA)  Pass-Thru Cif CI B-A 5.949 12/15/49 ... A2 Monthly 39573 |10/27/20 San Jose Financing Auth CA
12645CAA Pass-Thru Ctf CI A 5.949 12/15/49 ........ . Aaa Monthly 0.001 | 10/27/10 798153KG Bds 06/01/39 ..........oeoiiiiiiiiiiieiiieeeeee.. Al Monthly 1764 |10127/10
12645CAE Pass-Thru Ctf CI A-B 5.949 12/15/49 ... Monthly 39585 [10127/10 Sikerstone Mastr sster PLC
12645CAC  Pass-Thiu CIf CI A-A 5.949 12/15/49 ... ... . Aaa Monthly 158.262 | 1012710 82846GAC  Pass-Thru Cif Ser A3 01/21/55 Aaa JAJEO 21 {300 |1028/10
Delhaize Group Simmons Foods Inc
20668PAD S Nt 5.7 1001140 ) Baa3 A&O 01 827.163 | 10007110 828732AA  Gtd Sr Sec Global Nt 10.5 11/01/17 . B3 M&N 01 25 |10129120
Financing of Infrastructural Projects Sydney Airport Fin Co Pty Ltd
377IVAA  Gtd Nt 8.375 1103117 B2 M&N 03 568 |10200 87124VAA  Gtd SrSecNt 512502/22/21................................ Baa2 FGA 22 500 (09130120
Finland Gov't of Tax Liens Securitization Tr 2010-1
31788DAA  Global Bds 125 1019/15. ... Aaa AZO 19 2000|1020 87676MAA  Pass-Thru Cif CII1-A-L 0.8 04/15/18 ... .. Aaa Monthly 5347 [09127110
FMG Resources (August 2006) p]y le 87676MAC  Pass-Thru Ctf Cl1l-A-1 0.88 04/15/18 . ... . Aaa Monthly 40,012 |09/27/10
30251GAA  Gtd Global Nt 711015 ........ovveeeieeireieen. BL M&N 01 2040 [ 10126110 Telemovil Fin Co Ltd
Ford Credit Floorplan Master Owner TrA 879451AA Gtd Global Nt 8 10/01/17 ...........uvvevveeiiiveennnnnn... Bl A&O 01 500 09/16/10
34528QAY  Coll Nt CID 2.41 09/15/15 .. .. Baa2 Monthly 23333 [10/06/10 Viking Acquisition Inc
34528QAV Coll Nt CIA2 09/15/15. . .. Aaa Monthly 150 10/06/10 92675WAA  Sr Global Nt 9.25 11/01/18 . Caal M&N 01 275 10/29/10
34528QAW  Coll Nt CIB 1.82 09/15/15 .. .. Aa3 Monthly 13333 | 1006110 Wells Fargo Stage Trs Var Sts
345280AU  Coll Nt CIA-L 15 0915015 . " Aaa Monthly 30 | 100820 94985NWA  Pass-Thru Cif Ser2010-20C 0LOL34........ Aa2 J&J 01 14995 10007120
345280AX  Coll Nt CIC 207 09/15/15 . ) A2 Monthly 50 10060 QABSNWC  Pass-Thnu CIf Ser2010-CR-,CI20C 3375 0101134 Aa2 J&J 01 15 [100710
3P Morgan Chase Puters / Divers Tr Var Sis 94985NWG  Pass-Thru Cif Ser2010-22C 08/0L/40.......... Aa2 F&A 01 11215 [ 10124110
46633VB9  Muni 2nd MKt Derivatives Ser3821 06/15/30 .................. Aa2 J8D 15 75 [100710 94985NWX  Pass-Thru Cif Ser 2010-CR-, CI26C 5 06/15/45 - Aa2 Monthly %5 11012810
MIG 94985NWV  Pass-Thru Ctf Ser2010-26C 06/15/45......................... Aa2 J&b 15 25.335 |10/28/10
4663306 Pass-Thiu Ctf Ser 3827 OB130/LL...........oorororiren 1 38D 31 200 |102020 Zhaikmunai Fin BY
MIG 98951QAA Gtd Global Nt 105 20/19/15 ...........o.oevvivevvennnn .. B3 A&O 19 450 10/12/10
46633VD4 Pass-Thru Ctf Ser3826 06/30/11.................ooovvvvnnns 1 J&D 31 400 10/21/10
Notes: Moody’s[] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you

tions and symbols, see page 6.
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888 Tactical Fund Ltd Coll Nt Ser2005-2, CIF 06/30/15. .. .. Baa3 MJ,S&D 30  [102.906 |06/30/05
28248EAA  COll Nt 03126115 ..., C MJ,S&D 26 [392  [03/1507 Coll Nt Ser2005-1,CIC 06/30/15 . Aal MJ,S&D 30 |181598 |06/30/05
Aardvark ABS CDO 2007-1 Ansonia CDO
00254AA)  Coll Nt CIAL OT/0/47 ........ooooiiiiiiiiiiiiininnn, C JAJEO 06  [1305.14 |04/07/08 036510AA  Coll Nt Ser 2006-1, CIA-FL 11/25/46 .. s .. Caa3 Monthly 215.462 | 11/14/06
ACA ABS 2006-1 Ltd 03651048 Pass-Thu Cif Ser 2006-1, CIAFX 5702 1112546 ... . Caa3 Monthly 80 11/14/06
00082WAA  Coll Nt Ser 2006-1, CIA-1LA 06/10/41 .. C Monthly 450 04/27/06 Aphex Cap Motive Tr
ACA ABS Ltd 03761DAA  Coll Nt Ser2005-D1 5.84 09/20/15............................ Ba2 Monthly 80 08/18/05
00083MAA  Coll Nt Ser2007-3 08I07/13..............cceeeivvvrreeiiic, C FMAGN 07 |7 0713107 Argon Capital Plc
000824AA  Coll Nt Ser2007-1 05/14/47............oooovvvvvvvnvnnnnn, C Monthly 930 [o3/08i07 Coll Nt Ser99 06/27/12 ...................ccooreeerinn.... Baal Monthly 12125 | 08/31/07
Acacia Option ARM 1 CDO Ltd Arizona Board of Regents
00389UAA  Coll Nt 070152 ..o, © MJ,S&D 10 |380  |05118/07 04048RAA  Bds Ser 2008A 07/01/34..............ccoeevriiieerern. AdlL Monthly 5184 [ 06/19/08
Adrastea Shg 2007-1 Ltd c ot 04048RAB  Bds Ser2008B 07/0L/34.............ovveeieeiiiiieeiins Aal Monthly 5184 | 06/19/08
00725GAA  Coll Nt CIAIM 1208152 ... onthly 1600 | 08/28/07 ARLO Il Ltd
Aladdin Synthetic CDO 04205PES  Coll Nt 12120015 .....ooviiuiiiiiiiceee e B1 MJ,S&D 20 (50 09/01/05
45666KAA  Coll Nt Ser2006-1, CIB 03/20/13 . C FMAGN 20 |7 05/31/06 Arosa Fdg Ltd
45667XAD  Coll Nt Ser2006-2,C17D 06/20/13 ... .. C MJ.S&D 20 |8 06129/06 GO498YDF  Coll Nt Ser2006-7 09120116 ............voeeeivirrein, A2 Monthly 100 | 0620006
45667XAC Coll Nt Ser2006-2, C1 10D 06/20/16 . C MJS&D 20 |10 06129/06 Atriam 1
45667RAA ol Nt Fltg Rt Ser 2006-1,CIC 0 06/20/13 [¢ MJS&D 20 |15 03/24/06 04963FAA  Coll FIt RtNT CIA-L 0 01/22/16 . JAJRO 22 |185  |1218003
45667RAB Coll Nt Fltg Rt Ser 2006-1, CI D-1 0 06/20/13 .. C MJS&D 20 (13 03124106 04963FAC  Coll Nt CIA-2B 5.543 01/22/16 JAJEO 22 |5 12/18/03
Aladdin Sythetic CDO 04963FAF  Coll Nt CIC-2 7515 01/22/16 ... JAJEO 22 |6 12/18/03
01072UAA  Coll Nt Fltg Rt Ser 2006-L, CI A 0 03/20/13. . . MJS&D 20 |75 02122/06 04963FAD  Coll Nt CIB 01/22/16 . JAJO 22 |1 12/18/03
Aladin Synthetic CDO OA963FAE Coll Nt Ftg Rt CIC-1 12,087 01122116 Caal JAJKO 22 |6 12/18/03
45667RAC Coll Nt Fitg Rt Ser 2006-1,CID-2 0 06/20/13 .................... C M,J,S&D 20 |8 03/24/06 04963FAB Coll Nt F\lg Rt Cl A-2A 4.964 01/22/16 A2 JAJRO 22 12 12/18/03
Alternative Loan Tr 2005-46CB Austin (City of) TX
12668ABD  Pass-Thru Cif CI A-20 55 10/25/35 . Monthly 50.763 | 08/30/05 052476SL Bds(SgZ(?OB 05/15/31 ........ .. Aal Monthly 170.605 | 05/15/08
12668ABA Pass-Thru Ctf CIA-17 10/25/35 ... Monthly 0.001 | 08/30/05 AYT FTPYME Il Fondo de Tnuhzaclon de Actlvos
12667662 Pass-Thru Cif CI A6 5.25 10/25/35 ... Monthly 24.922 | 08130105 Pass Thru CHf CIT2 10/20/32 . . Aal Monthly 120,608 | 12122104
12668ABF  Pass-Thru CHf CIA-22 5.25 10/25/35 ... Montmy 2493 | 08130005 Babson CLO Lid 2003-1Babson Del CLO Corp 20031
12668ABC  Pass-Thru Ctf CIA-19 1025035 .......... Monthly 6.346 | 08130005 05615RAD  FItRtBD Ser2003-, CIC 0 12/15/15 MJS&D 15 [185  [11/2503
1266767TH  Pass-Thru CHf CIA-14 5.5 1012535 . Monthly 11144 | 08130005 05615PAA  FItRtBD Ser2003-, CIE 0 12/15/15. . MJS&D 15 |7 1112503
1266766Y  Pass-Thru Ctf CI A5 5.5 10125135 Monthly 20351 | 08130105 05615RAC  FItRtBD Ser 2003, CIB 0 12/15/15 . MJS&D 15 |20 1112503
12668AAZ  Pass-Thru Cif CIA-16 10/25/35 ... Monthly 110.649 | 0830105 05615RAA  FItRtBD Ser 20031, CIA-1 0 12/15/15 MJ,S&D 15 [150  [11/2503
12668ABE  Pass-Thru Ctf CIA-21 5.5 10/25/35 ....... Montmy 35 | 08130005 Bacch:s 2006-1 ple o JAJO 2 o
1266767C  Pass-Thru CHf CIA-9 5.5 10125135 Monthly 32322 | 08130105 05635AAG  Coll Nis Ser2006-1,CIC 01/20/19. . A, 28 12/19106
12667678 Pass-Thru CHf CIA-8 5.5 1012535 Monthly 369.542 | 08130105 05635AAA  Coll Nis Ser 2006-1, CIA 01/20/19 . JAJEO 20 |25275 |12/19006
12668ABB  Pass-Thru Cff CIA-18 10/25/35 . Monthly 69.803 | 08130105 0S635AAE  Coll Nts Ser2006-1,CIB 01/20/19. . Monthly 18 12119106
1266767 Pass-Thru Ctf CIPO  10/25/35 .. - 7.805 | 08130105 05635AA)  Coll Nis Ser2006-1, CID 01/20/19 . JAJEO 20 |1275 |12119006
12667676 Pass-Thru Cif CIA-13 10/25/35 Monthly 0001 | 08/30005 05635AAL  Coll Nis Ser2006-1, CIE 01/20/19... JAJO 20 |12 12119106
12667G7F  Pass-Thru Ctf CIA-12 10/25/35 ... Monthly 20 08/30/05 Bal\ymckCLOIHle/BancckCLOHICOrp
12667G6W  Pass-Thru Cif CIA-3 5.5 10/25/35 ........ Monthly 2 08/30/05 058736AD  Coll Nt CIB 07/25/17 . Monthly 2% 06121105
12667G6U  Pass-Thru Cif CI A-1 5.75 10/25/35 . Monthly 30 08/30/05 058736AE  Coll Nt CIC 07/25/17 .. Monthly 3 06/21/05
12667G7D  Pass-Thru Ctf CIA-10 10/25/35 . Monthly 100.031 | 08/30/05 058736AB  Coll Nt CIA-1 07/25/17 .. montmy 100 [06/21/05
12667G7A  Pass-Thru Ctf CI A-7 55 10/25/35 Monthly 455 [08/30105 058736AC  Coll Nt CIA-2 07/25/17.. onthly 350 06/21/05
12667G6X  Pass-Thru Cif CI A4 5.25 10/25/35 ....... Monthly 2585 | 08130005 058736AF  Coll Nt CID 07/25/17 ... Monthly 4 06/21/05
12667670 Pass-Thru Ctf CI A-15 55 1012535 ... Monthl 4616 | 08/30/05 Banc Amer Coml Mtg Inc
12667G7E Pass-Thru Ctf CIA-11 10/25/35 .......... Momh|§ 9.094 | 08/30/05 05947US2 COmI Mtg Pass Thru Ctf Ser 2005-3, CI A-J 4.767 07/10/43. . ... Monthly 132.364 | 07/15/05
12667G6V  Pass-Thru Cif CIA-2 5.5 10/25/35 [T Monthly 100 [08/30/05 05947UT2  Coml Mtg Pass Thru Ctf Ser 2005-3, CI G 5.3445 07/10/43 Monthly 20.714 [ 07/15/05
Alternative Loan Tr 2005-54CB 05947US5  Coml Mig Pass Thru Cif Ser 2005-3, CI C 4.866 07/10/43. Monthly 24311 | 0711505
12668ANZ  Pass-Thru Ctf CI1-A-7 5.5 11/2535 ........................... B3 Monthly 110,591 | 09/29/05 05947US6  Coml Mtg Pass Thru Ctf Ser 2005-3, CI D 4.885 07/10/43. Monthly 21611 |07/15/05
Alternative Loan Tr 2005-7CB 05947US9  Coml Mig Pass Thru Ctf Ser 2005-3, CIF 5.053 07/10/43 .. Monthly 21611 |07/15005
1667F4F  Pass-Thru CHf CI 1-A-4 5.5 04/25/35 ... Monthly 43,052 | 02125005 05947US7  Coml Mig Pass Thru Ctf Ser 2005-3, CIE 4.974 07/10/43... Monthly 37.818 | 07/15005
12667746 Pass-Thru CHf CI 1-A5 5.5 04/25/35 ... Monthly 32007 | 0212505 05947UR9  Coml Mig Pass Thru Cif Ser 2005-3, CI A-M 4.727 07/10/43 . Monthly 216.104 | 07/15/05
1667F4L  Pass-Thru Cif CI2-A-L 04125035 ... Monthly 100 | 02025005 05947US4  Coml Mig Pass Thru Ctf Ser 2005-3, CI B 4.846 07/10/43... Monthly 24312 | 0711505
12667F4T  Pass-Thru Cif CI2-A8 04125035 . Monthly 5415 | 02125005 05947UEV  Sub Comm Mige Pass-Thru Cif Ser 2002PB2,CID 6.417 061135 Aa3 Monthly 1405 | 0523002
12667F4S Pass-Thru Ctf CI 2-A-7 55 04/25/35. ... Monthl 63.333 | 02/25/05 Banc of America Commercial Mortgage Inc
12667F4P  Pass-Thru Ctf CI 2-A-4 55 04/25/35 . ... Monthli 22 |02/25/05 05947UAP Mg Pass Thru Ctfs Ser 2000-1, CIK 11/15/31 .. Monthly 3905 (12121199
12667F4U Pass-Thru Ctf CIPO 5.5 04/25/35 . .. Monthly 2149 | 02/25/05 05947UAL Mtg Pass Thru Ctfs Ser 2000-1, CIF 11/15/31 Monthly 1171 |12/01/99
12667F4H Pass-Thru Ctf Cl 1-A-6 5.5 04/25/35 . Monthly 1.689 | 02/25/05 05947UAN Mtg Pass Thru Ctfs Ser 2000-1, CIH 11/15/31 . . Monthly 1952 |12/01/99
12667F4Q Pass-Thru Cif Cl 2-A-5 04/25/35 Monthly 185.13 | 02/25/05 05947UEU Sub Comm Mtg Pass Thru Ctf Ser 2002-PB2, CIC 6. 349 06/11!35 Aal Monthly 16.86 | 05/23/02
12667F4Y  Pass-Thru Ctf CIB-2 5.5 04/25/35. ... Monthly 514 [02/25/05 Banc of America Commercial Mtg
12667FAN  Pass-Thru CHf CI2-A-3 5.5 04/25/35 ... Monthly 75 |022si05 05947UFF  Mig Pass Thru Ctf Ser 2002-PB2, CIM 06/11/35 ................ C Monthly 843 [05/23002
12667F4C Pass-Thru Ctf CI 1-A-1 5 04/25/35 . Monthly 31875 | 02125005 05947UFE  Mtg Pass Thru Ctf Ser 2002-PB2,CIL 06/11/35................. C Monthly 19.68 | 05/23/02
% Banc of America Commercial Mige Inc
1266TFAW A‘I:ﬁjﬁvlh[ifn“ﬁ'}(’,'oéifééz5’35 oy Monthly S 05947UFA  Sub Comm Mig Pass-Thru Ctf Ser2002-PB2, CIG 6.721 06/11/35  B1 Monthly 14.054 | 05123002
12668BFY Pass Thru Ctfs Cl 2-A9 5.5 02/25/36 . . ... e Monthly 14.786 | 12028105 05947UFD  Sub Comm Mtg Pass-Thru Ctf Ser2002-PB2, CIK 6.29 06/11/35 ... Ca Monthly 16.865 | 05/23/02
12668BEH Pass-Thru Ctf Cl 2-A-3 5.5 02/25/36 ... Caa?2 Monthly 65.2 12128105 05947UFB Sub Comm Mtg Pass-Thru Ctf Ser 2002-PB2, CIH 6.82 06/11/35 ... Caal Monthly 16.865 | 05/23/02
12668BEJ Pass-Thru Ctf Cl 2-A-4 5.5 02/25/36 . ... . Caa2 Monthly 81.462 | 12128105 05947UEW  Sub Comm Mtg Pass-Thru Ctf Ser2002-PB2, CIE 6.447 06/11/35 A3 Monthly 19.676 | 05/23/02
12668BER  Pass-Thru Cif CI2-X 02/25/36 .. Caa2 Monthly 0001 | 12128005 05947UEX  Sub Comm Mig Pass-Thru Ctf Ser2002-PB2, CIF 6525 06/11/35 ~ Baa3 Monthly 11243 | 05123002
12668BES  Pass-Thru Ctf CI3-X 02/25/36 .. ... Caal Monthly 0001 | 12/28/05 05947UFC  Sub Var Rt Comm Mg Pass-Thru Ctf Ser 2002-PB2, CIJ 06/11/35 Caa2 Monthly 14,054 | 05/23/02
12668BEE  Pass-Thru Ctf CI1-A-1 6 02125/36 ... Caa3 Monthly 356.968 | 12128105 Banca Monte dei Paschi de Siena S P A
19668BEK  Pass-Thiu Cff O 2-A5 02/25/36 " Caa3 Monthly 72638 | 1208105 Halian Bd 2.1 05/3111 ..o A2 Monthly 0001 | 05/31/06
12668BEL  Pass-Thiu CHf CI2-A-6 02/25/36 . Caa3 Monthly 1981 |12128105 Borr Tr 2009-1
126688EG  Pass-Thru Off Ol 2-A2 5.5 02/25/36 . Caa?2 Monthly 21855 | 120805 055350 Pass-Thiu CHf CII-A2 581 0B/15/5 ..o A3 Monthly 23.248 | 07107109
12668BEY  Pass-Thru CHf CI3-A-L 5.25 02125136 ... .. Caal Monthly 52779 | 12028105 Beacon Hil CBO Il Ltd (United States)
12668BEF  Pass-Thru Cif CI2-A-1 5.5 02125/36 . ... Caa2 Monthly 318.332 | 1212805 073605AA  Coll FRUNT CIA-L 0 09719137 Ca MJ.S&D 19 (189 |08I07/02
12668BEP  Pass-Thiu Ctf CI2-A-9 5.5 02125/36 ... .. C Monthly 14786 | 12128105 073605AB Be;"g{?ﬁ‘,’ﬂ‘; NT C1A-2 0 09/19/37 Ca MJsS&D 19 (63 |osio7io2
ggggsgg ?SS'T'"“ CHCIZAS 55 0225056 ... - ¢ Monthly 6288 | 12126005 073850AB  Pass Thru Cif Ser 2007-AC2 6.25 03257 ... Monthly 36932 | 0212807
ass-Thu CHf CI3-A-2 5.25 02/25/36 .. . Caal Monthly 4155 |12128/05
1656BEM  Pase Thiu CF GI 2A7 5.5 02125036 Caa3 Monthly 178 |120808 073854AA  Pass Thru Cif Ser 2007-AC2 6.25 0312537 ... Monthly 321.461 | 02128107
12668BEQ  Pass-Thiu CIf CI1-X 02025036 ......... TR Caa3 Monthly 0001 |12128/05 073854AC Be:assfemsggs:eéiggd”m 025 03/25/37 Monthly 0001 (02128107
12668BET  Pass-Thru CHf CIPO 02025036 ..o, Ca@3 — 1956 | 12128105 OTIG6AB  Pass T Cf CIAZ T05036 oo Cca Monthly 0001|1008
126668TH A“e;:ifhtuoacﬂuTcrlZAogs-gsi/zs/as Caa3 Monthly 0001 | 03130006 Bear Stears Assel Backed Sec
12668BTK ~ Pass-Thru CHf CIA-7 6 04/25/36 ... Caa3 Monthly 10215 | 03130106 073886AA Be:ass;;:]’:fstlec“ﬁgclkeﬁoézjﬁ[ """""""""""""""""" Ca Monthly 164089 | 10/30/06
1266681)  Pass-Thru Cif CI A6 6 04125136 .. Caa2 Monthly LLOTT | 03130106 07389XAB  Pass Thiu Cf Ser 2007-ACL, CI A-2 6.25 12125/36 Monthly 21827 | ow30007
1266681G  Pass-Thru Cif CIA-4 042536 .. - Caal Monthly 12 | 0313006 07389XAD  Pass Thru Cif Ser 2007-ACL, CIX 0.2 12/25/36 Monthly 0001 |o1/30007
126588TR  Pass-Thru Cf CIPO  04I25/36 .. - Caald = 4183 | 03/30/06 O739XAA  Pass Thru Cif Ser 2007-ACL, CI A 6.25 1212536 Monthly 3701 |oua0i07
12668BTF  Pass-Thru Cff CIA-3 6 04125/36 CaaZ | Monthly 781 (0130006 O7380AC  Pass Thu Cif Ser 2007-ACL, CIA3 6.05 1212536 . .. .. Monthly w3 |ouso0r
12668BTL  Pass-Thu Ctf CI A-8 6 0412513 .. Caaz Monthly 2 0313006 O7386VAA  Pass-Thru Cf Ser 2007-AC3 04125137 o Month 365 | 0313007
12668BTE  Pass-Thru CHf CIA-2 04/25/36 .. . Caa3 Monthly 0001 |0330006 oTEVAB P y :
ass-Thru CHf Ser 2007-AC3 04/25/37 Monthly 0001 | 0330007
12668BTQ  Pass-Thru CHf CIX 0412536 .. Caa2 Monthly 0001 | 03130006 Bear Steams Asset Backed Secs | Tr
126688TD  Pass Thru CHf CIA-L 0425/35 Caa3 | Monthly 75 (0303006 07367UD  PASSTHRUCTFS Ser 2006-AC2, CI -1 0325036 ... Monthly 17518 | 02128006
T2GGEBTN s hiu G CIA-10 6 04125028 - Caaz | Monthly 23356 | 03130006 07387UGB  PASSTHRUCTFS Ser 2006-AC2, CI AL 0312513 Monthly 1773 | 02128006
' 07387UGX  PASSTHRUCTFS Ser 2006-AC2, CI[1-2A-3 03/25/36 ... Monthly 35.886 | 02128106
ggﬂggﬁi (C:g:: m c|152/1192397i9 g::g mg:;mi i53 gﬁgﬁg: O7387UGC  PASSTHRUCTFS Ser 2006-AC2, CI A2 03/25136...... Monthly 53.961 |02/28106
' 07387UGQ  PASSTHRUCTFS Ser 2006-AC2, ClIl-1A-2 6 03/25/36 ... Monthly 48 | 0228006
T i 3 SOV SR O O I b gt TR
7387UHA  PASSTHRUCTFS Ser 2006-AC2, CIII-P 536 ... onthly 14
e g;.ﬁ::aztgoffo?fleﬁn;gls\?/ls' e Ra2 M.J.S&D 30 (72639 0613005 O7387UGP  PASSTHRUCTFS Ser 2006AC2, 1 Il-IA-L 6 03125/36... Monthly 50303 | 02128106
Coll Nt Ser 2005-1, CIB 06/30/15 . Aaa MJ,S&D 30 1151332 [ 0613005
Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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MOODY'S ISS. MOODY'S ISS.
cusiP ISSUE RATINGD] | INTEREST DATES | MIL.$ | ISSUED cusip ISSUE RATING] | INTEREST DATES | MIL.$ | ISSUED
Bear Stearns Asset Backed Secs | Tr 140818AF Nt Fitg Rt Ser 2005-1, CIF 09/21/38 Monthly 137 09/12/05
07387UGR  PASSTHRUCTFS Ser 2006-AC2, CIII-1A-3 6 03/25/36 Monthly 21918 | 02128106 140818AH Nt Fitg Rt Ser2005-L, CIH 09/21/38 ... Monthly 2045 | 09/12105
07387UGY  PASSTHRUCTFS Ser 2006-AC2, CI II-2A-4 0312536 . Monthly 0.001 | 02/28/06 140818AD Nt Fltg Rt Ser2005-1,CID 09/21/38 Monthly 10 09/12/05
07387UGW  PASSTHRUCTFS Ser 2006-AC2, CIl1-2A-2 03/25/36 . Monthly 11165 |02/28/06 140818AC  NtFlig Rt Ser2005-1,CIC 09/21/38 Monthly 289 [09/12005
07387UGT  PASSTHRUCTFS Ser 2006-AC2, Cl Il-1A5 6 03/25/36 ... Monthly 05 |02/28006 140818AE Nt Flig Rt Ser2005-1,CIE 0921138 .................. Monthly 10 09/12/05
07387UGV  PASSTHRUCTFS Ser 2006-AC2, CIIl-2A-1 03/25/36 . Monthly 36.683 | 02128106 140818AB  Sr Secd 2nd Priority Nt Fltg Rt Ser 2005-1, CIB 09/21/38 .. Monthly 548 | 09/12005
07387UGS  PASSTHRUCTFS Ser 2006-AC2, Cl Il-LA-4 6 03/25/36 ... Monthly 54903 | 02128106 Carmegie Hil
07387UGE  PASS THRU Cf Ser 2006-AC2, CI -M-2 0325136 .. Monthly 15309 | 02128106 B Ser2004-1 08/20/LL .........viviiseeiiree B1 — 15 06130/04
07387UGF  PASS THRU Cif Ser 2006-AC2, CII-M-3 03/25/36 Monthly 5888 | 02128106 CARS
07387UCE  Pass Thru Cif Ser 2006-ACL, CI 1-A-1 02/25/36..... Monthly 275.026 | 01/31/06 Coll Nt Ser2006-11 0B/20/13........vvveveeeeeeieieieieen, Bal MJS&D 20 (125  [09/27/06
07387UCF  Pass Thru Ctf Ser 2006-ACL, CI I-A-2 5.75 02125036 ... Monthly 75 01/31/06 225308BK  Coll Nt Ser2006-14 12/20/16 ... Ba3 Monthly 125 | 1112206
073856AB  Pass Thru Ctf Ser 2006-ACS5, CI A-2 6.25 12/25/36 .. Monthly 15.981 | 11/30/06 CBRE Rty Fin CDO Ltd
073856AA  Pass Thru Ctf Ser 2006-AC5, CIA-1 1212536 .. Monthly 20119 |11/3006 14986AAV  Coll Nt Ser2006-1, CIK 6 03/25/46 ...............ocovvvnn. Monthly 2025 | 03/28/06
073856AC  Pass Thru Ctf Ser 2006-AC5, CIA-3 12125136 Monthly 26 11/30/06 14986AAS  Coll Nt Ser2006-1,CIG 03/25/46 .. Monthly 135 [03/28/06
07378RAP  Pass Thru Ctf Ser 2007-AC4 (05/25/37 Monthly 7622 | 0430007 14986AAL  Coll Nt Ser2006-1, CIA-2 03/25/46 . Monthly 33 03/28/06
07378RAQ  Pass Thru Ctf Ser 2007-AC4 05/25/37 ... Monthly 0001 | 04/30007 14986AAQ  Coll Nt Ser2006-1, CIE 03/25/46. .. Monthly 9 03/28/06
07378RAB  Pass Thru Cif Ser 2007-AC4 05/25/37. Monthly 63.237 | 04/30/07 14986AAU  Coll Nt Ser 2006-1, C1J 6 03/25/46 .. Monthly 2% 03/28/06
O7378RAC  Pass Thru Cf Ser 2007-AC4 05/25/37 ... Monthly 10 04130007 14986AAK  Coll Nt Ser2006-1, CIA-L 03/25/46 Monthly 375 | 03/28/06
Bear Stearns Asset Backed Securities | Trust 14986AAM  Coll Nt Ser 2006-1,CIB 03/25/46 . Monthly 345 03/28/06
07383BAA  PASS-THRUCFTS Ser 2007-AC5 07/25/37 ......... Caa3 Monthly 141,766 | 06129107 14986AAN  Coll Nt Ser2006-1, CIC 03/25/46 Monthly 15 03128/06
07383BAU  Pass Thru Ctf Ser 07-AC5 07/25/37................ Monthly 4425 06129007 14986AAP  Coll Nt Ser2006-1, CID 03/25/46 . . . Monthly 135 [03/28006
07389BAE pass thru ctfs Ser 07-AC5 07/25/37... Monthly 22663 | 0629107 14986AAR  Coll Nt Ser2006-1, CIF 03/25/46 ... Monthly 105 | 03128106
07383BAB pass thru ctfs Ser 07-AC5 6 07/25/37 Monthly 20.856 | 06/20107 CD2006CD2
07388BAF pass thru ctfs Ser 07-AC5 07/25/37..... Monthly 0.001 | 06/29/07 12513XA) Pass-Thru Ctf CIB OL/11/46. ..ot Monthly 22,945 | 03/15/06
07388BAD pass thru ctfs Ser 07-AC5 6 07/25/37 ... Monthly 2764 | 06120007 12513XAP  Pass-Thru Ctf CIF 5654 0L/11/46 .. Monthly 42.066 | 03/15/06
07388BAH  pass thru cifs Ser 07-AC5 6 07/25/37...... Monthly 0001 |06129/07 12513XAG  Pass-Thru Cif CI A-M 5592 01/11/46. Monthly 305.934 { 03/15/06
07388BAC  pass thru ctfs Ser 07-ACS5 6 07/25/37. ... Monthly 15.305 | 06/29/07 12513XAH  Pass-Thru Cif CI A 5,631 0L/11/46 . Monthly 217.979 | 03/15/06
07388BAG  pass thru ctfs Ser 07-AC5 6 07/25/37.... Monthly 1037 | 06/29/07 1251388 Pass-Thru Cif CI VPM-2 01/11/46 .. Monthly 182 |03/15/06
Bear Stearns Asset Bkd Secs | Tr 12513XAS Pass-Thru Cif ClJ 5.654 01/11/46 Monthly 34.418 | 03/15/06
07388WAA  Pass-Thru Ctf Ser 06-AC4, CIA-L 07/25/36. Monthly 270.173 | 06130106 12513XAU Pass-Thru Cif CIL 0LAYA6 ... Monthly 11473 | 03115106
07388WAC  Pass-Thru Cif Ser 06-AC4, CIA-3 07/25/36. Monthly 32 |06/30006 12513XAR  Pass-Thru Ctf CIH 01/11/46....... Monthly 34418 | 03115006
07383WAB  Pass-Thru Ctf Ser 06-AC4, CIA-2 07/25/36. Monthly 63.086 | 06/30106 12513XBA  Pass-Thru Cif CIVPM-1 OL/11/46 . Monthly 103 |03/15006
Bear Stearns Asset Bkd Secs | Trust 12513XBC Pass-Thru Ctf CIVPM-3 01/11/46 . Monthly 2.7 03/15/06
07387NAC  Pass Thru Ctf Ser 2006-AC3, CI I-A-L 03/25/36 ... Monthly 176.71 | 04129106 12513XAY  Pass-Thru Cif CIP 5.085 0L/11/46 .. . C Monthly 7648 | 03/15006
07387NAF  Pass Thru Ctf Ser 2006-AC3, CIM-2 03/25/36 ... Monthly 21115 | 04120006 12513XAV  Pass-Thru Ctf Ser 5.085, CI M 5.085 01/11/46 .. c Monthly 11472 |03/15006
07387NAG  Pass Thru Cif Ser 2006-AC3, CIM-3 03/25/36 . Monthly 18.174 | 04129106 12513XAX  Pass-Thru CHf CIO 5.085 01/11/46 .. C Monthly 7648 | 03115006
07387NAE  Pass Thru Ctf Ser 2006-AC3, CIM-L 03/25/36 ... Monthly 31271 | 04129106 12513XAK  Pass-Thru CHf CIC OL/11/46 .. Monthly 34417 | 03115006
07387NAA  Pass Thru Cif Ser 2006-AC3, CI 1-A-1 03/25/36.... Monthly 231,684 | 04129106 12513XAQ  Pass-Thru Cif CIG 0L/11/46. . Monthly 38.242 | 03115106
07387NAB  Pass Thru Cif Ser 2006-AC3, CII-A-2 03/25/36 Monthly 0.001 | 04120106 12513XAM  Pass-Thru Cif CIE 01/11/46 Monthly 49714 0311506
07387NAD  Pass Thru Cif Ser 2006-AC3, CII-A-2 03/25/36 ... Monthly 0001 | 04129106 12513XBD  Pass-Thru Cif CIVPM-4 OL/11/46 .. Monthly 188 | 03/15006
O7387UFE  Pass-Thru Ctf Ser 2006-IML, CI A-2 0425136 ........ Monthly 266.834 | 04/25/06 12513XAL Pass-Thru CHf CID OL11/46....... Monthly 38.242 | 03/15/06
07387UFY  Pass-Thru CHf Ser 2006-IML, CIAS 0412536 ... Monthly 81669 | 0425006 12513XAW  Pass-Thru CHf CIN 0LAL/46. ... Monthly 7649 | 03115006
07387UGA  Pass-Thru CHf Ser 2006-IML, CIA-7 0412536 ... Monthly 96.583 | 04125106 12513XAT  Pass-Thru CHf CIK OL/LL46....... Monthly 15296 | 03115106
07387UFD  Pass-Thru Cif Ser 2006-IML, CIA-L 0412536 ... Monthly 373977 | 0412506 CD 2006-CD3 Commercial Mige Tr
07387UFW  Pass-Thru Ctf Ser 2006-ML, CI A3 04/25/36 ... Monthly 36.391 | 04125006 14986DA)  Pass-Thru Cif CI A-J 5.688 10/15/48 Monthly 2708 | 10130006
07387UFZ  Pass-Thru Ctf Ser 2006-IML, CIA-6 0412536 ...... Monthly 2073 | 04125006 14986DAW  Pass-Thru Ctf CIK 6.305 10/15/48 . Monthly 40178 | 1013006
Bear Stearns Assets Backed Secs | Tr 14986DAZ Pass-Thru Ctf CIN 5.33 10/15/48 . . Monthly 13.393 | 10/30/06
07387UCV  Pass Thru Cif Ser 2006-ACL, CIII-1X 02125/36....... Monthly 0001 | 01/31/06 14986DAN  Pass-Thru Cf CIC 5.748 10/15/48 .. Monthly 53571 | 1030006
07387UCG  Pass Thru Cif Ser 2006-ACL, CII-M-1 02/25(36 ... Monthly 4651 | 01/31/06 14986DAM  Pass-Thru CHf CIB 5.728 10/15/48 . Monthly 22321 [ 10130006
07387UCJ  Pass Thru Ctf Ser 2006-ACL, C1 1-M-3 0 02/25/36 ... Monthly 11508 | 0131106 14986DBA  Pass-Thru Cff CI0 5.33 10/15/48 ... Monthly 4464 | 1013006
07387UDA  Pass Thru Cif Ser 2006-ACL, CI11-2PO 02/25/36...... Monthly 4267 | 013106 14986DBC  Pass-Thru CHf CIQ 5.33 10/15/48 ... Monthly 4465 | 1013006
07387UCX  Pass Thru Ctf Ser 2006-ACL, CI11-2A-1 6 02/25/36 .. Monthly 202413 | 01/31/06 14986DAX  Pass-Thru Cif CIL 5.33 10/15/48 .. Monthly 13393 | 1030006
07387UCU  Pass Thru Ctf Ser 2006-ACL, C1II-1A-2 5.5 02/25/36. Monthly 355 | 013L06 14986DAU  Pass-Thru Cif CIH 6.126 10/15/48 . Monthly 40177 | 1013006
07387UCZ  Pass Thru Cif Ser 2006-ACL, CI 11-2X 02125/36....... Monthly 0001 | 01/3L/06 14986DAQ  Pass-Thru Cf CIE 5.817 10/15/48 . Monthly 22321 | 10/30006
07387UCT  Pass Thru Cif Ser 2006-ACL, CI II-1A-1 5.5 02125/36. .. Caa2 Monthly 87.716 | 01/31/06 14986DAP  Pass-Thru CHf CID 5.787 10/15/48 .. Monthly 31249 | 10/30006
07387UCW  Pass Thru Ctf Ser 2006-ACL, CIII-1PO  02/25(36...... .. Caa2 Monthly 1709 | 0131106 14986DAY  Pass-Thru CHf CI M 5.3 10/15/48.... Monthly 8928 | 10130006
07387UCH  Pass Thru Cif Ser 2006-ACL, CI1-M-2 02/25/36 ... . C Monthly 24933 | 0131106 14986DAV  Pass-Thru Cf C1J 6.224 10/15/48 Monthly 40178 | 1013006
Bear Stearns Coml Mg Secs Inc 14986DAR Pass-Thru Ctf CIF 5.892 10/15/48 ... Monthly 26.786 | 10/30/06
07383FXZ  Pass-Thru Ctf Ser03-TOP12, CIK 4.941 08/13/39. .. Monthly 2903 |100/03 14986DAH  Pass-Thru Cif CI A-M 5.648 10/15/48 . Monthly 32824 [ 10/30006
07383FYC  Pass-Thru Ctf Ser 03-TOP12, CIN 4941 08/13/39 Monthly 2903 |10001/03 14986DAK  Pass-Thru Cif CI A-1A 5.624 10/15/48 Monthly 255 | 1030006
07383FYA  Pass-Thru Cif Ser03-TOP12, CIL 4941 08/13/39 . .. . Monthly 2902 |10001/03 14986DBB  Pass-Thru Ctf CIP 5.33 10/15/48 .. . e Monthly 13392 [ 1030006
07383FYB  Pass-Thru Ctf Ser 03-TOP12, CIM 4941 08/13/39 ... ......... Monthly 2903 | 1000103 14986DAT  Pass-Thru Ctf CIG 5.99 10/15/48 ............................. Caa3 Monthly 44642 | 10130006
Bear Stearns Mtg Funding Tr Central Basin Municipal Water Dist CA
07400XAA  Pass-Thru CHf Ser 2006-AC1, CIA-1 7 08/25/36.................. Caa3 Monthly 75 07/31/06 152614BK  Bds Ser2008B 08/0L/37..............cc..cceviivreeren. Adl Monthly 15015 | 05/21/08
Bear Stearns Structured Products Inc Centre Point Funding LLC
12567PFM Coll Nt CI 2-A-1 5.856 06/25/47.............oooooiinnnnn. Caald Monthly 234,674 | 05/31/08 Coll Nt Ser2006-1 05/09/1L..............cooovveereernn... Ad2 Monthly 375 |02r15008
Bear Stems Mtg Funding Tr CETUSABSCDO
07400XAB  Pass-Thru Cif Ser 2006-ACL, CIA-2 7 08/25/36...... ... . Ca Monthly 7 07/31/06 157197AA  Coll Nt Ser 2006-1, CIA-L 10/16/46 . JAJE0 16 |100  |07/20006
07400XAD  Pass-Thru Ctf Ser 2006-ACL, CIA-4 08/25(36...... Caa3 Monthly 0.001 | 07/3/06 15719MAA  Coll Nt Ser 2006-2, CIA-L 12120146 . MJ,S&D 20 |100  |09/27/06
07400XAC  Pass-Thru Cf Ser 2006-ACL, CIA-3 08/25(36...... Caa3 Monthly 144798 | 07131106 Cetus ABS CDO Ltd
Beaver (Cnty of) PA IDA 157198AC  Coll Nt Ser 20064, CIB 02/15/47 FMAGN 15 (825  [11/15006
074876GR  Bds Ser 2008A 03/01/17... Aal Monthly 28525 | 06/30108 157198AB  Coll Nt Ser 2006-4, CIA-2 02/15/47 .. FMAEN 15 |75 11/15/06
074876FS  Bds 07521 ........... Monthly 285 | 0412208 ChaseFlex Tr
074876FU  Bds 11/01/25 . Monthly % 04122108 16165AAE  Pass-Thru CHf Ser 2007-3 07/25/20 Monthly 38597 | 12130199
074876GQ  Bds Ser 2008A 04/0L/35. . Aal Monthly 989 | 06/12008 16165VA) Pass-Thru Cif Ser 2007-1, C12-A6 6 02/25/37 . Monthly 1562 | 01125007
Bradford & Bingley Covered Bd 16165VAF Pass-Thru Cif Ser 2007-1, Cl 2-A3 02/25/37 ... Monthly 95.11 | 01/25/07
Coll Nt Ser 4 2.75 05/16/13 ... Aal Monthly 246.235 | 0610106 16165VAC  Pass-Thru Cif Ser 2007-1, CI 1-A3 6.5 02/25/37. Monthly 50 0/25/07
Coll Nt 3.875 05/04/11 .. ... Aal Monthly 1268.746] 05/04/06 16165VAN  Pass-Thru CHf Ser 2007-1, CI 2-A10 02125037 .. Monthly 15 01/25/07
Coll Nt Ser5 3 06/01/16 ................ . Aal Monthly 250 | 06/01/06 16165AAD  Pass-Thru CHf Ser 2007-3 07/25/37 . . Monthly 347.37 | 06128107
Bradford & Bingley Covered Bd Programme 16165YAA  Pass Thru Ctf Ser 2007-M1, Cl 1-AL 08/25/37. Monthly 206.244 | 07126107
Covered Bds Ser 10 3.125 07/18/12......... ... Aal Monthly 166.203 | 07/16/07 16165YAV  Pass Thru Ctf Ser 2007-M1, CI 2-F6 6.25 08/25/37 Monthly 44,905 | 07/26/07
Covered Bds Ser 14 4.875 06/16/18.......... . Aal Monthly 1683.071 06/28/07 16165YAW  Pass Thru Ctf Ser 2007-M1, CI 27 6.45 08/25/37 .. Monthly 29042 | 07126007
Bradford Bingley Covered Bd Programme 16165YAB  Pass Thru Cif Ser 2007-ML, CI 1-A2 08/25/37.. Monthly 107.55 | 07/26/07
Coll Nt Ser6 2.625 10/16/14 ... Aal Oct 16 235.886 | 10/16/06 16165YAC  Pass Thru Cif Ser 2007-M1, CI 1-A3 08/25/37. . Monthly 83423 | 07126107
Coll Nt Ser7 275 10/16/19 ... Aal JAJEO 16 (196572 | 10/16/06 16165YAU  Pass Thru Ctf Ser 2007-M1, CI 2-F5 6.45 08/25/37 .. Monthly 53222 | 07126107
Coll Nt Ser 8 2.875 10/16/32...... Oct 16 157.257 [ 10/16/06 16165YAR  Pass Thru Ctf Ser 2007-M1, CI 2-AV2 08/25/37 . Monthly 71622 | 07126107
Covered Bds Ser 11 3.25 07/16/16 Monthly 166.203 (07/16/07 16165YAS  Pass Thru Ctf Ser 2007-M1, CI 2-AV3 08/25/37 . Monthly 48474 | 07126107
Covered Bds Ser 12 35 07/16/28..... Monthly 124.652 | 07716107 16165YAD  Pass Thru Cif Ser 2007-ML, CI 1-A4 08/25/37...... Monthly 44136 | 07/26/07
Broderick CDO il Ltd 16165YAT  Pass Thru Ctf Ser 2007-M1, I 2-F4 6.35 08/25/37 .. Monthly 65.088 | 07/26/07
1120INAA  COINE 12006050 ...........eeeeieiiiiieseeeiiiieaeein, C Monthly 750 |02r7i07 ChaseFlex Tr Ser 2006-1
Brookville CDO | Ltd 16165LAE  Pass Thru Cif Ser 2006-1, CIA-3 6.295 0612536 ............. Monthly 29037 | 05124106
124586AA  Coll Nt CIAL OTA00. ..o € Monthly 200 |o426007 16165AC  Pass Thru Cif Ser 2006-1, CI A-2-A 5.935 0625036 ... Monthly 20232 | 05124106
CA Statewide Communites Dev Auth 16165LAG  Pass Thiu CIf Ser 2006-L, CIA' 6.16 06/25/36............. Monthly 44,698 | 05124106
130795V0  Bds OBSMAL ... ARL Monthly 5058 |07/31/08 16165LAD  Pass Thiu CIf Ser 2006-L. CIA-2-B 06/25/36 ... Monthly 50 05124006
Caim Mezz ABS CDO Il Ltd 16165LAH  Pass Thru Ctf Ser 2006-1, CI A6 6.29 06/25/36 Monthly 26371 | 05124106
12777CAA calﬁ;ng; pCI(I:Al 0213047 ..ot € FMAEN 13 [450  [11/09/06 16165LAF  Pass Thru CIf Ser 2006-1. O A4 6.3 06125/36 .. Monthly 64321 |05/24106
Chaseflex Tr Series 2007-2
13189BAB  Coll NU OBZ2........ooviiiiiri © Monthly 485 |020z8i07 16165WAB  Pass-Thru Cf CIA2 05/25/37 ............................... C Monthly 56,761 | 0412607
Canaras Summit CLO Ltd ChaseFlex Trust
137227AA - Coll NECIAL OBMIO2L....oovc A2 MJ,S&D 19 (1485 |06/27/07 16165WAA  Pass Thru Cif Ser2007-2 03125037 ........................... Caa2 Monthly 510.849 | 04126107
137227AC  Coll Nt CIB 061921 ..o A3 MJ,S&D 19 |18 06/27/07 ChaseFlex Tt
137227AB  Coll Nt CIA2 DG/L9121L...... Aa2 MJ,S&D 19 |75 0612707 16165MAE  Pass-Thru Cif Ser 2006-2, CI A3 6.17 09/25/36. ................. Caa3 Monthly 14352 | 08123106
137221AF  Coll Nt CIE Q6/19/2L............. Caa3 MJ,S&D 19 |105 06127107 16165MAC  Pass-Thru CHf Ser 2006-2, CI A-2-A 5.95 09/25/36 ... . Caa2 Monthly 5 08/23/06
Capital Beltway Funding Corp of Virginia 16165MAH  Pass-Thru Cif Ser 2006-2, CI A6 6.1 09/25/36. c Monthly 23263 08123106
139811AA  Bds Ser2008A 12/3147.................................... Baa3 Monthly 300 |06/12008 16165MAG  Pass-Thru Cff Ser 20062 I A'5 5.99 09125136, Caa2 Monthly a752 |oaane
Carbon Cap | Real Estate CDO Lid Carbon Cap 16165MAF  Pass-Thru Cif Ser 20062, CI A4 6.34 09125/36 Caa3 Monthly 2214 | 08123106
140818A) Nt Ser2005-1,Cl1 5 09/15/40 ... Monthly 3075 (09712005 16165MAD  Pass-Thru CHf Ser 20062, CI A-2-B 09125136 Caa2 Monthly 103408 | 08123106
140818AK Nt Ser2005-1,C1J 5 09/21/38 .. Monthly 168 10912005 ' ' ’

Notes: Moody's[] ratings are subject to change. Because of the possible time lapse between
Moody’sC] assignment or change of a rating and your use of this monthly publication, we suggest you

verify the current rating of any security or issuer in which you are interested. For standard abbrevia-
tions and symbols, see page 6.
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Citigroup Commercial Mige Tr 2004-C1 2547005 PASSTHRUCTFS Ser 2006-1, CI 1-A2 02125/36................ Caa2 Monthly 14,647 | 01/30106
173067AS  Sub Comm Mig Pass-Thru Ctf Ser 2004-CL, CIM 5.25 04/11/40.... Caa3 Monthly 5912 | 06124104 25470WF  PASSTHRUCTFS Ser 2006-1, CID-X 5.5 02/25/36 .............. Caa2 Monthly 0001 |01/30106
173067AR  Sub Comm Mig Pass-Thru CIf Ser2004-C1, CIL 5.25 04/11/40 ... Caa3 Monthly 5912 | 06124104 225470UN  PASSTHRUCTFS Ser 2006-1, CI 1-A-6 5.5 02/25/36 . ... Caa2 Monthly 2677 |01/30106
173067AQ  Sub Comm Mg Pass-Thru Cif Ser 2004-C1, CIK 5.25 04/11/40 ... B3 Monthly 5912 | 06124104 25470NG  PASSTHRUCTFS Ser 2006-1, CIA-P 0212536 ................. Caa2 Monthly 1208 | 01130006
173067AT  Sub Comm Mig Pass-Thru Ctf Ser 2004-C1, CIN 5.25 04/11/40 ... Ca Monthly 2956 | 06124104 225470NC  PASSTHRUCTFS 6 02125136 . . . Caa2 Monthly 180587 | 01/30106
173067AU  Sub Comm Mig Pass-Thru Cif Ser2004-C1,CIP 5.25 04/11/40 ... C Monthly 4434 06124004 254706 PASSTHRUCTFS Ser 2006:2, C1 22 6 03/25/36 Caa2 Monthly 9533 | 02127106
Citigroup Commercial Mige Tr 2007-FL3 254702K  PASSTHRUCTFS Ser 2006-2, CI 6-A-7 5.75 03/25/36 . Caa2 Monthly 2566 | 02127106
173110AB  Pass-Thru Cif CIA2 06/15022................ . A2 Monthly 164.608 | 05/30/07 225470V PASSTHRUCTFS Ser 2006-2, Cl 4-A-10 5.75 03/25/36 C Monthly 1755 | 02127106
1731JAG  Pass-Thru Ctf CID 06/15/22... Bal Monthly 12.049 [ 05/30/07 225470YX  PASSTHRUCTFS Ser 2006-2, CI5-A-1 03/2536........ Caa3 Monthly 81048 | 02127106
17311JA) - Pass-Thru Cif CIF 06/15/22 .. Monthly 1295 [ 05/30/07 225470ZE  PASSTHRUCTFS Ser 2006-2, Cl 6-A-2 5.5 03/25/36 ... Caa2 Monthly 2772 | 02027106
173110AN Pass-Thru Ctf CIK 06/15/22.... Monthly 19.923 [ 05/30/07 225470YR PASSTHRUCTFS Ser 2006-2, Cl 4-A-6 5.75 0312536 .. .. Caa2 Monthly 2 02127106
173110AZ  Pass-Thru Ctf CIWES  06/15/22 .. B2 Monthly 23 05/30/07 225470YP PASSTHRUCTFS Ser 2006-2, Cl 4-A-4 5.75 03/25/36 .. . .. Caa2 Monthly 30 02127106
17311JAY  Pass-Thru Ctf CI VSM-2 06/15/22 ........ . Caa2 Monthly 1 05/30/07 2254702C  PASSTHRUCTFS Ser 2006-2, CI 5-A-6 6 03/25/36 . Caa3 Monthly 90.02 | 02/27/06
173110AR  Pass-Thu Ctf CI INM 06/15/22 ... Caa3 Monthly 29 [05/3007 22547026 PASSTHRUCTFS Ser 2006-2, Cl 6-A-4 5.75 03/25/36 ... Caa2 Monthly 368 |0227106
17311JAE  Pass-Thru Ctf CIB. 06/15/22..... Baal Monthly 24.903 | 05/30107 25470YF  PASSTHRUCTFS Ser 2006-2, CI2-A-1 6 03/25/36. ............... Caa2 Monthly 70814 | 02127106
1731LAH Pass-Thru Cif CIE 06/15/22 .. Ba2 Monthly 11954 | 05/30/07 25470YE  PASSTHRUCTFS Ser 2006-2, CI 1-A2 5.5 03/25/36 . ... . C Monthly 497 |0227106
173110AX Pass-Thru Ctf CI VSM-1 06/15/22 Caal Monthly 3 05/30/07 2254702 PASSTHRUCTFS Ser 2006-2, Cl A-X 5.75 03/25/36 Caa2 Monthly 0001 [0227/06
173110AU Pass-Thru Ctf CI MLA-L 06/15/22 ... B1 Monthly 36 05/30/07 225470YN  PASSTHRUCTFS Ser 2006-2, Cl 4-A-3 6 03/25/36 .. Caa2 Monthly 15 02127106
17311JAL Pass-Thru Ctf CIH 06/15/22............oevvviviveinnnnnn... B2 Monthly 11.954 | 05/30/07 225470YZ PASSTHRUCTFS Ser 2006-2, CI 5-A-3 6.25 03/25/36 .. . . Caa3 Monthly 10 02127106
173L1AP  Pass-Thu Cif CITHH-1 06/15/22 . . .. Bl Monthly 38 [05/3007 225470YL  PASSTHRUCTFS Ser 2006-2, Cl 4-A-1 5.75 03125/36 . Caa2 Monthly 72065 | 02127106
17311JAF  Pass-Thru Ctf CIC 06/15/22............. Monthly 19.923 | 05/30/07 225470YU  PASSTHRUCTFS Ser 2006-2, CI 4-A-9 6 03/25/36.. . Caa2 Monthly 125 |02/27/06
17310JAK - Pass-Thru Cif CIG 06/15/22. . Monthly 11.953 [ 05/30/07 225470ZA  PASSTHRUCTFS Ser 2006-2, CI5-A4 6 03/25/36. ... Caa3 Monthly 27.064 [02/27106
173110AM  Pass-Thru Ctf CIJ 06/15/22 ... - Monthly 11.953 [ 05/30/07 225470YM  PASSTHRUCTFS Ser 2006-2, Cl 4-A-2 5.75 03/25/36 . Caa2 Monthly 40 02127106
Citigroup Mg Ln Tr Inc 25470ZN  PASSTHRUCTFS Ser 2006-2, CID-X 6 03/25/36 Caa3 Monthly 0001 | 02127106
17310CAD  Pass-Thru Ctf Ser 2006-8, CIA-4 10/25/35 . Monthly 15.858 [ 10/31/06 225470ZF  PASSTHRUCTFS Ser 2006-2, Cl 6-A-3 6 03/25/3; Caa2 Monthly 2772 |02027106
17310CAB  Pass-Thru Ctf Ser 2006-8, Cl A-2 10/25/35 . . Monthly 0001 (10/31/06 225470YK  PASSTHRUCTFS Ser 2006-2, CI3-A-2 65 03/25/36 ... .. C Monthly 1 02/27/06
17310CAC  Pass-Thru Ctf Ser 2006-8, CIA-3 10125035 ... e Monthly 43.606 | 10/31/06 225470zL  PASSTHRUCTFS Ser 2006-2, CI6-A8 5.75 03/25/36 ............ Caal Monthly 26.112 | 02127106
17310CAA  Pass-Thru Ctf Ser 2006-8, CIA-L 10025035 ..................... Monthly 170 | 1013106 2254702P  PASSTHRUCTFS Ser 20062, CIAP 03125136 ......... Caa2 Monthly 2081 |02127106
Citimortgage Altermative Ln Tr 205470YD  PASSTHRUCTFS Ser 2006-2, CI1-A-L 55 03/25/36 ............. Caa3 Monthly 119.738 | 02127106
46601QAC CI;:HL mr SerA-L1012/3099 ........ocieiiiiiiiiiiiiin. C Monthly 350 | 05/18006 225410Y)  PASSTHRUCTFS Ser 20062 Cl 3-A-1 65 03/25/36 Monthly 0054 | 02127106
25470YY  PASSTHRUCTFS Ser 2006-2, CI5-A2 03/25/36. .. Monthl 0.001 | 0212706
18060PAJ  Coll Nt Ser 10512007 1203149 ................cccoereerinn. A2 Monthly 315 | 05307 25470VW  PASSTHRUCTFS Ser 2006-2. Cl4-A-11 5.75 03/25/36 . . Monthl§ 4478 | 0227006
18060PAK Coll Nt 12/31/49. . e Baal Monthly 15 (058107 225470YT  PASSTHRUCTFS Ser 20062, CI 4-A8 55 03/25/36 . ... Monthly 125 |02127106
ol NESer 1040007 12819 .........___........._... A2 Monthly 13456 | 05131107 22547009 PASSTHRUCTFS Ser 20062, CI2-A-4 6 03/25036. ... Monthly 1 02127106
Clark (Cnty off NV 25470E3  PASSTHRUCTFS Ser 20062, CI 6-A-9 5.75 03/25/36 . Monthly 1 02127106
18085PKE cmgsdf/ iﬁ;é?ﬂ?ﬁlit d°7/°1’29 """""""""""""""""""""""" Aal J&) 01 122865 (03127108 225470YS PASSTHRUCTFS Ser2006-2, Cl 47 5.75 03125136 . Monthly 25 [o227m06
o G & oo fomy | BB STROmSmcn: e oty oy e
. T . er 2006-2, Cl 5-A- onthly .
16272FAB cor\CA?A" 2‘303?5,62381’52 - FMAEN 28 500 02128007 2254702)  PASSTHRUCTFS Ser 2006-2, CI 6-A6 6 03125/36..... ... Monthly 1283 | 02027106
126175AM Pass-Thu Cif Ser 03.LNBL, CIH 4.82 08110114 Monthly 1269 | 062003 25470YQ  PASSTHRUCTFS Ser 2006-2, CI 4-A5 5.5 03/25/36 . ... Monthly 15 | 0202706
25470E4  PASSTHRUCTFS Ser 2006-2, CI 2-A5 6 03/25/36. . Monthly 0.468 | 02127106
126175AL  Pass-Thru Ctf Ser 03-LNBL, CI G 482 08/10/14 . Monthly 846 [06120103 AT PASSTHRUCTFS Ser 20062 C12A3 & 0325/ Month! 1 s
126175AR  Pass-Thru Cif Ser 03-LNBL, CIM 4367 08/10/14 ... .. C Monthly 423 0612003 g - Y
254702 PASSTHRUCTFS Ser 2006-2, CI6-A5 5.5 03/25/36 .. Monthly 1283 | 0212706
126175AN  Pass-Thru CHf Ser 03-LNBL, C1J 4367 08/10/14 ........ . Caa2 Monthly 1692 | 06120003 VAISRE  Pase Ty C Sor 2004-FFB.CIB. 052524 Monthi 131t |ormsios
126175AP  Pass-Thru Ctf Ser 03-LNBL, CIK 4.367 08/10/14...... Monthly 423 0612003 ! SR M thly w008 |oaas
126175AQ  Pass-Thiu Cif Ser 03-LNBL, CIL 4367 08L0/14 ... c Monthly 520 | 06l2003 2558N8 - Pass Thru Cff Ser 2005.C4, CIA-) 519 08/1138 o
12617505 Pass-Thiu CHf Ser 03-UNBL, CI N 4.367 08/10/14 . c Monthly 423 |0620003 225458P3 - Pass Thru Ct Ser 2005.C4, CID 5.384 08/11/38 Manthly 23252 | 08124105
126175AT  Pass-Thru Cif Ser03<NBL, 10 4367 0L/10116 ... c Monthly 317 | o0sl2203 22545886 - Pass Thru Cif Ser 2005.C4,CI G 55722 061138 Monthly 1328706124105
COMM 2005.C6 25458P2  Pass Thru Cif Ser 2005-C4, CIC 5.311 08/11/38 . Monthly 13286 | 08124105
126171AW  Comm Mg Pass Thiu Cif Ser 2005-C6, CIL 4884 06/10/44 ....... C Monthly 5681 |08/05105 225458P4 - Pass Thiu Cif Ser 2005-C4, CIE 55722 08/11/38 Monthly 16609 (0812405
126171AV  Comm Mig Pass Thru CIf Ser 2005-C6, CIK 4884 06/10/44 ... C Monthly 11362 | 08105105 225458P7 - Pass Thiu Ct Ser 2005.C4, CIH 5.5722 08/11/38 Monthly 16608 | 08124105
126171A0  Comm Mg Pass Thru Cif Ser 2005-C6, C1J 4884 06/10/44 ... C Monthly 14203 | 08105105 225458Q2  Pass Thiu Cf Ser 2005.C4, CIL 4.7 08/14/38 ... Monthly 61643 08124105
126171AT  Comm Mig Pass Thru CIf Ser 2005-C5, CIH 5.4587 06/10/44 ... C Monthly 272 | 08/05105 226456P5 Pass Thu CHf Ser 2005-C4, CIF 55722 0811138 .. Monthly 16609 | 08505
Commerce Charter (Tounship o) MI 25458N9  Pass Thru Ctf Ser 2005-C4, CIB 5.29 08/11/38 . Monthly 23253 | 08124105
200578NX  BS Ser2008 200134 ....o.vvoiieeiiie . ABR Monthly 36295 | 0710308 ggigggg g:’;z m’ g gz;igggg gl‘; ‘1277 ?)?31/1111233 - mimi gggi gggj’,gg
i u -C4, 2 . B
201728EP CO'E?:;FT'?,IMMSSQ;Q,ECfcémtaonzz,g;pl o c Monthly 0001 |ovover 2254INAY  Pass Thru Cif Ser2002-CP3, CIK 6 07/15/35.... Monthly 6718 |07129102
201728EN  Pass-Thru Cif Ser CL. CIM 0 06/15/31. c Monthly 0172 |ovover 2254INAZ  Pass Thru Cif Ser 2002-CP3, CIL 6 07/15/35 ... Monthly 4479 07129002
01728EQ  Pass-Thiu Cif SerC1L,CI0 0 06/15/31 . c Monthly 0001 |ovoer 2254INBB  Pass Thru Ctf Ser 2002-CP3, CIN 6 07/15/35 Monthly 4478 07129002
201728E)  Pass-Thru Ctf SerCL, CIH 0 06/15031 ... Aaa Monthly 0001 |0voLe7 Z254INBA  Pass Thiu Cif Ser 2002.CP3, CIM 6 0711555 . Monthly 11196 07129102
Countrywide Comm Mige Tr 2007-MFL 2254INAX  Pass Thru Ctf Ser 2002-CP3, CIJ 6 07/15/35 Monthly 17.914 | 07729002
22030AQ  Pass-Thiu Cf CIQ 11/04/43. .. c FMAGN 04 |16  |121007 2254INAW  Pass Thru Cif Ser 2002-CP3, CIH 6 07/15/35.. . Monthly 112 |07r0002
22300AH  PassThu Cf OIH 110443, ... Ca EMASN 04 |5509 |12i20/07 225470R5  Pass-Thru Cif Ser 2006-3, CI A-X 6 04/25/36 ... Monthly 0.001 | 03/30/06
22239JAM  Pass-Thru Ctf CI M 11/04/43 . . C FMAGN 04 [1599 |12:20/07 2254T0N3 Pass-Thru Ctf Ser 2006-3, Cl 2-A-4 5.75 04/25/36 . .. Monthly 387 |03/30/06
222390AP  Pass-Thru Ctf CIP 1104143 ............. [¢ FMAGN 04 |2399 |12021007 225470Q2  Pass-Thru Cif Ser 2006-3, CI 4-A-4 5.5 04/25/36 . Monthly I 03/30/06
22230JAA  Pass-Thiu CIf CIA 10/04/43. . FIMAGN 04 |564693 | 12121107 25470P3  Pass-Thru CHf Ser 2006-3, CI 2-A-12 5.75 04125/36 ... Monthly 20503 | 03130106
2003IAF  Pass-Thiu Cff CIF 10/04/43 .. FMASN 04 [5509 |12021/07 225470M9  Pass-Thru Ctf Ser 2006-3, C1 2-A-2 5.75 04/25/36 Monthly 4857 0313006
20039AG  Pass-Thru CIf CIG 11/04/43. .. FMAEGN 04 |a799 |12i2107 25470N5  Pass-Thru Cif Ser 2006-3, C1 2-A-6 6 04/25/36 . Monthly 1162 | 0330006
222300A)  Pass-Thru Cif CIJ 110443 ... EMASN 04 [5509 |12i21/07 225470Q3  Pass-Thru Cif Ser 2006:3, C14-A5 5.5 04/25/36 . Monthly 16.059 | 03130106
222390AL  Pass-Thru Cif CIL 11/04/43 ... EMASN 04 |32  |120u07 25470P9  Pass-Thru Cif Ser 2006-3, CI4-A3 5.5 04125036 ............. Monthly 126842 | 03130106
22239AN  PassThiu Cf CIN_ 1/04/43. ... .. FMASN 04 |24  |12107 254705 Pass-Thru CHf Ser 2006-3, CI 2-A-14 5.75 04/25/36 . . Monthly 1 0313006
222303AK  Pass-Thiu Cif CIK 11004143 .. FMASN 04 [550 |12021/07 225470M4  Pass-Thru Cif Ser 2006-3, CI 1-A2 04/25/36 Monthly 95.018 | 03130106
2093IAE Pass-Thiu Cff CIE 11/04/43 .. FMASN 04 |550 |12021/07 2547006 Pass-Thru Cif Ser 2006-3, CI5-A-3 6 04125/36 Monthly 6.334 | 03130006
20030JAD  Pass-Thru CIf CID 10/04/43 ... FMAEGN 04 |5509 |12i2107 2547005 Pass-Thru Cif Ser 2006-3, CI5-A-2 6 04125136 Monthly 3377 | 03130006
22239JAR  Pass-Thru Cf CIS 11/04143 ... EMASN 04 |16  |122107 225470M5  Pass-Thru Cif Ser 2006:3, C1 1-A-3 04/25/36 Monthly 10 0313006
222390AC  Pass-Thru CHf CIC 11/04/43....... R, FMAGN 04 |7198 |12020007 225470M6  Pass-Thru Ctf Ser 2006-3, CI 1-A-4A 04/25/36 . Monthly 55.649 | 03/30/06
22230)AB  Pass-Thru CHf CIB 1004/43.............c.ooooovevennnn.. Bal FMAGN 04 |5599 |12121/07 225470R6  Pass-Thru Ctf Ser2006-3, CIA-P 04/25/36 ... Monthly 0.188  {03/30/06
Credit & Repackaged Secs Ltd 205470R2  Pass-Thru CHf Ser 2006-3, CI5-A-7 6 04125136 . Monthly 86.756 | 03130106
Coll Nt Ser 2007-11 12/20/16... ... Bal3 JAJEO 20 (125 |0v09i07 22547008 Pass-Thru Ctf Ser 2006-3, CIS-A'5 6 04125/36 Monthly 55518 | 03/30106
Credit Suisse First Boston Murlgage Securmes Curp 225470Q7 Pass-Thru Ctf Ser 2006-3, CI5-A-4 6 04/25/36 .. Monthly 10 03/30/06
2254IND6  Pass Thru Ctfs Ser 03-FFA, CI1-B4 02/25/33... .. C Monthly 321 [02/28003 225470P7  Pass-Thru Ctf Ser 2006-3, CI4-A-1 55 04/25/36 ... Monthly 9.76  [03/30/06
2054IND7  Pass Thru Ctfs Ser 03-FFA, CII-B5 02/25/33 . C Monthly 148 02028103 225470P6  Pass-Thru CHf Ser 2006-3, CI3-A-1 6 0412536 . Monthly 100.751 | 03130106
22541NF4 Pass-Thru Ctf Ser 2003-FFA, CI1-B-2 0 02/25/33 ... .. Bal Monthly 567 02/28/03 225470N7 Pass-Thru Ctf Ser 2006-3, C1 2-A-8 5.75 04/25/36 . ... Monthly 2238 |03/30/06
22541ND4 Pass-Thru Ctf Ser 2003-FFA, CII-B-1 0 02/25/33........ ... Baa2 Monthly 1011 |02/28/03 225470N4 Pass-Thru Ctf Ser 2006-3, CI2-A-5 5.5 04/25/36 ... .. Monthly 1162 |03/30/06
2254IND5  Pass-Thru Cif Ser 2003-FFA, CII-B-3 0 02125/33......... .. B2 Monthly 641 |02028003 25470P2  Pass-Thru Ctf Ser 2006-3, CI 2-A-11 5.75 04/25/36 Monthly 45159 |03/30/06
2254INE6  Pass-Thru CHf Ser FFA, CIIl-M-2 0 02/25/33 .................... Bal Monthly 546 | 02128003 225470M7  Pass-Thru Cif Ser 2006:3, CI 1-A-4B 04/25/36 Monthly 2878 |0330106
Credit Suisse First Boston Mtg Secs Corp 225470Q4 Pass-Thru Ctf Ser 2006-3, CI 5-A-1 6 04/25/36 . Monthly 6.433 | 03/30/06
225458DT  Coml Mig Pass Thru Cif Ser 2005-CXL, CIF 4821 02/11/38.......... B3 Monthly 20767 | 03103105 225470N6  Pass-Thru Cif Ser 2006-3, C1 2-A7 5.75 04125136 ... .. Monthly 2238 |03/30006
25458DY  Coml Mig Pass Thru CHf Ser 2005-C1, CIM 4855 02/11/38 ........ C Monthly 5664 |0303005 25470P4  Pass-Thru CHf Ser 2006-3, CI2-A-13 5.75 04/25/36 ... Monthly 2541 | 03130006
25458DQ  Coml Mig Pass Thru Cif Ser 2005-CL, CIC 5.144 02111/38 Monthly 13216 |03/03105 205470N9  Pass-Thru Cf Ser 2006-3, C1 2-A-10 5.75 04/25/36 . . Monthly 33935 | 03130106
225458DW  Coml Mig Pass Thru Ctf Ser 2005-C1,CIJ 4.855 02/11/38.......... Monthly 5663 [0303005 205470N8  Pass-Thru Cf Ser 2006-3, C1 2-A-9 5.75 04/25/36 ... Monthly 10 0313006
225458EA  Coml g Pass Thru Ctf Ser 2005-C1, CI O 4855 02111138 ........ C Monthly 3776 |03/03005 225470M8  Pass-Thru Ctf Ser 2006-3, C1 2-A-L 5.75 04/25/36 ... Monthly 20073 | 03130106
225458DX  Coml Mtg Pass Thru Cif Ser 2005-CL, CIK 4855 02/11/38 ........ Monthly 5664 [0303005 225470N2  Pass-Thru Cif Ser 2006-3, C1 2-A-3 5.75 04125136 ... Monthly 8876 |03130106
25458DS  Coml Mig Pass Thru CHf Ser 2005-CXL, CIE 5.292 02/11/38. ... Monthly 1888 |03/03105 Crest 2003-2CDO
225458GM  Coml Mtg Pass Thru Ctf Ser 2005-C1, CIL 4.855 02/11/38.. ... Monthly 5664 | 03/03/05 22608UAE  Coll Nis Ser2003-2, CIA-2 4.6692 12/28/18 ... Monthly 7 12/18/03
25458DR  Coml Mtg Pass Thru Ctf Ser 2005-C1, CID 5.203 02/11/38 Monthly 24543 | 03103105 2608UAF Coll Nis Ser 2003-2, CIA-3 4.8934 1212818 ... Monthly 20 12/18/03
22545802 Coml Mig Pass Thru Cif Ser 2005-C1, CIN 5.66 02/11/38 . . Monthly 5664 |03/03005 22608UAA  Coll Nis Ser 2003-2, CIA-1 12/28/18......... Monthly 11925 |12/18/03
225458DV  Coml Mtg Pass Thru Ctf Ser 2005-C1, CIH 5.446 02/11/38 ........ Monthly 18.88 | 03/03/05 22608UAD  Coll Nts Ser2003-2,CID-1 12/28/38......... Monthly 388 |12118/03
225458DP Coml Mtg Pass Thru Ctf Ser 2005-C1, CIB 5.124 02/11/38 . Monthly 43.423 | 03/03/05 22608UAG  Coll Nts Ser 2003-2, CIB-2 5.2337 12/28/38 Monthly 46.75 | 12/18/03
25458DN  Coml Mig Pass Thru Ctf Ser 2005-C1, CI A-J 5.075 02/11/38. Aa2 Monthly 9251 | 03103105 2608UA)  Coll Nis Ser 2003-2, CID-2 6.7228 1212838 Monthly 2538 12118003
225458DU  Coml Mtg Pass Thru Ctf Ser 2005-C1,CIG 4.965 02/11/38 ........ Caal Monthly 15.104 | 03/03/05 22608UAC  Coll Nts Ser2003-2,CIC-1 12128/38 ... Monthly 2 12/18/03
225470UK  PASSTHRUCTFS Ser 2006-1, CI 1-A-3 5.5 02/25/36 Monthly 154.772 | 01/30/06 22608UAB  Coll Nis Ser 2003-2,CIB-1 12/28/38 Monthly 2 12/18/03
2254700 PASSTHRUCTFS Ser 2006-L, CI 1-A4 5.5 02/25/36 .. Monthly 31 01/30/06 22608TAB Coll Nis Ser 20032, CIE-2 8 12/28/38 Monthly 1763 |12/18103
225470UH  PASSTHRUCTFS Ser 2006-1, CI 5-A-1 6 02/25/36. . Monthly 80.558 | 01/30/06 22608TAA  Coll Nts Ser2003-2, CIE-1 12/28/38 ......... Monthly 025 |12118/03
254700 PASSTHRUCTFS Ser 2006-1, CI 1-A7 5.5 02/25/36 .. Monthly 1395 |01/30106 20608UAH  Coll Nis Ser20032,CIC-2 5.7085 1212838 . Monthly 2125 | 12128103
225470VN  PASSTHRUCTFS Ser 2006-1, CI 2-A-2 6 02125/36.. ... Monthly 3509 |01/30/06 Crest G-Star 2001-2 Ltd/Crest G-Star 2001-2 Corp
225470WD  PASSTHRUCTFS Ser 2006-L, CI5-A-2 6 02125/36.. . Monthly 20065 |01/30/06 22606MAC  Coll FItRENT CIB-2 0 02/25/32. ........oovvviiiiiiiiiinn Bal FMAGN 25 |15 12118/01
2054700Q  PASSTHRUCTFS Ser 2006-1, CI 2-A-L 6 02125/36. . Monthly 7798 101130006
Notes: Moody's[] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s0] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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AMT. AMT.
MOODY'S ISS. MOODY'S ISS.
cusip ISSUE RATINGC] | INTEREST DATES | MIL.$ | ISSUED cusip ISSUE RATINGC] | INTEREST DATES | MIL.$ | ISSUED
Crest G-Star 2001-2 Ltd/Crest G-Star 2001-2 Corp 229420AH  PassThru CHf Ser 2006:6,CI 1-A8 6 07125036 ................. Caa3 Monthly 60 06129106
22606MAB  Coll NT CIB-1 695 02125/32 Bal FMASN 25 |34 |12n801 229420AR  Pass-Thiu CIf Ser 2006-6, CI 2-A5 65 07/25/36 .................. Caa3 Monthly 2008 [06/29106
22606NAA  Coll NT CIC 10 02125132 .. Caa3 FMASN 25 |21 |120801 229420AN  Pass-Thru Cif Ser 2006-6, C 2-A2 07125/36 Caa3 Monthly 0001 [06/29106
Crystal Cr Ltd 2942AG  Pass-Thru Cif Ser 2006-6, CI1-A7 6 07/25/36 . .. Caa3 Monthly 3738 0629106
Coll Nt CIB 06/30/12 . M,J,S&D 30 (95495 |11/30/05 22042JAE  Pass-Thru Ctf Ser 2006-6, CI 1-A5 6 07/2536 . . Caa3 Monthly 1463 [ 06/29/06
Crystal Credit Lid 2942AL  Pass-Thru Cif Ser 2006-6, CI 1-A-11 6 07/25/36 . Monthly 675 06129106
Coll Nis CIA 0830112 ... Caal JAJ&O 30 |127.327 [11/30005 22942JAV  Pass-Thru Cif Ser 2006-6, CID-P 07/25/36 ... Monthly 0003 [ 06/29/06
CS First Boston Mtge Secs Corp 22942)AF Pass-Thru Ctf Ser 2006-6, Cl 1-A-6 6 07/25/36 . Monthly 5.239 | 06/29/06
225403 Pass Thu Ctf Ser 2001-CF2, CIL 6.807 02127134 ... Monthly 931 |oa27i0L 22942086 Pass-Thru Cif Ser 2006:6, CI 1-A-12 6 07/25/36 Monthly 73684 [06/29106
22540AK8 Pass-Thiu CIf Ser 2001-CF2, CIH 6,807 02127134 ... o Monthly 16423 |04i27101 29M2AC  Pass-Thiu Cif Ser 20066, CI 1-A-3 6 0712536 . Monthly 6 06129106
CSFB Mtg Secs Corp 22942JAK  Pass-Thru Ctf Ser 2006-6, CI 1-A-10 6 07/25/36 Monthly 2% 06/29/06
225470NR  Pass Thru Cf Ser 2005-C6, CID 523 12011040 . ................ Monthly 18785 | 12128105 2042)AA  Pass.Thru Cif Ser 20066, CI 1AL 07125036 ... Monthly 109 |06/29006
225470NS Pass Thru Ctf Ser2005-C6, CIE 5.23 12/11/40 ..... Monthly 25.046 | 12/28/05 22942)AQ Pass-Thru Ctf Ser 2006-6, Cl 2-A-4 6.5 07/25/36 . Monthly 18.429 | 06/29/06
225470PB Pass Thru Ctf Ser2005-C6, CIK 4.947 12/11/40 ...... Monthly 12,523 | 12128105 22942JAD Pass-Thru Ctf Ser 2006-6, CI 1-A-4 6 07/25/36 . Monthly 80 06/29/06
225470NQ Pass Thru Ctf Ser2005-C6, CIC 5.23 12/11/40 ..... Monthly 28.177 | 12128105 22942JA) Pass-Thru Ctf Ser 2006-6, CI 1-A-9 6 07/25/36 . Monthly 39 06/29/06
2254102 Pass Thru Cf Ser 2005-C6, C1J 5.23 12111040 . . Monthly 28176 | 12128105 22042085 Pass Thru Cff Ser 20066, O 246 6.5 07125136 ... Z 1306 | 06/29106
225470PD  Pass Thiu Cif Ser 2005-C6, CIL 4,947 12111/40 ... Monthly 12523 12128105 2UKCD  Pass-Thru Cff Ser 20067 C1 1042 6 08125135 Monthly 28806 | 0713106
225470NX Pass Thru Ctf Ser 2005-C6, CIH 5.23 12/11/40 . .... Monthly 25.046 | 12/28/05 22942KAD Pass-Thru Ctf Ser 2006-7, C1 2-A-L 5.75 08/25/36 .. . Monthly 178.411 | 07/31/06
225470NT  Pass Thru Ctf Ser 2005-C6, CIF 5.23 1201140 ... Monthly 31307 | 12128005 204KAY  Pass Thru Cff Ser 20067 CI3AL1 6 08I25/36 . Monthly 0001 |07/3106
225470NV Pass Thru Ctf Ser2005-C6, CIG 5.23 12/11/40 ........ Monthly 31.308 | 12/28/05 20942KAZ Pass-Thru Ctf Ser 2006-7, CI5-A-2 08/25/36 Monthly 20.846 | 07/31/06
225470NN Pass Thru Ctf Ser 2005-C6, Cl A-J 5.23 12/11/40. . ... Monthly 178.452 | 1212805 20942KBA Pass-Thru Ctf Ser 2006-7, CI5-A-3 7.5 08/25/36 Monthly 0.001 | 07/31/06
225410 Pass Thru Cf Ser 2005-C6, CI B 5.23 12/11/40 Monthly 4383 [12028005 2042KBB Pass Thru Cif Ser 20067 01641 08125036 Monthly %3 |o7auo6
225470PF  Pass Thru Cf Ser 2005-C6, CIM 4.947 12/11/40.................. C Monthly 6.262 [12/28/05 22042KBY  Pass-Thru CIf Ser 2006-7, CI 9-A-2 08125136 Monthly 15 07/31/06
CSMCMORTGAGE-BACKED TR 22942KCB  Pass-Thru CHf Ser 2006-7, CI9-A5 6.5 08/25/36 . Monthly 15 07/31/06
12637THAF  Pass-Thru Ctf Ser 2006-4, CI 1-A6 6 05/25/36 .................. Monthly 0694 [04/27/06 2094KCF Pass-Thru Ctf Ser 2006-7, CI 10-A-4 65 08/25/36 Monthly 20 07/31/06
12637HAP  Pass-Thru Cf Ser 2006-4, Ol 2-A-1 65 05/25/36 ... . Monthly 204342 | 04127106 WUKCK  Pass.Thiu OFf Ser 20067, O 1AL 0BI256 . Monthly 81399 |07/3106
12637THAR  Pass-Thru Cif Ser 2006-4, CI3-A2 6.5 05/25/36 ... Monthly 1 04127106 294KAG  Pass-Thru Cif Ser 2006-7, CI 2-A-4 5.75 08/25/36 ... Monthly 19412 0713106
12637THAS  Pass-Thru CIf Ser 2006-4, CI4-A-L 7 05125036 ... Monthly 129.415 | 04127106 PUKAK  PassThiu O Sor 20067, I 3A 06253 Monthly 51002 | 07131106
12637THAL  Pass-Thru CHf Ser 2006-4, CI 1-A-11 6 05/25/36 Monthly a1 |o42106 DA Pass Thiu Cif Ser 20067 C1 346 6 081253 Monthly 6083 |0713106
1263THAJ Pass-Thru Cif Ser 2006-4, CI1-A9 05125136 Monthly 2 |oa2rio PUKAT  Pass Thiu Cf Ser 20067, CI3AD 65 08536 . Monthly 381 073106
12637HBE  Pass-Thru Cif Ser 2006-4, CID-P 05/25/36 . Monthly 1637 (04127106 22942KBM  Pass-Thru Cif Ser 2006-7, CI8-A3 08125136 . Monthly 1866 0713106
12637HBC  Pass-Thru Cif Ser 20064, CID-X 6.5 05/25/36 . Monthly 0001 1 04/27/06 2942KCQ  Pass-Thru Cif Ser 20067, CID-X 7 08/25/36.... Monthly 5808 |07/3106
12637THAN  Pass-Thru CHf Ser 2006-4, C1 1-A-13 6 05125136 ... Monthly 0816 |04/27106 WUKCN  Pass Thiu Ci Ser 20067, CI 1144 7 0BZ5/3% Monthly 0001 |o7/3106
12637THAV  Pass-Thru CIf Ser 2006-4, CI 6-A2 6 05125036 ... Monthly 2561 |04i27106 PUKAY  PassThu Cff Ser 20067, OI5AL 08253 Monthly 20846 | 07131106
12637HAU  Pass-Thru Cif Ser 2006-4, CI 6-A-1 6 05125036 ... Monthly 10064 04127106 UKD Pass.Thru Cif Ser 20067 CI6.A3 5.5 0812513 Monthly 0001 |o731i06
12637THAD  Pass-Thru Cif Ser 2006-4, CI 1-A-4 6 05/25/36 . . Monthly 3816 04127106 POUKBL  Pass Thiu Cf Ser 20067 CIBA2 77 082536 Monthly 10 |o7suos
1263THAC  Pass-Thru Cif Ser 2006-4, CI1-A-3 6 05125136 .. Monthly 1625 |04127106 PUKBR  Pass-Thru OF Ser 20067 CIBAT 082536 .. Monthly 2222|0716
12637THAB  Pass-Thru Ctf Ser 2006-4, Cl 1-A-2 05/25/36 Monthly 0.001 | 04/27/06 22942KBF Pass-Thiu Ctf Ser 2006-7, CI 7-A-2 6 08/25/36 . Monthly 3957 | 07/31/06
12637HAA  Pass-Thru Cif Ser 2006-4, CI1-A-L 05125136 ... Monthly 15 |04i27i06 22942KBH  Pass-Thru Cif Ser 2006-7, CI 7-A-4 6 08/25/36 . Monthly 15675 0713106
12637HAW  Pass-Thru Cif Ser 2006-4, CI 7-A-1 55 05125036 ... Monthly 54507 04127106 PUKOR  Pass.Thiu OF Ser 20067, O 7AG 0812536 Monthly 211 |o7vs
12637HAM  Pass-Thru Cif Ser 2006-4, CI 1-A-12 6 05/25/36 Monthly 1829 0427106 2042KBK  Pass-Thiu Cif Ser 20067, OIBAL 7.7 0812556 ... Monthly 0 |omsuos
1263THAH  Pass-Thru Cif Ser 2006-4, CI1-A8 05125136 Monthly 23.487 04127106 PUKCP  Pass Thiu Cf Ser 20067 CI12AL 7 0BIS36 Monthly 52342 | 0731106
1263THAE  Pass-Thiu Cif Ser 2006-4, CI1-A5 6 05125136 . Monthly 2 |oa2rio PUKCE  Pass Thiu Ci Ser 20067, O 1043 65 062516 Monthly 1 07131106
12637HBB  Pass-Thru Ctf Ser 2006-4, CI A-X 6 05/25/36.. ... Monthly 0.001 | 04/27/06 20942KAR  Pass-Thru Cif Ser 20067, CI 3-A-7 6.5 08125/36 ... Monthly 6238 | 07/31/06
12637HAY  Pass-Thiu CHf Ser 2006-4, I -A-1 6.5 05/25/36 ... Monthly 3664 | 04127106 204KB)  Pass Thiu Cf Ser 20067, CI A 6 0812536 Monthly 30156 | 0713106
12637THBA  Pass-Thru Cif Ser 2006-4, CI10-A-2 6.5 05/25/36 ... Monthly 0562 |04i27106 P0KBW  Pass Thiu Cff Sor 20067, O BA12 41708 Q25736 Monthly 0001|0706
12637THAK  Pass-Thru CIf Ser 2006-4, CI1-A-10 05125036 ....... Monthly 0001 |04/27106 POKEN  Pass Thiu Of Ser 20067, O 8 A4 6.5 0BI5036 Monthly 15492 | 07131106
1263THAX  Pass-Thru Cif Ser 2006-4, CI8-A-1 7 05125036 . . Monthly 40304 | 04127106 PUKBZ  Pass Thiu Cf Ser 20067 CI9AS 7 0G5/ . Monthly 2576 | 0713106
12637THAQ  Pass-Thru CHf Ser 2006-4, CI3-A-L 6.5 05/25/36 Monthly 60.787 _(04/27/06 22942KAE Pass-Thiu Cif Ser 2006-7, CI 2-A-2 5.75 08125/36 Monthly 22994 0713106
12637HAG  Pass-Thru CIf Ser 2006-4, CI 1-A7 6 05/25/36 ... Monthly 2397 |04l27106 PUKAS  Pass-Thiu Cf Ser 20067, Ol 3A8 6.5 0825136 Monthly 6847 |0713106
12637THAZ  Pass-Thru CIf Ser 2006-4, CI 10-A-1 65 05/25/36 ................ Monthly 36076 04127106 WUKEC  Pass.Thru Off Ser 20067 CI6A2 082536 Monthly ased | 0713106
CSMC Mg Backed Tr 22942KBX  Pass-Thru CHf Ser 2006-7, CI9-A-L 08125/36 . Monthly 15 0713106
12638PBH  Pass Thru Cifs Ser 2007-3 1.5 04125037 ....................... Monthly 0001 |03/30007 WOUKCC  Pass-Thiu Cif Ser 20067, O 1041 675 0812536 . Monthly 57611 | 0713106
12638PCP  Pass Thru Cifs Ser 2007-3 6 04125/37 Maonthly 0001 03130007 204KAL Pass-Thiu Cif Ser2006-7, CI3A-2 08125/3 .. Monthly 51902 | 0713106
12638PAW  Pass Thru Ctfs Ser 2007-3 04125/37 Monthly 60589 03130007 20042KAX  Pass-Thiu CIf Ser 2006-7, CI 4-A-1 7 08125136 . Monthly 132122 | 0713106
12638PAX  Pass Thru Ctfs Ser 2007-3 6 04/25/37 . Monthly 128 03130007 ZOAKEP  PaseThu CIf Sor 20067 CIBAS 65 062576 Monthly 1283|0736
12638PCN  Pass Thru Ctfs Ser 2007-3 0.25 04/25/37. Monthly 0.001 | 03130107 22942KBQ  PassThru CHf Ser 2006-7, CI8-A6 08125036 ... Monthly 820 |073106
12638PAU  Pass Thru Cifs Ser 2007-3 04/25/37 Monthly 0001 | 03/30/07 22942KBS  Pass-Thiu CUf Ser 20067, CI8-A8 6.5 08/25/3 ... Monthly 254 |0713106
12638PBK  Pass Thru Ctfs Ser 2007-3 04125/37 ... Monthly 0.001 | 03/30/07 22942KCA  PassThiu CHf Ser 20067, C19-A- 7 08/25/36 . Monthly 78644 |07/3106
12638PBJ  Pass Thru Cifs Ser 2007-3 5.75 04/25/37 . Monthly 0001 |03/30/07 P0KAP  PassThu Cff Sor 20067, CI3AS 6 082596 Monthly 0812|0706
12638PBG  Pass Thru Ctfs Ser 2007-3 6 04/25/37 Monthly 6465 03130007 204KBE  PassThiu Cif Ser 20067, CI 7-A-1 08125036 . Monthly 2711 |0713106
12638PAV  Pass Thru Ctfs Ser 2007-3 6 04/25/37 ... Monthly 0001 | 03130007 ZOKET  PassThu Cf Se1 20057, CIBAS 65 0825/ Monthly 5521|076
126384AE  Pass-Thiu Cif Ser 2007-2 6 03125/37 .. Monthly 0001 | 0228107 POAIKCM PassThL Off Ser 20067, CI11A3 7 G605 Monthly 2230 |07
1263848Y  PassThru Ctf Ser 2007-2 6 03125/37 ... Monthly 0001 | 02128107 22042KCL  Pass-Thru CHf Ser 2006-7, CI11-A2 08/25/36 . Monthly 81399 [07/3106
126384AD  Pass-Thru Cff Ser 2007-2 5.75 03125037 ... Monthly 0001 |02128/07 126380AZ  Pass-Thiu CHf Ser2007-2 65 03125037 ... Monthly 0001 | 0202807
126304AH  Pass-Thru Cif Ser 2007-2 6 03125/37 ... Monthly 0001 |02/28007 188N PaceThiu Gl Ser 20072 & 03125737 Monthi 273 |oasior
126384AU  Pass-Thru Cif Ser 2007-2 5.5 03/25/37 Monthly 12514 02128107 PPV : y ’
ass-Thiu Cif 55 03/25137...... Monthly 70524 0212807
126384AN  Pass-Thru Ctf Ser 2007-2 03125037 ... Monthly 0001 102128107 126384CG  Pass-Thru CHf Ser 2007-2 55 03/25/37 Monthly 104 [0202807
12634CA  Pass-Thiu Cif Ser 2007-2 6 03/25/37 Month:y 0001 | 0228107 16381C)  Pass Thiu G Ser 20072 55 03125587 Monthly 000t |ozasir
126384AB  Pass-Thru Cif Ser 2007-2 03/25/37 ... Monthly 0001 | 02128107 126384CH  Pass-Thru CHf Ser 2007-2 5.5 03/25/37 Monthly 0001 [0228107
12638480 Pass-Thiu CIf Ser 2007-2 5.5 03/25/37. Monthly 0001 |02/28107 IRICE  Pass.Thiu Of Ser 20072 & 0325137 Monthly 000t |oarsior
126348T  Pass-Thru Cif Ser 2007-2 0.5 03/25/37. .. Monthly 0001 |02/28007 1BBIcE PacThu Cif 6032557 Monthi 000t |oarsio7
‘‘‘‘‘‘‘‘‘‘ y X
126384C8  Pass-Thru Cif Ser 2007-2 6 03125137 ... Monthly 0001 0228007 229420AM  Pass-Thru Ctfe Ser 20066, CI2-A-L 07125136 Monthly 50 |osiz0i06
126384AG  Pass-Thru CHf Ser 2007-2, 6 03125/37 . Monthly 92 | 0202807 20942KAN  Pass-Thur CIf Ser 20067, CI 3-A-4 625 08125/36 ... Monthly 45518 |07/31/06
126384AS  Pass-Thu Cif Ser 2007-2 5.4 03125037 ... Monthly 50 |oxzsior CSNC Mg Bko Tr
126384AR  Pass-Thru Cif Ser 2007-2 5.5 03125/37 Monthly 6192 10212807 12637VAZ  Pass Thiu Ctf Ser 2006:5, CI3-A-8 6.25 06/25/36 ... . Ca Monthly 0001 | 0530106
1263844 Pass-Thru Cif Ser 2007-2 03125037 ... Monthly 106.962 | 02128107 12637VA) Pass Thru Cif Ser 06-5, CI3-A-5 6.5 06/25/36 .. J8D 25 0321 | 05130006
1263848V Pass-Thru CHf Ser 2007-2 6 03/25/37 ... Monthly 0001 | 02128/07 12637VAD  Pass Thiu Ctf Ser 06-5, C1 2-A-2 6.25 06/25/36 . Monthly 309 |05130006
126384AT  Pass-Thru CHf Ser 2007-2 0.58 03/25/37 .. Monthly 0001 02128007 12637VAE  Pass Thru Ctf Ser 06-5, CI 3-A-1 65 06/25/36 .. Monthly 51711 | 0530106
126384BX  Pass-Thru Cif Ser 2007-2 575 03/25/37 Monthly 0001 02128107 12637VAH  Pass Thru Cif Ser 06-5, CI 3-A4 6.5 06/25/36 . .. Monthly 18 [0513006
126384AP Pass-Thru Cif Ser 2007-2 55 03/25/37. Monthly 0001 (02128107 12637VAK  Pass Thiu Ctf Ser 06-5, Cl 3-A-6 6.25 06/25/36 Monthly 49646 | 05130106
126384AF  Pass-Thru Cif Ser 2007-2 6 03125037 . .. Monthly 2991 | 0212807 12637VAB  Pass Thiu Ctf Ser 06-5, C1 1-A2 6 06/25/36 ... Monthly 3076 | 05130006
12634AL  Pass-Thru Cif Ser 2007-2 5 03125037 ... Monthly 0001 ) 02128107 12637VAM  Pass Thru Cif Ser06-5, CID-P 0 06/25/36 ... Monthly 136 |05/30006
126384BW  Pass-Thru CHf Ser 2007-2 0.25 03/25/37... Monthly 04001 | 02128/07 12637VAG  Pass Thiu Ctf Ser 06-5, C1 3-A-3 6.5 06/25/36 .. Monthly 41864 | 05130006
126334AM  Pass-Thru CHf Ser 20072 0325037 ....... Monthly 100 - f02/2807 12637VAL  Pass Thru CHf Ser 065, CI D-X 6.5 06/25/36 ... Monthly 0001 |05/30106
12638PBB  Pass-Thru Cif Ser 2007-3 6 04125037 . .. Monthly 0001 03130107 12637VAY  Pass Thiu Ctf Ser 06-5, CI 3-A-7 6.25 06/25/36 Monthly 154 |0530006
12638PAZ  Pass-Thru CHf Ser 2007-3 6 04/25/37 . .. Monthly 07 (08130007 12637VAA  Pass Thiu Cf Ser 06-5, Cl 1-A-1 6 06/25/36 ... Monthly 99.208 | 05130106
12638PBS  Pass-Thru CHf Ser 2007-3 04125137 ... Monthly 27.483 [ 03130007 1BIVAC  Pass Thiu Cff Ser 06.5, 01 241 6.25 062536 . Monthly 00651 |05/3006
12638PBL  Pass-Thru Cff Ser 2007-3 5 04125037 ... Monthly 0001 [03/30007 CSC Mige-Backed Tr Seies 2007-1
12638PBM  Pass-Thru Cf Ser 2007-3 5 04125037 ... Monthly 0001 | 03/30/07 126378BF  Pass-Thiu Cif CI5-A-7 5.75 02/25/37 . ... . .. Caa2 Monthly % 013007
12638PBP Pass-Thru Ctf Ser 2007-3 5 04/25/37 ...... Monthly 0.001 | 03/30/07 126378AL Pass-Thru Ctf CI 1-A-6A 02/25/37 .. Monthly 100.756 | 01/30/07
12638PBQ  Pass-Thiu Cif Ser 2007-3 5 0425037 ... Monthly 60 033007 12697846 Pass-Thu OF O LAS 0202537 .. Monthly 84567 | 0130007
12638PBN  Pass-Thiu Cif Ser 2007-3 5 04125/37 Monthly 0001 | 03130007 1263788)  Pass-Thru Of O LASA 0225037 . Monthly %25 03007
12638PA)  Pass Thiu Cifs Ser 2007-3 5579 04/25/37 Monthly 92873 [03/30007 126378AF  PassThiu Of O 1428 0225037 . Monthly 34038 | 013007
12638PBF Pass Thru Ctfs Ser 2007-3 5.625 04/25/37 Monthly 50 03/30/07 126378BM  Pass-Thru Cif CI 5-A-13 6 02/25/37 Monthly 25 01/30/07
12638PAD Pass Thru Ctfs Ser 2007-3 5.587 04/25/37 Monthly 37 03/30/07 126378AU Pass-Thru Ctf CI 1-A-2C 02/25/37 .. Monthly 25 01/30/07
12638PBC Pass Thru Ctfs Ser 2007-3 6 04/25/37 ... Monthly 100 03/30/07 126378AZ Pass-Thru Ctf CI5-A-1 02/25/37 ... Monthly 100 01/30/07
12638PAE Pass Thiu Cifs Ser 2007-3 5.746 04125137 Monthly 95,815 03130107 126978 Pass-Thu OF Ol LA 0202537 . Monthly 19579 |01/30/07
12638PBE  Pass Thru Ctfs Ser 2007-3 6 04/25/37 ... Monthly 0 |oaoi7 126378AC  Pass-Thiu Of OILALC 0202507 . Monthly a |owsoor
12638PAT Pass Thru Ctfs Ser 2007-3 04/25/37 Monthly 40 03/30/07 126378AF Pass-Thru Ctf CI 1-A-2B 02/25/37 . Monthly 20 01/30/07
12638PAC Pass Thru Ctfs Ser 2007-3 5.943 04/25/37 . . Monthly 20.27 | 03/30/07 126378AA Pass-Thru Ctf CI 1-A-1A 02/25/37 . Monthly 189 01/30/07
12638PAB  Pass Thru Ctfs Ser 2007-3 5.837 04/25/37 — 317577 | 03130107 126378AD  Pass-Thru Cff CI1-A-LD 02125/37 .. . . . Monthly 18 013007
12638PBD  Pass Thru Ctfs Ser 2007-3 6 04/25/37 E Monthly 6 03/30/07 126378AB  Pass-Thiu Ctf CI1-AB 02125037 ... Monthly 48.589 | 01/30/07
CSMC Mtg-Backed Tr CSMC Resecuritization Trust 2006-1R
126384AX 20072 10325087 ..o ... Caal Monthly 00010212807 12638FAA Pass Thu Cif Ser 2006-IR, CI 1-A-1 02125136 .................. B2 Monthly 49641 | 05131106
229420AU  Pass-Thru Cif Ser 2006-6, CID-X 6.5 07/25/36 ... . Caa3 Monthly 0.001 | 0629106 1263FAB  Pass Thru Cif Ser 2006-R, CI1-A-2 0225/36 .................. B2 Monthly 18.051 | 05/31/06
2942AB  Pass-Thiu Cif Ser 2006-6, CI1-A2 07125136 Caa3 Monthly 0001 | 06129106
209420 Pass-Thiu CIf Ser 2006-6, C 2-A-3 65 07/25/36 ... . Caa3 Monthly 0524 l06/29106
Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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CWALT Inc 02149MBW  Pass-Thru Cif Ser 2007-J1, CI 2-A-32 5.5 03/25/37 Monthly 0001 |02028107
12668EAM  Pass Thiu Ctf Ser 2006-J5, CIPO-2 0912521 Monthly 0016 | 07128106 02149MBU  Pass-Thru Cif Ser 2007-J1, C1 2-A-30 6 03125137 ... Monthly 0001 |0202807
12668EAK  Pass Thiu Cif Ser 2006-J5, CI 4-A-1 091252 Monthly 18773 | 07128106 02149MBG  Pass-Thru Cif Ser 2007-J1, Cl 2-A-18 6 03/25/37 Monthly 0001 |02028107
12668EA)  Pass Thiu Ctf Ser 200635, CI3-A-L 09125121...... Monthly 24594 | 07128106 02149MBF  Pass-Thru Cif Ser 2007-J1, CI 2-A-17 5.75 03/25/37 . Monthly 0001 |02028107
12667F4D  Pass Thiu Ctf Ser 2005-7CB, CI1-A2 04I25/35 ... Monthly 106.25 | 02125005 02149MBA  Pass-Thru Cif Ser 2007-J1, C 2-A-12 5.5 03125137 .. Monthly 0001 |02028107
12667F6X  Pass Thiu Cif Ser 2005-7CB, CI2-A-9 04125035 ... Monthly 285 [ 02025005 02149MCY  Pass-Thru Cif Ser 2007-J1, CI 3-A5 5.75 03125137 Monthly 7967 |02028107
12667F4X  Pass Thiu Cif Ser 2005-7CB, CIB-1 55 05125035 ... Monthly 9252 [ 02125005 02149MCJ  Pass-Thru Cif Ser 2007-J1, C| 3-A2 5.729 03125137 . Monthly 70043 |02128/07
12667GIN  Pass Thiu Cf Ser 05-11CB, CI 2-A-10 5.5 06/25/35. . Monthly 20151 | 04128105 02149MDH  Pass-Thru Cif Ser 2007-J1, Cl 2-A-42 6 03/25/37 Monthly 0001 |0202807
12667GJE Pass Thiu Cf Ser 05-11CB, CI2-A-2 5.5 06/25/35. Monthly 14 |o0412805 02149MDJ  Pass-Thru Cif Ser 2007-J1, Cl 2-A-43 6 03/25/37 Monthly 0001 |02028107
12667GJF  Pass Thiu Ctf Ser 05-11CB, CI2-A-3 5.5 06125135 .. Monthly 31416 | 0412805 02149MBY  Pass-Thru Cif Ser 2007-J1, CI 2-A-34 6 03/25/37 Monthly 0001 |02028107
12667GJG  Pass Thru Cif Ser 05-11CB, CI2-A-4 5.5 06/25/35 ... Monthly 16250 | 0412805 02149MDD  Pass-Thru Cif Ser 2007-J1, CI 2-A-38 6 03/25/37 Monthly 0001 |0202807
12667GJK  Pass Thiu Ctf Ser 05-11CB, CI2-A-7 5.5 06/25/35 ... Monthly 155 [0412805 02149MAE  Pass-Thru Cif Ser 2007-J1, CI 1-A5 5.25 03125137 .. Monthly 0001 |02028107
12667GJT  Pass Thiu Ctf Ser 05-11CB, CI3-A-3 0625/35 . Monthly 0001 [ 0412805 02149MBT  Pass-Thru Cif Ser 2007-J1, C| 2-A-29 5.75 03125137 . Monthly 0001 |02028/07
12667GV  Pass Thiu Ctf Ser 200511CB, CIPO 06/25/35 .. Monthly 3896 | 0412805 02149MBM  Pass-Thru Cif Ser 2007-J1, Cl 2-A-23 5.25 0325137 ... ... Monthly 0001 |0202807
12667GIC  Pass Thiu Cf Ser 200511CB, CI1-A-2 7 06/25/35 . Monthly 86.143 | 04128105 02149MAG  Pass-Thru CIf Ser 2007-J1, Cl 1-A7 5.75 03125137 . ... ... . Monthly 0001 |0228107
12667GJD  Pass Thu Cif Ser 05-11CB, CI2-A-1 55 06/25/35 ... . Monthly 125,665 | 04128105 02149MBC  Pass-Thru CHf Ser 2007-J1, CI 2-A-14 6 03/25/37 ... Monthly 0001 |02028107
12667GJS  Pass Thru Cif Ser 05-11CB, CI3-A2 06/25/35 ... Monthly 36453 | 0412805 02149MBB  Pass-Thru Cif Ser 2007-J1, Cl 2-A-13 5.75 03125137 . Monthly 0001 |02028107
12667GJB  Pass Thiu Ctf Ser 200511CB, CI1-A-1 0B25/35 ... ... Monthly 14357 | 0412805 02149MAQ  Pass-Thru Cif Ser 2007-J1, Cl 2-A-2 0312537 .. Monthly 0001 |02028107
1266760 Pass Thiu Ctf Ser 05-11CB, CI 2-A:6 5.5 06125135 ... Monthly 8302 [04128105 02149MAV  Pass-Thru Cif Ser 2007-J1, CI 2A7 0325137 .. Monthly 0001 |02028/07
12667GJR  Pass Thiu Ctf Ser 05-11CB, CI3-A-1 5.5 06/25/35. Monthly 40307 | 04128005 02149MCH  Pass-Thru Cif Ser 2007-J1, Cl 3-A-1 5.917 03/25/37 . Monthly 70043 | 0202807
12667GJU  Pass Thiu Ctf Ser 05-11CB, CI3-A-4 5.5 0625135 ... Monthly 2459 | 0412805 02149MDG  Pass-Thru Cif Ser 2007-J1, Cl 2-A-41 5.75 03/25/37 . Monthly 0001 |02028107
12667GJX  Pass Thiu Cf Ser 200511CB, CIM 0625135, ... Monthly 21401 | 0412805 02149MAD  Pass-Thru CHf Ser 2007-J1, Cl 1-A-4 5.75 03/25/37 .. Monthly 1854 |02128107
12667GJY  Pass Thu Cif Ser 200511CB, CIB-L 06/25/35. . ... Monthly 10411 | 0412805 02149MAT  Pass-Thru Cif Ser 2007-J1, C 2-A5 6 03125137 Monthly 115 |0228007
12667GJQ  Pass Thiu Cif Ser 05-11CB, CI 2-A-12 55 06/25/35. . Monthly 275 | 0412805 02149MBQ  Pass-Thru Cif Ser 2007-J1, Cl 2-A-26 6 03/25/37 Monthly 0001 |02028107
12667GJH  Pass Thiu Ctf Ser 05-11CB, CI2-A'5 5.5 07/25/35 ... Monthly 99382 [ 0412805 02149MBK  Pass-Thru Cif Ser 2007-J1, C| 2-A-2L 5.75 03125137 . Monthly 0001 |02028/07
12668BKC  Pass Thru Ctf Ser 20061, CI 1-A-6 5.5 02125/36 . Monthly 89922 | 01130006 02149MBJ  Pass-Thru Cif Ser 2007-J1, C1 2-A-20 55 03125037 ... ... Monthly 0001 |0202807
12668BKR  Pass Thru Ctf Ser2006-J1, CIPO-2 02125/36 Monthly 0627 |0130006 02149MCZ  Pass-Thru Cif Ser 2007-J1, Cl 1-A-13 5.25 03/25/37 . Monthly 0001 |02028107
12668BKA  Pass Thu Cif Ser 2006-J1, CI 1-A-4 02/25/36...... Monthly 105 [0130006 02149MAN  Pass-Thru CHf Ser 2007-J1, CIX 03125037 ... . Monthly 0001 |02028107
12668BJZ  Pass Thru Cif Ser 2006-J1, CI 1-A-3 5.5 02/25/36 ... Monthly 193,835 | 0130106 02149MAA  Pass-Thru Cif Ser 2007-J1, Cl 1-A-L 5.75 03/25/37 ... . Monthly 125 |o28107
12668BKK  Pass Thiu CIf Ser 2006-J1, CI 1-A-13 55 02/25/36 . ... Monthly 23657 | 0130106 02149MBR  Pass-Thru Cif Ser 2007-1, Cl 2-A-27 5.25 03125137 . Monthly 0001 |02028107
12668BKM  Pass Thiu Ctf Ser 20061, CI 2-A-1 7 02125/36. ... Monthly 62250 | 01130106 02149MAU  Pass-Thru Cif Ser 2007-J1, Cl 2-A6 03125137 .. Monthly 40 |o228i07
12668BKQ  Pass Thiu Ctf Ser 2006-J1, CIPO-1 0 02/25/36 ... Monthly 2251 | 0130006 02149MBZ  Pass-Thru Cif Ser 2007-J1, Cl 2-A-35 5.25 0325137 ... ... Monthly 0001 |0202807
12668BKP  Pass Thru Cif Ser 2006-01, CI2-X 02/25/36 ... Monthly 0001 |01/30006 02149MAB  Pass-Thru CHf Ser 2007-J1, Cl 1-A2 5.75 0312537 . ... Monthly 20881 | 0212807
12668BKE  Pass Thiu Cf Ser 2006-J1, CI 1-A-8 0 02/25/36.. ... Monthly 0001 |01/30106 02149MAC  Pass-Thru CHf Ser 2007-J1, Cl 1-A3 5.75 03/25/37 .. Monthly 8438 |02128107
12668BKF  Pass Thiu Ctf Ser 2006-J1, CI 1-A-9 5.5 02/25/36 . ... Monthly 36139 | 01130006 02149MBE  Pass-Thru Cif Ser 2007-1, CI 2-A-16 5.5 03/25/37 .. Monthly 0001 |02028107
12668BKD  Pass Thiu Ctf Ser 200611, CI1-A7 02125/36. ... Monthly 30 [ow3006 02149MAX  Pass-Thru Cif Ser 2007-1, CI 2-A-9 6 03125137 . Monthly 5714 |02028007
12668BKB  Pass Thiu Ctf Ser 20061, CI1-A'5 02125/36....... Monthly 0001 | 01/30006 02149MBV  Pass-Thru Cif Ser 2007-J1, C 2-A-31 5.25 03125137 . Monthly 0001 |02028/07
12668BKG  Pass Thru Cif Ser 2006-J1, CI 1-A-10 5.5 02/25/36 Monthly 53557 | 0130106 02149MAL  Pass-Thru Cif Ser 2007-J1, Cl 1-A-11 5.75 03125137 ... ... .. Monthly 0001 |0202807
12668BKH  Pass Thru Cif Ser 2006-J1, CI 1-A-11 5.5 02/25/36 Monthly 68711 | 0130106 02149MDF  Pass-Thru CHf Ser 2007-1, C 2-A-40 5.5 0312537 . ... Monthly 0001 |02028107
02147UAA  Pass Thiu Ctf Ser 2006-37R, CIA-L 04/25/36 ... Monthly 58556 | 10130106 02149MBH  Pass-Thru Cif Ser 2007-J1, CI 2-A-19 5.25 03125137 ... ... . Monthly 0001 |02028107
02147UAB  Pass Thru Ctf Ser 2006-37R, CIA-2 O4/25/36 ........ Monthly 9759 [ 10130106 02149MBN  Pass-Thru Cif Ser 2007-J1, C1 2-A24 55 03125137 . ... Monthly 0001 |02028107
23242WAT  Pass Thiu CIf Ser 2006-4, CI 2-A-11 0 07/25/36..... .. Monthly 20 [06130006 02149MAZ  Pass-Thru Cif Ser 2007-J1, C 2-A-11 5.25 03125137 . Monthly 0001 |02028107
23242WAK  Pass Thiu Ctf Ser 2006-4, CI 2-A:3 0 O7/25/36...... .. Monthly 257 | 06130006 02149MAK  Pass-Thru Cif Ser 2007-J1, CI 1-A-10 5.75 03125137 . Monthly 0001 |02028/07
23242WAR  Pass Thiu Ctf Ser 2006-J4, CI 2-A-9 6 07/25/36. Monthly 1809 | 06130106 02149MAM  Pass-Thru Cif Ser 2007-J1, Cl 1-A-12 5.75 03125137 ... ... .. Monthly 0001 |0202807
23242WAB  Pass Thiu Ctf Ser 2006-J4, CI 1-A-2 0 07/25/36. Monthly 0001 |06130106 02149MDA  Pass-Thru CHf Ser 2007-J1, Cl 1-A-14 5.5 03/25/37 .. Monthly 0001 |02028107
23242WAC  Pass Thru Cif Ser 2006-J4, CI 1-A-3 6.25 07/25/36 .. Monthly 386 |06130106 02149MAH  Pass-Thru CHf Ser 2007-1, Cl 1-A8 6 03/25/37 Monthly 0001 |02028107
23242WAN  Pass Thru Ctf Ser 2006-J4, CI 2-A<6 0 07/25/36........ Monthly 4 |06i30006 02149MCL  Pass-Thru Cif Ser 2007-J1, CI 3-A-4 5.755 03/25/37 . Monthly 31868 | 0212807
23242WAQ  Pass Thiu Ctf 6 07/25/36 ...................... Monthly 3 [06130006 02149MCA  Pass-Thru Cif Ser 2007-1, CI 2-A-36 5.5 03125137 Monthly 0001 |02028107
23242WAU  Pass Thiu Ctf Ser 2006-J4, CI 2-A-12 6 0712536 ... .. Monthly 03 [06130006 02149MDC  Pass-Thru Cif Ser 2007-J1, CI 2-A-37 5.75 03125137 . Monthly 0001 |02028/07
23242WAH  Pass Thiu Ctf Ser 2006-J4, CI 2-A-1 6 07/25/36. Monthly 9998 | 06130106 02149MAW  Pass-Thru Cif Ser 2007-J1, CI 2-A-8 6 03125137 Monthly 58572 | 0212807
23242WAY  Pass Thiu Ctf 0 07125136 .. Monthly 1201 | 06130106 02149MAP  Pass-Thru CHf Ser 2007-J1, CI 2-A-L 03125037 ................. Monthly 10 [ozi8i07
23242WAX  Pass Thru Ctf Ser 2006-04, CIPO-1 0 07/25/36 ... Monthly 0064 | 06130106 02149MCD  Pass-Thiu Cif Ser 2007-J1, CIPO 03125037 ................... Monthly 0165 | 02028107
23242WAM  Pass Thru Ctf Ser 2006-J4, CI 2-A5 6 07/25/36 ... Monthly 8928 |06/30106 CWALT Inc Mg Pass-Thru Ctfs
23242WAF  Pass Thiu Ctf Ser 2006-J4, CI 1-A6 6.25 07/25/36 . ... Monthly 2029 | 06130106 23244EAA Pass-Thiu CHf Ser 2006-J6, CIA-L 0912536 .................... Caa3 Monthly 61 [09r29006
23242WAV  Pass Thiu Ctf Ser 2006-4, CI 2-A-13 6 07125136 ... .. Monthly 26133 | 06130106 23244EAE Pass-Thru Ctf Ser 2006-J6, CI A-5 6 09125136 .. . Monthly 39 [09129006
23242WAG  Pass Thiu Ctf Ser 2006-J4, CI 1-X 0 07125136 .. Monthly 0001 |06130106 23244EAD  Pass-Thru Cif Ser 2006-J6, C A-4 6 09125/36 . Monthly 1175 [ 09129106
23242WAA  Pass Thru Ctf Ser 2006-J4, CI 1-A-1 0 07/25/36. Monthly 30 [o613006 23244EAB Pass-Thru Cif Ser 2006-J6, CI A-2 09125136 .. Monthly 0001 [09129106
23242WAS  Pass Thiu Cif Ser 2006-J4, CI 2-A-10 0 07/25/36... ... Monthly 5 06/30/06 244EAR  Pass-Thru Ctf Ser 2006-36, CI A-G 6 09125136 ... Monthly 21 [0912906
23242WAW  Pass Thru Ctf Ser 2006-J4, CI 2-X 0 07/25/36 ... Monthly 0001 |06/30106 23244EAF Pass-Thru Ctf Ser 2006-J6, CIX 09/25/36. ... Monthly 0001 [0912906
23242WAL  Pass Thiu CIf Ser 2006-34, CI 2-A-4 0 O7/25/36 ... Monthly 0001 | 06130106 2344EAC  Pass-Thru Ctf Ser 200636, CI A3 6 09125136 ... Monthly 655 |0912906
23242WAJ Pass Thiu Ctf Ser 2006-J4, CI 2-A-2 6 07/25/36. ... Monthly 47272 | 06130106 23244EAS  Pass-Thru Cif Ser 2006-J6, CI A-7 6 09125136 .. Monthly 0696 | 09129106
23042WAE  Pass Thiu Ctf Ser 2006-J4, Cl 1-A5 6.25 07/25/36 Monthly 8697 | 06130106 23244EAG  Pass-Thru Cif Ser 2006-06, CIPO  09125/36 ... Monthly 0067 | 09129106
23242WAD  Pass Thru CIf Ser 2006-J4, CI 1-A-4 6.25 07/25/36 Monthly 3438 [06130106 CWALT Inc Mtg Ser 2007-J2
12668EAE  Pass Thru Cif Ser 2006-J5, CI A5 6.5 09125136 ... Monthly 4863 | 07128006 020008AK  Pass Thru Ctfs 6 07/25/37 ... Monthly 47635 | 05130007
12668EAD  Pass Thru Ctf Ser 2006-J5, CI 1-A-4 6.5 09/25/36 ... Monthly 5 07128106 020908AA  Pass Thru Ctfs 6.5 07/25/37 Monthly 8  |os:3007
12668EAC  Pass Thru Cif Ser 2006-J5, CI 1-A-3 09125/36....... Monthly 0001 |07/28106 020908A)  Pass Thru Cts 6 07/25/37 Monthly 55149 | 05130107
12668EAA  Pass Thiu Cf Ser 2006-J5, CI 1-A-1 6.5 09125136 ... Monthly 1165 | 07/28106 020908AC  Pass Thiu Ctls 0725137 Monthly 0001 |05/30007
12668EAY  Pass Thiu Ctf Ser 2006-J5, CI 1-A-8 6.5 0925136 ... Monthly 16683 | 07128106 020908AP  Pass Thru Cts 6 0725037 ... Monthly 0001 |05/30007
12668EAS  Pass Thiu CIf Ser 2006-J5, CI 2-A-1 7 09125/36 ... Monthly 100,024 | 07128106 020908AG  Pass Thru Ctfs 6 07/25/37 Monthly 0001 |05130007
12668EAH  Pass Thiu Ctf Ser 2006-J5, CI2:X 09I25/36 ....... Monthly 0001 |07128106 020008AD  Pass Thru Ctfs 6 07/25/37 Monthly 0001 |05/30007
12668EAB  Pass Thru Ctf Ser 2006-35, CI 1-A-2 09I25/36........ Monthly 2 |o7806 020908AR  Pass ThruCtfs  07/25/37 Monthly 0087 | 05130007
12668EAF  Pass Thru Cif Ser 2006-J5, CI A6 09125/36. ... Monthly 33 |o7806 02090845 Pass Thiu Ctfs 0725137 Monthly 065 | 05130007
12668EAX  Pass Thiu Cf Ser 2006-J5, CI 1-A-7 09125/36... Monthly 0001 |07/2806 020908AQ  Pass Thiu Ctfs 07125137 Monthly 0001 |05/30007
12668EAL  Pass Thiu Cf Ser 2006-J5, CIPO-1 09/25/36 Monthly 1939 |0712806 020908AE  Pass Thru Ctfs 6 07/25/37 ... Monthly 0001 | 05/30007
24FBE  Pass Thiu Ctf Ser 200637, CI 1-A-10 6 11/25/3 Monthly 0001 [ 10130106 020908AN  Pass Thru Ctfs 6 07125137 Monthly 0001 |05/30007
23244FBH  Pass Thiu Cf Ser 2006-37, CI 1-A-13 6.25 11/25/36 . Monthly 0001 [ 10130106 020908AM  Pass Thru Ctfs 6 07/25/37 Monthly 0001 |05/30007
23244FBJ Pass Thiu Ctf Ser 2006-07, C11-PO 11/25/36 ... Monthly 0131 [ 10130106 020908AL  Pass Thru Ctfs 6 07/25/37 Monthly 45716 | 05130007
23244FAZ  Pass Thiu Ctf Ser 20067, CI 1-A5 6.25 11/25/36 .. Monthly 0001 | 10130106 020908AF  Pass Thru Ctfs 6 07/25/37 Monthly 11,656 | 05130107
2324FBC  Pass Thiu CIf Ser 2006-J7, CI 1-A-8 6.25 11/25/36 ... Monthly 0001 | 10130006 02090848 Pass Thiu Ctfs 65 0712537 ................ Monthly 614 |0530007
23244FBK  Pass Thru Ctf Ser 2006-37, CI 1-X 11/25/36 Monthly 0001 | 10/30/06 Delaware Valley PA Regl Fin Auth Loc Govt Rev
23244FBA Pass Thru Ctf Ser 2006-J7, Cl 1-A-6 6.25 11/25/36 Monthly 0.001 | 10/30/06 246579]Y Pass-Thru Ctf Ser 2008-293 08/01/28 ......................... Aa&3 F&A 01 3056 | 10/30/08
23244FBD  Pass Thru Ctf Ser 2006-37, CI 1-A-9 6.25 11/25/36 .. Monthly 0001 [10/30/06 DEPFA Bank plc New York Agency
2344FBB Pass Thiu Ctf Ser 200607, CI 1-A7 6.25 142536 .. - Monthly 0001 | 1080006 2495E5WB. CERTIFICATEOFDEPOSIT 605 031537 ..................... Baa3 Monthly 30 |o30107
23244FBF  Pass Thru Cif Ser 2006-7, Cl 1-A-11 5.75 11/25/36 . . Caa3 Monthly 0001 |10/30006 Deutsche AltA Securities Resecuritization Trust
DMFBG  Pass Thru CIf Ser 200637 C1 LAL2 55 112536 ..o Monthly 0001 | 1030106 2515INAA  Pass Thru Cif Ser 2007-2R, CI1-A-L 6 09125047 ............... Caal Monthly 25 |o7sw07
12668EAG  Pass Thiu CHf Ser 2006-J5, CI1-X 09125136 .................... Monthly 0001 |07/28106 Deutsche Mortgage Securities Inc Re-REMIC Trust Certiicates

CWALT Inc Mortgage Pass-Through Certficates 25156WAG  pass-thru ctfs Ser07-RS8, CI3-A-L 09125036 ................... Caa3 Monthly 145.409 | 12/20/07
12667FAM  Pass Thru Ctf Ser 05-7CB, CI2-A2 04125135 ................... Monthly 0001 |0212505 Deutsche Mortgage Securites, Inc
B6THR  Pass Thiu O Ser 05.7CB, O 26 04125535 .. Monthly ool | o2izsios 25156BAG  Pass Thru Cif Ser 2008-RS1, CI3-A-1 0825036 ................. Caa3 Monthly 139.99 |02122108
G6THE  Pass Thiu Cff Ser 0570, O LA3 0425035 ... o Monthly oot | ozizsios 25156BAL  Pass Thiu Ctf Ser 2008-RS1, CI4-A-1 052537 ................. Caa2 Monthly 34456 | 02122108

CWALT Inc Mig Diogenes CDO | Ltd
23204FAV Pass-Thru CHf Ser 20067, C1 1AL 6.25 11/25/36 ... Monthly 79001 | 10/30106 25454VAA Dorg“;l':)r“y“/fu'lﬁ';f %ﬁfg’[‘;fe Sy ¢ MJS&D 15 1248 | 11004005
23244FAW  Pass-Thiu CHf Ser 2006-37, Cl 1-A2 6.25 11/25/36 .. Monthly 50168 [ 10130106
23244FAY  PassThiu CUf Ser 2006-37, CI 1-A4 6.25 11/25/36 .. Monthly 15806 |10/30106 649032 Bds Ser 2008A-1 07032 Monthly 488 0502108
23244FAX  Pass-Thiu CIf Ser 2006-37, CI 1-A3 6.25 11/25/36 .. Monthly 3061 |10/30006 6499033 Bds Sg’ 208%"/20U°K7é°é§'é oo Monthly 48448 | 05/21/08
02149MA]  Pass-Thru CHf Ser 2007-JL, CI1-A9 03/25/37 .. Monthly 0001 [02/2807 oL DUEE"FEH a‘x pofuo c Monthi o o
02149MCK  Pass-Thru Ctf Ser 2007-J1, CI 3-A-3 6.088 03/25/37 . Monthly 2724 | 0202807 Duke Funding High Grage v T Y
02149MDK  Pass-Thru Cif Ser 2007-J1, Cl 2-A-44 6 03125137 ... Monthly 0001 |0202807
02149MAY  Pass-Thru Cif Ser 2007-J1, Cl 2-A-10 6 03125137 ... Monthly 38568 | 0212807 2645084 Dué“gumﬁ';x‘o&fyso' e € Monthly 1260 07606
O21AMAR  Pass-Thru Cff Ser 2007-JL, €I 2:A3 6 03/257 ... Monthly %5 | 022807 COINES 016 0808146 . .......vovvveeevesereseenn. C FMAEGN 08 [704 |o727i06
02149MBS  Pass-Thru Cif Ser 2007-J1, C 2-A-28 55 03125/37 .. Monthly 0001 |02028107 Duke IX
02149MBL  Pass-Thru Cif Ser 2007-J1, CI 2-A-22 6 03125137 ... Monthly 0001 |02028107 JG50CAB Col Nt 2 0308185 ... Monthly % |woons
02149MBP  Pass-Thru Cif Ser 2007-J1, Cl 2-A-25 5.75 03/25/37 . Monthly 0001 |0202807 Coll Nt 0.14 03/08/45 . - B Monthly 167 |1woons
02149MBX  Pass-Thru Cif Ser 2007-J1, CI 2-A-33 5.75 03125137 . Monthly 0001 |0202807 Dynegy Danskammer LLC | Dynegy Roseton LLC
02149MDE  Pass-Thru Cif Ser 2007-J1, Cl 2-A-39 5.25 03/25/37 . Monthly 0001 |02028107 TITII4AE Pass Thia Cti Ser A 7.27 11/08110. . Caa2 MeN 08 28345 | 0807101
02149MBD  Pass-Thru Cif Ser 2007-1, CI 2-A-L5 5.25 03/25/37 ... Monthly 0001 |02028107 TITTUAF Pass Thiu CHf Ser B 767 1U08116 ' Caa2 MeN 08 5504 | oslorior
02149MAS  Pass-Thru Cif Ser 2007-1, Cl 2-A-4 6 03125137 Monthly 2 02128007
Notes: Moody's[] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’sC] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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Eastland CLO Ltd GSAA Home Equity
277345AA  Coll Nt CIAL 05/01/22.. A3 FMA&N 01 |100  |03/1307 40051CAR  Pass-Thru Cif Ser 2006-SL, CIIl-M-1 5.35 08/25/34 . Monthly 6533 [12/28006
277345AC  Coll Nt CI A-2A 05/01/22 . Aal FMA&N 01 |8256 |03/1307 40051CAS  Pass-Thru Cif Ser 2006-S1, CIl-M-2 5.35 08/25/34 . Monthly 5576 [12/28006
277345A)  Coll Nt CIB 05/01/22 ........ ... Caa2 FMAEGN 01 (815  [03/1307 GSAA Home Equity Tr
277345AG  Coll Nt CIA3 05101/22.............. . Bal FMA&N 01 |785 |0313/07 362246AA  Pass-Thru Cif Ser 2007-S1 02125037 . Monthly 27725 | 02128107
277345AE Coll Nt CIA-2B 05/01/22 Baal FMA&N 01 |206 03/13/07 GSAA Home Equity Trust
Eurosail 40051CAA  Pass Thru Ctf CIFA-L OLI25/37 ..o, c Monthly 24092 | 12128106
29881AAD  Coll Notes Ser 2007-2NP 03/13/45 ....... ... Aal M,J,S&D 13 |169.722 |03/30/07 GSAMP Tr
20881AA)  Coll Notes Ser 2007-2NP 03/13/45 ..... . Aa2 M,J,S&D 13 [147.102 |03/30/07 36242DB8  Pass Thru Cif Ser 2005-S1, CIM-2 5.887 12125/34 .. .. C Monthly 19.99 [ 04/07/05
29881AAG Coll Notes Ser 2007-2NP 03/13/45 . .. Aa2 M,J,S&D 13 [1395 |03/3007 3623412) Pass Thru Ctf Ser 2006-S1, CIA-1 11/25/35 ... .. C Monthly 273.34 | 01/27/06
Eurosial 36234138 Pass Thru Cif Ser 2006-S1, CIA-2B 11/25/35 .. c Monthly 135 |01/27/06
29881AAF  Coll Notes Ser 2007-2NP 0311345 ..........vvvvvvevvvnviinns Aal MJ,S&D 13 |48 03130107 36245CAC  Pass Thru Cif Ser 2006-S6, CIA-LC 10/25/36 .. C Monthly 95531 | 10120006
FFMLT 36244MAC  Pass-Thru Ctf Ser 2006-54, CIA-3 05/25/36 ... . C Monthly 203 [06/09/06
30248EAA  Pass-Thru Ctf Ser07-FFBSS 07/25/35 ......vvvvvvvvvvvnviins Ca Monthly 295.15 | 04126107 36244MAA  Pass-Thru CHf Ser 2006-54, CIA-1 05/25/36 ... . C Monthly 340.283 | 06/09/06
First Franklin Mortgage Loan Trust 36207NAA  Pass-Thru Ctf Ser 2006-S3, CI A-1 6.085 05/25/36 C Monthly 240.74 | 04127106
32027NBA  Pass-Thru Cif Ser FFA, CIM-1 0 09/25/32 Monthly 2152 | 09725002 36297NAC  Pass-Thru Cif Ser 2006-S3, CIA-3 05/25/36 ............ . C Monthly 20 04127106
32027NBB  Pass-Thru Cf Ser FFA, CIM-2 0 09/25/32 Monthly 1578 | 09725002 36244MAB  Pass-Thru CHf Ser 2006-S4, CI A-2 5531 05/25/36 ... . C Monthly 100.12 | 06/09/06
3202INCQ  Pass-Thru Cf Ser 2003-FFC, CIN-2 0 11/25/32 Monthly 9.783 [ 06/26/03 36207NAB  Pass-Thru CHf Ser 2006-S3, CIA-2 5.769 0525136 ... C Monthly 13 04/27/06
32027NCP  Pass-Thru Ctf Ser 2003-FFC, CIM-1 0 11/25/32 Ba3 Monthly 2152 | 06/26003 36244WAB  Pass-Thru CHf Ser 2006-S5,CIA-2 09125136 ............ . C Monthly 67.16 | 08/18/06
32027NCK  Pass-Thru Ctf Ser 2003-FFB, CIB-L 0 02/25/33 ... Caa2 Monthly 1554 [ 05/30003 36244WAA  Pass-Thru CHf Ser 2006-5, CIA-L 09125036 .................... [¢ Monthly 164.42 | 08/18/06
32027NC)  Pass-Thru Ctf Ser 2003-FFB, CIM-2 0 02125/33 Bal Monthly 1425 [ 05/30003 GSAMP Trust
First Frankiin Mtg Ln Tr 36245CAD  Pass Thru Cif CIA-2 5552 10125136 ... [¢ Monthly 626 [10120006
362341HE Pass Thru Ctf Ser 2005-FFA, CI M-2 5.475 05/25/25 . Monthly 40364 | 07/21/05 36245CAE Pass Thru Ctf CIA-3 10/25/36 .......oooviiineeeeiiniennns C Monthly 19.05 10/20/06
362341HG  Pass Thru Cif Ser 2005-FFA, CIM-4 5,614 05/25/25 . Monthly 14813 | 07721105 GSCABSCDO
362341HF  Pass Thru Cif Ser 2005-FFA, CIM-3 5517 05/25/25 . . Monthly 16.294 | 07721105 3622X0AA  Coll Nt Ser2006-1C, CIA-L 0311646, ... .. ..o C Monthly 54 03/31/06
318340AA  Pass Thru Cif Ser 2006-FFA, CIAL 09/25126......... . C Monthly 4346 |10/30/06 3622X0AB  Coll Nt Ser 2006-1C, CIA2 0311646 ...............ovvvvvvnnn. C Monthly 4 03/31/06
318340AB  Pass Thru Ctf Ser 2006-FFA, CIA2 09/25/26 . C Monthly 100 [1030006 GSC ABS CDO 2006-4u
32028)AB  Pass Thru Cif Ser 2006-FFB, CIA2 12/25/26 . C Monthly 262.23 | 11/30006 362479AA  Coll Nt Ser 2006-4U, CI ASIVF 11/06/46....................... C Monthly 502 | 1006106
32028JAA  Pass Thru Cif Ser 2006-FFB, CIAL 12/25/26 .. C Monthly 7408 | 11/30006 GSCCDOLtd
32027AAA Pass Thru Ctf Ser 2007-FFA, CIA-1 01/28/28 .. .. C Monthly 347.01 |02/08/07 3622MTAA  Coll Nt Ser2007-1R 11/14/39.............ooovevieenen. C Monthly 375 04/01/07
32027NFV  Pass-Thru Cif Ser 2004-FFA, CIM3-F 4.888 03/25/24 .. B2 Monthly 984 [02027104 GSC Partners Gemini Fund Ltd (United States)
32027NFU  Pass-Thru Ctf Ser 2004-FFA, CIM3-A 03/25/24 ...... . B2 Monthly 984 02027104 36290MAC  Coll FItRINT CIC 10/10112 ... - Baa3 - 402 108129102
First Franklin Mtge Loan Tr 2004-FFC 36290MAB  Coll FItRtNT CIB 10/10/12 S Aa3 — 208 08/29/02
32027NQA  Pass-Thru Ctf CIB-3 06/25/35 Monthly 6.963 | 12/28/04 36290MAA  Coll FItRtNT CIA 10/1012........ Aaa — 4363 [ 08/29/02
3202INQB  Pass-Thru Ctf CIB-4 06/25/35 .. . C Monthly 20291 | 12128104 GSMAP Tr
First Franklin Mtge Loan Tr 2007-FFC 3623413A Pass Thru Ctf Ser 06-S1, CIA-2A 11/25/35..................... C Monthly 53.999 | 01/27/06
32029HAB  Pass-Thru Ctf CI A-2A 06/25/27 ... C Monthly 420,421 | 05/29/07 Guggenheim Structured Real Estate Fdg
First Horizon Alt Mg Sec Tr 40166XAQ  Coll Nt Ser2006-3,CIF 09/25/46. .. Monthly 18.023 | 08/17/06
32051SAA  Pass-Thru Ctf Ser2006-RE2, CIA-L 04/25/35................... Caal Monthly 114342 | 05/30/06 40166XAL  Coll Nt Ser 2006-3, CID 09/25/46 Monthly 24.029 | 08/17/06
Fourth Street Funding Ltd 40166XAN  Coll Nt Ser2006-3, CIE 09/25/46.... Monthly 28,036 | 08/17/06
35112EAA  Coll Nt CIAL 0813050, ... .vvvviiiiiiiininnnnn, C Monthly 200 | 04126007 40166XAS  Coll Nt Ser2006-3,CIG 09/25/46 ... Monthly 20 08/17/06
Frankiin CLO VI Ltd 40166XAJ  Coll Nt Ser2006-3,CIC 09/25/46 Monthly 42053 |08/17/06
35250BAD  Coll NECID 0BI09/19 ... Monthly 15 07/26/07 40166XAG  Coll Nt Ser2006-3,CIB 09/25/46 . Monthly 42052 |08/17/06
35250AAA  Coll Nt CIE 08/09/19.... Monthly 115 | 07/26/07 Harris Cnty Cultural Education Facilities Financ
35250BAC  Coll Nt CIC 08/09/19 Monthly 18 07/26/07 4140098F  Bds Ser2008D-3 06/01/29 Monthly 30 11125008
35250BAB  Coll Nt CIB 08/09/19 Monthly 3 07/26/07 414009AB  Bds Ser2008B 06/01/38. Monthly 50 07/09/08
35250BAA  Coll Nt CIA 08/09/19 Monthly 2712 | 07126007 Highland Pack CDO |
Fraser Sullvan CLO Il Ltd 404185AG  Coll Nt CIA2 12/20/56.. MJ,S&D 20 |75 12120006
35552QAD  Coll Nt CIC 12/20120 MJ,S&D 20 |32 12107106 404185AA  Coll Nt CIA-1 12/20/56... MJ,S&D 20 (329  [12/20006
35552QAE  Coll Nt CID 12/20/20 MJ,S&D 20 |33 12/07/06 404185AB  Coll Nt CIB 12/20/56 .. MJ,S&D 20 |44 12120106
35552QAC  Coll Nt CIB 12120020 .. MJ,S&D 20 |33 12/07/06 404185AC  Coll Nt CIC 12/20/56 .. MJ,S&D 20 |35 12120106
Glacier Fdg CDO IV Ltd 404185AD  Coll NtCID 12120156 ... MJ,S&D 20 (33 12120106
37638NAA  Coll NtFitg Rt CIA-L 0 10/1245 ...\, C JAJEO 12 |29 |04/12006 Highland Park CDO |
GMAC Coml Mtg Secs Inc Coll Nt CIF 12/20/56. ... MJ,S&D 20 |24 12/20/06
361849KW  Pass-Thru Ctf SerC1, CIH 7 03/15/33 ... Bal Monthly 0.001  |03/17/00 404185AE  Coll Nt CIE 12/20/56..... MJ,S&D 20 |11 12120006
361849LA  Pass-Thru Ctf SerC1, CIK 7 03/15/33 . C Monthly 8.798 [03/08/00 Highridge ABS CDO | Ltd
361849HL  Pass-Thru CHf SerC3,CIK 08/05/36 ... . C — 0001 [12/30/99 431138AC  Coll Nis CI A-LAT 02104148 ....... Monthly 976 |ow/25007
361849HE  Pass-Thru Ctf SerC3,CIG 08/05/36 .. . AL — 0001 |1230099 431138AA  Coll Nis CI A-LAD 02004048 ... Monthly 3215 | 0125007
GMAC Commercial Mtge Secs Inc 2003-C1 Hipotecaria Su Casita
361849XV  Pass-Thru Ctf CIN-2 5 05/10/36 Monthly 142 |05/20003 433514AA  Global Nt 8520004116 ..........oviieieiiiiieeee e Monthly 150 | 0912206
361849XS  Sub Comm Mig Pass-Thru Ctf Ser2003-CL, CIL 5 05/10/36 ... Monthly 7.882 [ 05/20003 Home Ln Mtg Ln Tr
361849XQ  Sub Comm Mtg Pass-Thru Ctf Ser 2003-C1,CIJ 5 05/10/36 ... Monthly 22332 |05/29/03 43718UAC  Pass-Thru Ctf Ser 2006-1, CIA-3 02125/37 ... Monthly 37.065 [ 11/03/06
361849XT  Sub Comm Mtg Pass-Thru Cf Ser 2003-C1, CIM 5 05/10/36 ... Monthly 5254 [05/29/03 43718UAB  Pass-Thru Ctf Ser 2006-1, CIA-2 02/25/37 ... Monthly 56.285 | 11/03/06
361849XX  Sub Comm Mg Pass-Thru Ctf Ser2003-CL,CIP 5 05/10/36 ... Monthly 5255 |05/29/03 Home Loan Mtge Loan Tr 2005-1
361849XW  Sub Comm Mtg Pass-Thru Ctf Ser2003-C1,CIO 5 05/10/36. ... Monthly 2627 |05/20/03 43718RAD  Pass-Thru Cf CIA3 04/25136 ... Monthly 4225 | 11/29/05
361849XU  Sub Comm Mig Pass-Thru Cif Ser 2003-CL, CIN-L 5 05/10/36 ... Ca Monthly 6.463 | 0520003 HomeBanc Mg Tr
31849R  Sub Comm Mig Pass-Thru Cif Ser 2003-CL CIK 5 05/105%.. ... B3 Monthly 10500 | 0520103 43739EAQ  Coll Nt Ser2005-1, CIA2 03125035 ..........oooerereirennnn. Monthly 109.783 | 02123105
GMACM Mig Ln Tr 43739EAX  Coll Nt Ser2005-1, CI M6 03/25/35 . Monthly 12,076 | 02123005
36185MAX  Pass Thru Ctf Ser 2005-AF1, CIA-11 5.75 07/25/35 .............. Ca Monthly 3795 [ 06/29/05 43739EAP ol Nt Ser 2005-1, CIA-1 03/25/35.. Monthly 848.625 (02/23/05
Greenwich Capital Commercial Mige Tr 2002-C1 43739EAR  Coll Nt Ser 2005-L, CIM-1 03/25/35 Monthly 21957 | 0212305
396789CA  Sub Comm Mtg Pass-Thru Ctf Ser 2002-C1, CIM 55 01/11/35....... Caal Monthly 8721 |12/30002 43739EAU Coll Nt Ser 2005-1, CIM-3 03/25/35 Monthly 11527 | 02/23/05
396789CC  Sub Comm Mtg Pass-Thru Ctf Ser 2002-C1, CIN 5.5 01/11/35 ... Ca Monthly 5815 | 12/30002 43739EAV Coll Nt Ser 2005-1, CIM-4 03/25/35 Monthly 10978 | 02/23/05
396789CE  Sub Comm Mtg Pass-Thru Ctf Ser2002-C1,CIO 5.5 01/11/35 ... C Monthly 8721 |12/3002 43739EAS  Coll Nt Ser 2005-1, CIM-2 03/25/35 Monthly 3019 | 02/23/05
396789CG  Sub Comm Mtg Pass-Thru Ctf Ser 2002-C1, CIP 55 01/11/35 . Monthly 4361 | 1230002 43739EAT  Coll Nt Ser2005-1, CIB-1 03/25/35.. Monthly 12076 [ 02/23/05
396789BY  Sub Comm Mtg Pass-Thru Ctf Ser2002-C1, CIL 5.5 01/11/35 Monthly 20.351 | 12/30/02 43739EAW  Coll Nt Ser 2005-1, CIM-5 03/25/35 . Monthly 24701 | 02/23/05
GS Mtg Secs Corp 43739EAY  Coll Nt Ser2005-1, CIB-2 03/25/35.......... Monthly 12,076 | 02123105
36242D3E  Pass Thru Ctf Ser 2005-52, CIM-L 11/25(34. .. Monthly 38.966 | 05/13105 4373ECE  Pass Thru C ff Ser 20055, CIM-2 0L/25/36 ... Monthly 9507 [ 11/30005
362334HL  Pass Thru Cif Ser 2006-52, CIA-2 0L/25/36 ... Monthly 243.15 | 03/30006 43739EBM  Pass Thru Cif Ser 2005-3, CIM-2 07/25/35 ... Monthly 7393 | 05127105
3623340F  Pass Thru Cif Ser 2006-52, CI A-3 5.625 01/25/36. .. Monthly 100 [033006 43739EBL  Pass Thru Cff Ser 2005-3, CIM-1 07/25/35 ... Monthly 16.264 | 05127105
362334JE  Pass Thru Cif Ser 2006-52, CIA-1B 01/25/36 ... Monthly 25 [033006 43739EBJ  Pass Thru Ctf Ser 2005-3, CIA-1 07/25/35 . Monthly 831.908 | 05/27/05
GS Mtg Secs Corp I 43739EBP  Pass Thru Cf Ser 2005-3, CIM-4 07/25/35 ... Monthly 9.857 [ 05127105
35228CVV  Coml Mtg Pass Thru Cif Ser 2005-GG4, CIA-4B 4.732 07/10/39 ... Aal Monthly 167371 | 06/23/05 43739EBN  Pass Thru Ctf Ser 2005-3, CIM-3 07/25/35 ... Monthly 5421 | 05/27/05
35228CWA  Coml Mig Pass Thru Cif Ser 2005-GG4, CID 4939 07/10/39....... Caa2 Monthly 75.015 | 06/23/05 43739EBQ  Pass Thru Cif Ser 2005-3, CIM-5 07/25/35 ... Monthly 1035 | 05127105
36228CWG  Coml Mig Pass Thru Ctf Ser 2005-GG4, CIH 07/10/39 ........... C Monthly 40008 | 06123105 43730EBK  Pass Thru Ctf Ser 2005-3, CIA-2 07/25/35 ... Monthly 98.567 | 05127105
36228CWB  Coml Mig Pass Thru Ctf Ser 2005-GG4, CIE 5.078 07/10/39 ........ Ca Monthly 40008 | 06123/05 43730ECD  Pass Thru Cf Ser 20055, CIM-1 0L/25/36 ... Monthly 13.009 | 11/30005
36228CVY  Coml Mig Pass Thru Ctf Ser 2005-GG4, CIB 4.841 07/10/39 ... Monthly 65.013 | 06/23/05 43739ECB  Pass Thru Cf Ser 20055, CIA-1 01/25/36 . Monthly 833.004 | 11/30/05
36228CVZ  Coml Mig Pass Thru Ctf Ser 2005-GG4, CIC 4.89 07/10/39 ... Monthly 35,007 | 06/23/05 43739ECC  Pass Thru Cf Ser 2005-5, CIA-2 01/25/36 . Monthly 100,071 | 11/30005
35228CVW  Coml Mig Pass Thru Cif Ser 2005-GG4, CIA-1A 4744 07/10139 ... Aal Monthly 169.634 | 06123105 43741BAB  Pass Thru Ctf Ser2007-1 04/25/47 . Monthly 27.454 | 03130007
36228CVX  Coml Mig Pass Thru Cif Ser 2005-GG4, CI A-J 4782 07/10/39 ... Baal Monthly 300.06 | 06/23105 43741BAA  Pass Thru Ctf Ser 2007-1 04/25/47 . Monthly 116.992 | 03/30007
36228CVT  Coml Mig Pass Thru Ctf Ser 2005-GG4, CI A-4 4.761 07/10/39 ... Aal Monthly 500 [06/23005 43741BAC  Pass Thru Ctf Ser 2007-1 04125047 . Monthly 54034 [03/30007
36228CWE  Coml Mig Pass Thru Ctf Ser 2005-GG4, CIF 5,415 07/10/39 ....... C Monthly 55011 | 06/23105 43741BAE  Pass Thru Ctf Ser 2007-1 04125047 . Monthly 2199 [0330007
36228CWF  Coml Mig Pass Thru Ctf Ser 2005-GG4,CIG 07/10/39 ........... [¢ Monthly 45009 | 06123/05 43741BAK  Pass Thru Cf Ser 2007-1 0.543 04/25/47 . Monthly 0001 [03/30/07
36228CST  Pass-Thru Ctf Ser2004-C1, ClJ 4561 10/10/28 ... Monthly 5577 |04/15004 43741BAM  Pass Thru Ctf Ser 2007-1 0.072 04/25/47 . Monthly 0001 [03/30/07
36228CSS  Pass-Thru Cif Ser2004-CL, CIH 4845 10/10/28 ....... Monthly 7807 | 04/15004 43741BAD  Pass Thru Ctf Ser2007-1 04/2547 . Monthly 4693 |03/30/07
36228CSR  Pass-Thru Cif Ser2004-C1,CIG 4455 1010128 ....... Monthly 7.808 | 04/15004 43741BAF  Pass Thru Ctf Ser 2007-1 04/25/47 . . Monthly 191 [033007
GS Mtge Secs Tr 2007-GG10 43730ECT  Pass Thru Ctfs Ser 2006-1, CI4-AL 04/25/27 Monthly 43583 | 03131106
36246LA)  Pass-Thru CHf CIB 08/10/45............. B3 Monthly 75628 | 07710007 43739ECQ  Pass Thru Ctfs Ser 2006-1, CI3-AL 0412537 Monthly 170,093 | 03/31/06
36246LAH  Pass-Thru CHf CI A-J 081045 ........... . B2 Monthly 519.941 | 07710007 43739ECN  Pass Thru Ctfs Ser 2006-1, CI 2-A1 04/25/37 . Monthly 88.977 | 03130006
36246LAG  Pass-Thru Ctf CI A-M 08/10/45 ... .. Baal Monthly 756.277 | 07710007 43739ECR  Pass Thru Ctfs Ser 2006-1, C13-A2 04/25/37 . Monthly 54,649 | 03/31/06
36246LAF  Pass-Thru Cif CI A-1A 08/10/45. . Al Monthly 514 [o70i07 4373ECP  Pass Thru Ctfs Ser 2006-1, CI 2-A2 04/25/37 Monthly 9.886 | 0331106
36246LAK  Pass-Thru Ctf CIC 08/10/45. . Caa2 Monthly 9453 | 07/10007 43730ECL  Pass Thru Ctfs Ser 206-L, CI 1-AL 04/25/37 ... Monthly 27.989 | 03130106
36246LAM  Pass-Thru Ctf CIE 08/10/45 ... C Monthly 56721 | 07/10007 43739ECS  Pass Thru Ctfs Ser 2006-1, CI3-A3 0412537 Monthly 24971 | 0331106
36246LAS  Pass-Thru Ctf CIG 08/10/45. ... Monthly 75628 | 07710007 43739ECU  Pass Thru Ctfs Ser 2006-1, C14-A2 042537 Monthly 4842 | 03131106
36246LAL  Pass-Thru CHf CID 08/10/45....... Monthly 5672 |07/10007 43739ECM  Pass Thru Ctfs Ser 2006-1, CI 1-A2 04/25/37 . Monthly 311 [03/30006
36246LAT  Pass-Thru Ctf CIH 08/20/45. .. Monthly 103.988 | 07/10/07 43739ECF  Pass Thru Ctf Ser 20055, CIM-3 0L/25/36 ... Monthly 6505 [11/30005
36246LAE  Pass-Thru Ctf CI A4 08/10/45 .. . Monthly 3661.032| 07/10/07 HomeBanc Mtg Tr 20054
36246LAN  Pass-Thru CHf CIF 08/10/45 ... ....vvvveiii Monthly 75628 107710007 43739EBS  PASSTHRUCTFS Ser2005-4, CIA-L 10025035 ................. Caal — 932.898 |08/30/05

Notes: Moody’s[] ratings are subject to change. Because of the possible time lapse between
Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you

verify the current rating of any security or issuer in which you are interested. For standard abbrevia-
tions and symbols, see page 6.
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Homebanc Mige Tr 2005-4 45660GAG  Pass Thru Cif Ser 06-ARL, CI 3-A-1 08/25/36 Ca Monthly 144,06 | 06/29106
43739EBT  Pass-Thru Ctf CIA2 10125135 Caal Monthly 11206 |08130105 45660GAF  Pass Thru Cif Ser 06-ARL, C1 2-A-2 08/25/36 . . C Monthly 14599 |06129106
43730EBX  Pass-Thru CHf CIM-4 10/25/35 Monthly 11766 | 08130105 45660GAD  Pass Thru Cif Ser 06-ARL, C1 1-A-4 0812536 . Ca Monthly 0001 |06129106
4373EBW  Pass-Thru Ctf CIM-3 10/25/35. . Monthly 7.284 | 08130105 45660GAL  Pass Thru Ctf Ser 06-AR1, CI5-A-1 08125136 . .. Caa2 Monthly 50 0612906
43730EBU  Pass-Thru CHf CIM-1 10/25/35. . Monthly 13.447 | 08130105 45660GAE  Pass Thiu Cif Ser 06-ARL9, C1 2-A-1 08/25/36 . . Caa3 Monthly 131.389 | 06120106
43739EBV  Pass-Thru Ctf CIM-2 1012535 . Monthly 11766 |08/30105 45660GA)  Pass Thiu Cif Ser 06-AR19 08I25/36 ........ Monthly 120409 | 06/29/06
Homebanc Mige Tr 2006-2 45661HAB  Pass Thru Ctf Ser 06-AR25, CI 1-A2 09/25/36 Monthly 3929 |07/28106
43739HAB  Pass-Thru Ctf CIA-2 12125/36 ... Monthly 45634 | 11/30106 45661HAU  Pass Thru Ctf Ser 06-AR25, CI6-A-5 09/25/36 . Monthly 19 07/28/06
43739HAC  Pass-Thru Ctf CIM-1 12/25/36 Monthly 13234 |11/30/06 45661HAG  Pass Thru Ctf Ser 06-AR25, CI 3-A-3 09/25/36 . Monthly 0001 | 07/28/06
43730HAA  Pass-Thru Cif CIA-1 12/25/36 ... Monthly 375.337 | 11/30/06 45661HAQ  Pass Thru Cif Ser 06-AR25, CI 6-A-1 09/25/36 . Monthly 58.1  |07/28/06
Homebanc Mtge Tr 2007-1 45661HAP  Pass Thru Ctf Ser 06-AR25, CI5-A-2 00/25/36 . Monthly 16.965 | 07/28/06
43741BAL  Pass-Thru Cif CI1-2X 0.644 04I25/47 ............covviiins Ca Monthly 0.001  [03/30/07 45661HAL  Pass Thru Ctf Ser 06-AR25, C14-A-3 00/25/36 .. Monthly 1586  [07/28/06
Independence VIl CDO Ltd 45661HAC  Pass Thru Cif Ser 06-AR25, CI 2-A-L 09125136 .. Monthly 30.469 | 07128106
45377TMAA  COLLNt CIA-IA 01/10/45 ... JAJRO 10 360 | 03/28/06 45661HBD  Pass Thru Cif Ser 06-AR25, CI 4-A-5 09/25/36 . Monthly 2552 | 07128006
45377MAQ  Coll Nt CIA-1B OU/10/45 ... MJS&D 10 {60 0328106 45661HAH  Pass Thru Ctf Ser 06-AR25, CI3-A-4 09/25/36 . Monthly 46701 | 07/28106
IndyMac IMJA Mtg Ln Tr 45661HAE  Pass Thru Cf Ser 06-AR25, CI3-A-1 09/25/36 . Monthly 300 | 07128006
45670VAB  Pass Thru Cif Ser 2007-A4, CIA2 02025/38 .................... c Monthly 11602 | 12/28/07 45661HAT  Pass Thru CIf Ser 06-AR25, CI 6-A-4 09/25/36 . Monthly 97.352 | 07128106
IndyMac IMSC Mortgage Loan Trust 2007-HOAL 45661HAM  Pass Thru Cf Ser 06-AR5, Cl4-A-d 09I25/36 .. Monthly 0001 |07128106
45670HAC Mdm‘M‘éé“;‘geﬂﬂ}”o“‘ CIAX OTI2SIBT .o Ca Monthly 0001 f06i29/07 45661HAF  Pass Thiu CHf Ser 06-AR25, CI3-A2 09125136 . Monthly 120303 [ 07128106
45661HAD  Pass Thru Cif Ser 06-AR25, C1 2-A-2 00125/36 . Monthl 3386 |07/28106
ASG70EAA - Pass Thru Cif Ser 2007-AR2, CIA-L 03125047..... Monthly Laads | 07i0/07 45G61HAN  Pass Thu Cif Ser 06-AR25, CI5-A1 09125136 . Monthl){ 152,684 | 07128106
4S670BAQ - Pass Thru Cif Ser 2007-AR2, CIAX 03I25AT ... Monthly 0.001 07130007 45662DAB  Pass Thu CIf Ser06-AR2, CIA2 112536 ... Monthly 136.381 [ 09128106
456T0EAD  Pass Thru Cif Ser 2007-AR2, CI A4 03125047 ....... Monthly 28675 | 07130007 SSOOIDAE  Pass Thiu OFf Ser06.ARZS, CIAS. 119535 Monthly 78132 | 0928106
456672AC  Pass Thiu Cfs Ser 07-ARL, CI 2-AL 06125037 ... Monthly 485.185 | 06128107 SGOOEAK  Pass Thiu OIf Ser 2007ARS o Monthly 231778 | 03129107
456672AD  Pass Thru Ctfs Ser 07-ARL, CI 2-A2 06125037 ... Monthly 527 |06128107 BGROEAD  Pass Thiu CIf Ser 2007-ARS Monthly 68915 | 0312907
45669JAB  Pass Thiu Ctfs Ser 07-AR15, CI 1-A2 06125137 . Monthly 15235 | 06128107 GROEAE  Pase Thiu Of Ser 2007-ARS Monthly 217 | oazeio7
45669JAC  Pass Thru Ctfs Ser 07-AR15, CI 2-AL 06/25/37 . Monthly 269.465 | 0612807 BOSOEAF  PaseThiu Of Sor 2007-ARS Monthly PR powsigie
45669JAD  Pass Thru Ctfs Ser 07-AR15, CI2-X 06/25/37...... L Monthly 0001 |06/28/07 JSRIEAC  Pase Thiu Cif Ser 2007-ARS Monthly 136775 | 039/07
456672AQ dPassThru Cifs Ser O7-ARL, CI3-AL 06/25/37 ... ..o Monthly 53655 |06/28/07 569EAM  Pass Thiu OFf Ser 2007ARS Monthly w228 | 032907
IndyMac INDA Mortgage Loan Tr
S670RAC  Pass Thru CIf Ser 2007-AR6, CI2-A-L 1025037 ................. Caa2 Monthly 270284 | 08/30/07 ::ggg:; E:Ziln;: gg :::238;22: oot m:mi ?Za . gggg’,g;
456T0RAB  Pass Thiu Cf Ser 2007-ARG, CI 1-A-2 10125137 ... c Monthly 13239 |08130107 JSGROEAN  Pacs Thiu Cif Ser 2007-ARS. 052537 Monthly PYYAEN poyned
45670RAA  Pass Thru Ctf Ser 2007-AR6, CI 1-A-L 1012537 ... Caa2 Monthly 119.148 | 0830107 S6OBAA  PacTh CHf Sor 05ARZ3. CI AL 0912556 Monthly 167597 | 07128005
IndyMac INDA Mortgage Loan Trust . o N
U5670HAA  Pass Thiu Cif Ser O7-ARLY, CIAL 082537 .................... Ca Monthly 296.314 | 06127107 jgggg:ﬁf E:Zl:’(‘: g‘; g::gggxgi gj’é:g mgm:i ﬁg?; ggﬂg;
IndyMac INDA Mtg Ln Tr g
45660FAC  Pass Thru CHf Ser 2006-AR3, CI1X 1025011 ................... Monthly 0001 |10/30006 IndyMac INDX Mg Ln Tr 2006-AR1S
456628AB  Pass Thru Cif Ser 2006-ARL, CI A2 0B/25/3. . Monthly 2969 | 06129006 e d;;‘;img’xcstge:no%“z%%&gf OIS oo € Monthly L1B8LT | 05/30/06
456628A8 - Pass Thiu CIf Ser 2006-ARL, CIAL 081251% Monthly 7687 | 0629106 ISG6OLAE PassThru CHf Ser06-ARS7, CI2-A2X 02125037 Monthly 0001 | 122806
45662BAD  Pass Thru Cif Ser 2006-ARL, CIA-3 08/25/36....... Monthly 39369 |06129106 SORELAR  PassThiu O Ser 06.ARST Ol LA 02l25/37 Monthly 13247 | 122808
45662BAF  Pass Thiu Cif Ser 2006-ARL, CIA-4X 08/25/36 Monthly 0001 |06129106 68LAB Pacs.Thiy Of Ser BARST. O LA 24 0283 Monthly 1083 | 122808
45662BAC  Pass Thiu Cf Ser 2006-ARL, CIA-2X 08I25/36 ... Monthly 0001 |06129106 JSGILAW  PaseThi if Sor OBARST. I LAZX 022537 Monthly ooor | 122808
4EGG2FAA - Pass Th Cif Ser 2006-ARS, CI 1AL 122536 ... Monthly 213692 | 1050106 45668LAD  Pass-Thiu CHf Ser 06-ARST, CI2A2-L 02125037 ............... Monthly 19419 | 12128006
45662FAD  Pass Thiu Cif Ser 2006-AR3, CI 2-A-1 12125136 .. Monthly 107.754 | 10130106 OROLAC  PacsThiy Cif Ser 06ARST CI2AL 02I2E/37 Monthly 1774 | 120806
45662FAB  Pass Thiu Cif Ser 2006-AR3, C| 1-A-2 12125136 .. Monthly 11609 |10130106 IndyMac INDX Mg Ln Tr 2006.AR39 e :
ASG62FAE - Pass Thru Cf Ser 2006-ARS, CI 242 12125036 ... Monthly 5854 110130006 45660KAB  Pass-Thu Ci Ser 06-AR, CIA2 025037.................... C Monthly 64985 |12120106
45669AAD - Pass Thru CHf Ser 2007-ARL, CI2-A-L 03125037 ... Monthly 5L283 | 0U30007 45660KAA  Pass-Thiu CHf Ser 06-AR3, CIAL 0225/37.................... Caa3 | Monthly 584,867 | 12120106
45669AAB  Pass Thiu Cf Ser 2007-ARL, CI 1-A-2 03125137 ... Monthly 100 |ows0i07 IndyMac INDX Mg Loan Tr
45669AAA  Pass Thiu Cif Ser 2007-ARL, CI 1-A-1 03125137 ... Monthly 14318 | 01/30007 USG6ILAH  Pass Thru Ctf Ser 06-AR27, CI2A3 10125136 . Monthly 0071 | o8ra0i06
ASGEARE  Pass Thu Cff Ser 2007-ARL CI242 03125137 .. Monthly 42885 | 0L/30/07 4S6BILAE  Pass Thu Cif Ser 06-AR27, CI A5 1012536 ... Monthly 51157 | 0830006
45660AAC  Pass Thru Cif Ser 2007-ARL, CI 1-A-3 03125/37 .. Monthly 532 |013007 Indymac Incx Mige Loan Tr 2006-AR2L
45660AAF  Pass Thru Cif Ser 2007-ARL, CI2-A3 0312537 ... Monthly 228 |013007 ASGEOHAA  PassThU Cf CIAL OBIZS6 .. .o Ca Monthly 214509 | 06128106
45669AAG  Pass Thru Cif Ser 2007-ARL, CI3-A-1 03125037 ... Monthly 9613 |01/30007 Indymac Indx Mige Loan Tr 2006-AR3
456674AC  Pass Thiu Ctf Ser O7-AR4, CI 2-A-L 0BI25/37 ... Monthly 8901 |06127/07 45660L5S  Pass-Thru CHf Cl 2A-IA 03/25/36 . Monthly 250 | o280
456674AD  Pass Thru Ctf Ser 07-AR4, C1 2-A-2 08I25/37 .. Monthly 989 |06127/07 45660L5X  Pass-Thiu Cff CI3A-1B 0312536 . Monthly 114285 | 02128106
456674AB  Pass Thru Ctf Ser 07-AR4, CI1-A-2 08/25/37 Monthly 11466 | 0612707 45660L5V Pass-Thru CHf CI2-X 03125/36 ... .. Monthly 0001 | 02028106
456674AE  Pass Thiu Cif Ser 07-AR4, CI3-A-L 08/25/37 Monthly 113267 | 06127107 45660052 Pass-Thru CHf CI3-X 03125036 ... Monthly 0001 | 02028106
456680AQ  Pass Thru Cif Ser O7-ARS, CI3-A-2 00/25/37 ... Monthly 19808 | 07130107 56605Q  Pass-Thru Cff CI 1-A2 03125036 . . Monthly 8774 |02028106
456680AA  Pass Thiu Cif Ser O7-ARS, CI1-A-L 00/25/37 ... Monthly 7938 |07/30007 45660L5P  Pass-Thru Off CI2-A-1C 03125/36 Monthly 72609 | 02028106
456TOWAC  Pass Thru Ctf Ser 2007-AR9, CI 2-A2 0212538 ... Monthly 15158 | 12127107 45660L5T  Pass-Thru Cff CI 2-A-1B 03125/36 . Monthly 75 02128106
45670WAB  Pass Thiu Cf Ser 2007-AR9, CI 1-A-2 02125138 ... Monthly 2844 12127007 45660L5W  Pass-Thiu Cff CI 3A-LA 03/25/36 . Monthly 65 02128106
45670WAD  Pass Thiu Cif Ser 2007-AR9, CI3-A2 02125138 ... Monthly 37886 |12127/07 45660L5N Pass-Thru CHf CI AL 03125036 ... Monthly 1897 | 02028106
456679AA  Pass-Thru Cif Ser 2007-AR2 06/25/37... Monthly 204,657 | 04127107 45660L5U  Pass-Thru CHf CI2-A-2 03125036 ... Monthly 44179 | 02128106
456679AB  Pass-Thru CHf Ser 2007-AR2 06/25/37... . Monthly 274 |0427107 45660L5Y  Pass-Thiu Cff CI3-A2 0312536 . Monthly 19921 |02028106
456680AC  Pass-Thru Cif Ser 2007-ARS, CI2-A-L 09/25/37 ...... Monthly 60921 |07/30107 Indymac Ind Mige Loan Tr 2006-AR35
456680AD Pass-Thru Ctf Ser 07-ARS, Cl2-A-2 09/25/37 ........ Monthly 6.769 | 07/30/07 45667SAK Pass-Thru Ctf Cl 1A-1A 01/25/37 . .. Monthly 346.464 | 11/29/06
456680AE Pass-Thru Ctf Ser 2007-ARS5, CI 3-A-1 09/25/37 ...... Monthly 178.268 | 07/30/07 45667SAM Pass-Thru Ctf CI 2A-1B 01/25/37 . .. Monthly 30.144 | 11/29/06
456680AB Pass-Thru Ctf Ser 2007-ARS5, Cl 1-A-2 09/25/37 .. Monthly 8.82 07/30/07 45667SAL Pass-Thru Ctf CI 1A-1B 01/25/37 . . Monthly 38496 | 11/29/06
Indymac Inda Mige Loan Tr 2007-AR3 45667SAP Pass-Thru Cif CI2A-38 0L/25/37 .. Monthly 20.003 | 11129106
456673AE  Pass-Thru CHf CI3-AL 07/25/37 Monthly 72787 | 05130007 Indymac Indx Mige Loan Tr 2006-AR41
456673AC Pass-Thru Ctf Cl 2-A-1 07/25/37 Monthly 45331 | 05/30/07 45668NAA  Pass-Thru Ctf CIA-1 02/25/37 Monthly 100 12128106
456673AB  Pass-Thru Ctf CI1-A2 07/25/37 . Monthly 17.982 | 05/30/07 45668NAC  Pass-Thru Ctf CIA3 02125/37 ..... Monthly 261.403 [ 12/28/06
456673AD  Pass-Thru CHf CI2-A2 OT/25/37 ... o Monthly 5037 |0530007 45668NAB  Pass-Thru CHf CIA-2 02125037 ... Monthly 11111 |12128106
456673AA Pass-Thru Ctf CI1-A-L 0712537 ..o Monthly 161.842 | 05/30/07 45668NAD  Pass-Thru Ctf CIA-4 02125/37 ... .. Monthly 4139 | 12/128/06
Indymac INDB Mtg Ln Tr Indymac Indx Mtge Loan Tr 2006-AR7
45661JAC Pass Thru Ctf Ser 2006-1, CIA-3A 07/25/36 .................... Ca Monthly 44.722 | 06/29/06 45661EDB Pass-Thru Ctf C13-A2 05/25/36 ... Monthly 17.835 | 03/30/06
45662BAE Pass Thru Ctf Ser 2006-ARL, CIA-4 08/25/36................... C Monthly 26.245 | 06/29/06 45661EDE Pass-Thru Ctf CI5-A-1 05/25/36 . .. Monthly 72559 | 03/30/06
IndyMac INDX Mortgage Loan Trust 45661EDA  Pass-Thru Cif CI3-A-1 05/25/36 .. Monthly 160,513 | 03/30/06
45664BAB  Pass Thru Ctf Ser AR23, CIA-2 09125136 ........... . C Monthly 18655 |07/28106 USG6LEDF Pass-Thru Cff CI5-A2 0512536 .. Monthly 8062 | 0330006
45670HAB  pass thru ctfs Ser 07-ARL7, CIA-2 0812537 C Monthly 35433 |06/127/07 US6GIECK  Pass-Thru Cff CI A2 O5/25036 ... Monthly 5638 | 0330006
45670CAE  pass-thru ctfs Ser 07-AR7, CIC-M 06/25/37 [ Monthly 42575 | 0427107 US6IEDD Pass.Thru Cff CI4A2 0525036 ... Monthly 8814 | 0330006
456681AB  passthru cffs Ser O7-ARI3, CI2-A-L 07125037 ........ ... Ca Monthly 48.999 | 05/30/07 USG61ECY  Pass-Thiu Off CI A 052536 Monthly 341217 | 0330106
456681AK  passthru ctfs Ser O7-ARI3, CIC-M 07125037 ................... C Monthly 44359 | 05130007 USGGIECW  Pass-Thru Cff CI 1AL 0525036 Monthly 50739 | 0330006
IndyMac INDX Mg Ln Tr 45661ECZ  Pass-Thiu Cif CI 2-A-2 05/25/36 ... Monthly 37.913 | 03130006
45661KAM  Pass Thru Cif Ser 06-ARLL, C14-X 0512536 ................... Monthly 0001 |04127/06 USEGIEDC Pass.Thiu Off Cl4A-L 0512536 Monthly 790322 | 032006
45661KAW  Pass Thiu Cf Ser 06-ARLL, CI5-X 05/25/36......... Monthly 0001 |04127106 Indymac Indx Mige Loan Tr 2007-ARL
45661KA)  Pass Thru Ctf Ser 06-AR1L, CI3-X 05/25/36 . Monthly 0.001 | 04/27/06 45660BAC  Pass-Thiu CHf CI 1-AX QL2512 .. oovvv oo, Monthly 0001 |o227/07
45661KAG  Pass Thru Ctf Ser 06-ARLL CI3-A-1 05/25/36 ... Monthly 218.961 | 04127106 US6GOBAE Pass.Thru CHf CI2-A2 0412537 ... Monthly 1678 | 0227107
45661KAA  Pass Thiu Cif Ser 06-ARLL, CI1-A-1 05/25/36 ... Monthly 38518 |04127/06 45669BAA Pass-Thru CHf CI AL 04125037 ... Monthly 00 |o2707
45661KAL  Pass Thru Ctf Ser 06-AR11, CI4-A2 05125/36 ... Monthly 1195 | 04127106 45669BAD  Pass-Thru CHf CI2-A-1 04/25/37 ... . T Monthly 177507 | 02127107
45661KAB  Pass Thru Ctf Ser 06-ARLL, CI1-A2 05/25/36 ... Monthly 3806 | 04/27/06 45669BAB  Pass-Thru CHf CI 1-A2 O4I25/37 ... Monthly 14.142 | 0212707
45661KAF  Pass Thiu Ctf Ser 06-ARLL, CI2-X 05/25/36......... Monthly 0001 |04127106 Indymac Indx Mige Loan Tr 2007-ARLL
45661KAH  Pass Thru Ctf Ser 06-AR11, C13-A-2 05/25/36 . Monthly 21634 | 04127106 45660FAD  Pass-Thru CHf CI2-X 06125137 ...............coeeeeeeiiii.n, Monthly 0001 | 04127107
45661KAU Pass Thru Ctf Ser 06-AR11, CI5-A-1 05/25/36 . Monthly 118.478 | 04/27/06 45669FAE Pass-Thru Ctf CIC-M 06/25/37 ... Monthly 23957 | 04127107
45661KAX Pass Thru Ctf Ser 06-AR11, CI 6-A-1 05/25/36 . Monthly 76.495 | 04/27/06 45669FAC Pass-Thru Ctf Cl 2-A-1 06/25/37 Monthly 110.731 | 04/27/07
45661KAE Pass Thru Ctf Ser 06-AR11, Cl 2-A-2 05/25/36 ..... Monthly 15.967 | 04/27/06 45669FAB Pass-Thru Ctf CI 1-X 06/25/37 ... .. Monthly 0001 | 04/27/07
45661KAD  Pass Thru Ctf Ser 06-ARLL, CI2-A-1 05/25/36 ... Monthly 16161 |04127/06 U5669FAA Pass-Thru CIf CI 1-AL 06/25/37 ... Monthly 120269 | 0427107
45661KAZ  Pass Thru Ctf Ser 06-ARLL, CI6-X 05/25/36 ... Monthly 0001 |04127106 Indymac Indx Mige Loan Tr 2007-AR13
45661KAV Pass Thru Ctf Ser 06-AR11, CI5-A-2 05/25/36 ....... Monthly 11706 | 04/27/06 456681AD Pass-Thru Ctf CI 3-X 0.25 07/25/37 . Monthly 0.001 | 05/30/07
45661KAY  Pass Thru Ctf Ser 06-ARLL, C16-A-2 05/25/36 . Monthly 7558 | 04127/06 456681AC  Pass-Thru CHf CI3-AL OT/25037 ... Monthly 17382 | 05130007
45661KAK Pass Thru Ctf Ser 06-AR11, Cl4-A-1 05/25/36 . Monthly 120.945 | 04/27/06 456681AE Pass-Thru Ctf Cl4-A-1 07/25/37 ... Monthly 204.385 | 05/30/07
45660GBC ~ Pass Thru Cif Ser 06-AR19, CI5-A-3 08/25/36 ..... Monthly 21.344 | 06/29/06 456681AF Pass-Thru Ctf Cl4-X 0.25 07/25/37 .. Monthly 0.001 | 05/30/07
45660GAC  Pass Thru Cif Ser 06-ARL9, CI1-A-3 08I25/36 ... Monthly 36446 |06129106 Indymac Indx Mige Loan Tr 2007-AR7
45660GAB  Pass Thiu Ctf Ser 06-AR1, C1 1-A-2 08125136 . Monthly 22801 |06/120106 45670CAA  Pass-Thru CHf CI 1-A-L 06/25/37 .. Monthly 93259 | 04127107
45660GAA  Pass Thiu Cif Ser 06-ARL9, C1 1-A-1 08/25/36 . Monthly 100 |06120106 45670CAB  Pass-Thru CHf CI1-X 06/25/37 .. Monthly 0001 |04127/07
45660GBB  Pass Thiu Cif Ser 06-ARL, CI5-A-2 08/25/36 . Monthly 142,093 | 06129106 45670CAD  Pass-Thru Cif CI2-X 0612537 ... Monthly 0001 |04127/07
45660GAK  Pass Thru Cif Ser 06-ARL, C14-A-2 08125136 . Monthly 1047 |06129106 45670CAC Pass-Thru Cif CI2-AL 06I25/37 .. Monthly 334527 | 04127107
45660GAH  Pass Thru Cif Ser 06-ARL9, CI3-A-2 08/25/36 ....... Monthly 16007 106129106

Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between
Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you

verify the current rating of any security or issuer in which you are interested. For standard abbrevia-
tions and symbols, see page 6.
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cusiP ISSUE RATINGD] | INTEREST DATES | MIL.$ | ISSUED cusip ISSUE RATING] | INTEREST DATES | MIL.$ | ISSUED
Indymac Indx Mtge Loan Tr 2007-AR9 Katonah V Ltd
45669YAE  Pass-Thru Cif CI2-X 04125/14 Ca Monthly 0001 | 04127107 48600RAB  FItRIBD CIA-2 0 05121/15 Aa3 FMAGN 21 |10 05/21/03
45669YAQ  Pass-Thru Cif CI1-X 04125/14 .. Caa3 Monthly 0.001 | 04127/07 48600RAD  FItRUBD CIB-2 0 05/21/15 Ba2 FMAEGN 21 |4 05/21/03
45660YAT  Pass-Thru CHf CI3-A2 06/25/37 . C Monthly 22,145 | 04127107 48600RAA  FItRBD CIA-L 0 052115 ........ . . .. Aaa FMAGN 21 [1845 [05/21/03
45669YAR  Pass-Thru Cif CIC-M 06/25/37 .. C Monthly 21645 | 04127/07 48600RAC  FItRtBD CIB-10 052115 ............cooivverreevnnn.... Ba2 FMAGN 21 |14 05/21/03
45669YAA  Pass-Thru Cif CI 1-A-1 06/25/37 . ... Caa3 Monthly 114435 | 0412707 Knox (Cnty of) TN Hith & Educ Fac Bd
45669YAC  Pass-Thru CHf CI2-A-L 062537 ................ ... Ca Monthly 80.39 | 0412707 499523VK  Bds Ser2008A 10/15/38.................cccoeeeeinni... Adl Monthly 30 05/13/08
IndyMac MBS Inc 499523VL  Bds Ser2008B 10/1538.......................cooenee... Adl Monthly 45 05/13/08
45661EEM  Pass Thru Cif Ser 2006-ARS, CI2-A2 05/25/36 ...... Monthly 35.706 | 03130106 Laguna Seca Funding | Ltd
45661ECM  Pass Thru Cif Ser 2006-ARS, CI 2-A-L 0525136 ... Monthly 321352 | 03130106 507238AA  Coll Nt CIAL O4/20/47...........coooveireeiiiieieeeen. C MJS&D 10 [250  [o3n2807
45661ECL  Pass Thru Cif Ser 2006-ARS, CI 1-A2 05125136 ... Monthly 23339 | 03130106 LB Commercial Conduit Morigage Trust
45661ECK  Pass Thru Ctf Ser 2006-ARS, I 1-A-L 05/25/36 ...... e Monthly 210.047 | 03/30/06 501773CY  Comm Mtg Pass Thru Ctf Ser1999-C1,CIF 6.41 06/15/31 ... Monthly 1975 | 05/26/99
IndyMac Mtg Ln Tr 501773CW  Comm Mtg Pass Thru Ctf Ser 1999-C, CIE 7.02 06/15/3L ... Monthly 316 | 05126199
45660HAB  Pass Thru Cif Ser 06-AR2L, CIA-2 08/25/36.................... C Monthly 23834 | 06128106 5017730C  Pass-Thru Cif Ser1999-C1, CIK 6.41 06/15/31 .. Monthly 79 | 0610199
Interstar Millennium Tr 501773DB  Pass-Thru Ctf Ser1999-C1,CIJ 6.41 06/15/31 . Monthly 2291 | 06110199
Pass Thiu Ctf Ser 2005-1G, CIB 03/01/38...................... A2 Mar 01 18979 | 04122105 LB-UBS Coml Mig Tr
Ischus Mezzanine CDO Il Ltd 52108H3Z  Coml Mig Pass Thru Cif Ser 2005-C2, CIQ 4.928 04/11/40 ... Monthly 487 |04112/05
46426XAA  Coll Nt CIA-L O7/30M46...................ooeeeiiinnree. C Monthly 39 | 06/20106 52108H3X  Coml Mig Pass Thru Ctf Ser 2005-C2, CIN 4.928 04/11/40 Monthly 4867 |04/12/05
J P Morgan Auto Receivables Tr 52108H3Y  Coml Mig Pass Thru CHf Ser 2005-C2, CIP 4.928 04/11/40. ... Monthly 4867 | 04/11/05
48124DAF  Coll Nt Ser2007-A,CIC 0 0217/14 ....... ... Aaa Monthly 1128 |02/15007 52108H3W  Coml Mig Pass Thru Ctf Ser 2005-C2, CI M 4.928 04/11/40 ... Monthly 2434 | 0411105
48124DAG  Pass-Thru CHf Ser 2007-A 0217/14.............. ... Aal Monthly 294 | 02015007 52100PAU  Pass Thru Ctf Ser 07-C6, CIA-MFL 07/11/40 Monthly 0 08/30/07
J P Morgan Chase Coml Mig Secs Corp 52100PAL  Pass-Thu Cfs Ser07-C6, CID 6.425 07/11/40.. . Monthl 33513 | 0830007
46625YUC  Pass Thru Ctf Ser 05-LDP4, CI A-M 4,999 10/15/42..... . Aa2 Monthly 267.707 | 09/29105 LB-UBS Coml Mg Tr 2007-C6 y
46625YUZ  Pass Thru Ctf Ser 05-LDP4, C1J 4.67 10/15/42 ... Monthly 10.039 | 09729105 52100PAX  Pass Thru Ctfs Ser 2007-C6, CIG 6.451 07/11/40 Monthly 33513 | 08130107
46625YVB  Pass Thru Cf Ser 05-LDP4, CIK 4,67 10/1542 ... . C Monthly 13.386 | 09729105 52100PAK  Pass Thru Cifs Ser2007-C6, CIC 6.415 07/1/40 Monthly 37.237 | 08130107
46625YUT  Pass Thru Cif Ser05-LDP4,CIF 10/15/42 .. Monthly 40,156 |09129/05 52100PA)  Pass Thru Ctfs Ser2007-C6, CIB 6.425 07/11/40 ... Monthly 33513 | 0830107
46625YUX  Pass Thru Ctf Ser05-LDP4, CIH 10/15/42. . Monthly 30.117 | 09129105 52109PAM  Pass Thru Cifs Ser2007-C6, CIE 6.425 07/11/40 Monthly 29.789 | 08/30/07
46625YVH  Pass Thru Ctf Ser 05-LDP4, CIN 467 10/15/42.................. Monthly 3346 | 09129105 52100PAH  Pass Thru Ctfs Ser 2007-C6, CI AJ 6.425 07/11/40. . Monthly 156.395 | 08130107
46625YUH  Pass Thru Ctf Ser05-LDP4,CIC 10/15/42....... ... Bal Monthly 23.424 | 09129105 52100PAG  Pass Thru Ctfs Ser 2007-C6, CI A-M 6.114 07/11/40 . Monthly 227.893 | 08130107
46625YUR  Pass Thru Ctf Ser05-LDP4,CIE 10/15/42.. ... Caal Monthly 23.424 | 09129105 52100PAN  Pass Thru Ctfs Ser 2007-C6, CIG 6.425 07/L1/40 ... Monthly 2979 | 08130107
46625YUV  Pass Thru Ctf Ser05-LDP4,CIG 10/15/42 . ... Ca Monthly 26.771 | 09/29/05 LB-UBS Commercial Mortgage Trust
46625YUJ  Pass Thru Ctf Ser05-LDP4, CID  10/15/42. . . B2 Monthly 46849 |09129/05 52108HBR  Comml Mig Pass-Thru Cif Ser 2000-C4, CIG 8.5 07/15/32 Monthly 12.489 | 09128100
46625YUE  Pass Thru Cif Ser 05-LDP4, CIA-J 5.04 10/15/42 . A2 Monthly 204.127 | 09129105 52108HBV  Pass-Thru Ctf Ser2000-C4, CIL 6.89 07/11/32 .. Monthly 749 | 09128100
46625YVF  Pass Thru Cif Ser 05-LDP4, CIM 4.67 10/15/42. Monthly 6.693 | 09/20105 52108HBT  Pass-Thru Ctf Ser 2000-C4, C1J 6.89 07/11/32 . Monthly 12.488 | 09/28/00
46625YVK  Pass Thru Ctf Ser05-LDP4, CIP 4.67 10/15/42 ....... Monthly 10.039 | 09/29105 52108HBS  Pass-Thru Ctf Ser2000-C4, CIH 6.89 07/11/32 . Monthly 22479 | 09/28/00
46625YVD  Pass Thru Cf Ser 05-LDP4, CIL 467 10/15/42 ... .. C Monthly 13385 | 09/29105 52108HBU  Pass-Thru Cif Ser 2000-C4, CIK 6.89 07/11/32 . Monthly 7.493 | 09128100
46625YUG  Pass Thru Ctf Ser 05-LDP4, CIB 5.129 10/15/42 ... ... . Baa2 Monthly 50.196 | 09129105 Lehman XS Tr
46625YQ8  Pass Thru Ctf Ser06-LDPS, CIE 04/15/43 .. Monthl 21421 | 03130006 525221GQ  Pass Thru Cif Ser 2005-ON, CI 2-AL 01/25/36 .. Monthly 0001 |12/30005
46625YR5  Pass Thru Cif Ser 06-LDPG, CIK 04/15/43. . Month|§ 1071 | 03130006 525221GM  Pass Thru Cif Ser 2005-ON, CI 1-AL 01/25/36 .. Monthly 718.009 | 12130105
46625YQ9  Pass Thru Ctf Ser06-LDPS, CIF 04/15/43 .. Monthly 29.454 | 03130106 525221GP Pass Thru Ctf Ser 2005-ON, CI 1-A3 01/25/36 . Monthly 128643 | 12130105
46625YR4  Pass Thiu CHf Ser 06-LDP6, CIJ 04/15/43 Monthly 10711 | 03130106 525221GR  Pass Thru Ctf Ser 2005-ON, CI 2-A2 01/25/36 . Monthly 0001 | 12130005
46625YQ6  Pass Thru Cf Ser 06-LDP6, CID 04/15/43........... Monthly 34808 | 03130106 525221GN  Pass Thru Ctf Ser 2005-9N, CI 1-A2 01/25/36 .. Monthly 26327 | 12130005
46625YP9  Pass Thru CHf Ser 06-LDP6, CIA-M 04/15/43 .. ... Aa2 Monthly 214.208 | 03130106 525221HE  Pass Thru Cif Ser 2006-2N, Cl 2-A2A 02/25/36. Monthly 4408 |013106
46625YR3  Pass Thru Cif Ser 06-LDPG, CIH 04/15/43. . . C Monthly 2142 | 03130006 525221HF  Pass Thru Cif Ser 2006-2N, CI 2-A2B  02/25/36. Monthly 10 0131/06
46625YR2 Pass Thru Cif Ser 06-LDPG, CIG 04/15/43 . . C Monthly 21421 | 03130006 525221HD  Pass Thru Cif Ser 2006-2N, CI 2-AL 02/25/36 .. Monthly 446,691 | 01/31/06
46625YQ2  Pass Thru Ctf Ser 06-LDPG, CIA-J 04/15/43 . .. Baal Monthly 163.333 | 03130106 52524LAB  Pass Thru Ctf Ser 2007-2N, CI 1-A1B 02125/37.. Monthly 74094 | 013107
46625YQ5  Pass Thru Cif Ser06-LDPG, CIC 04/15/43............ ... Ba2 Monthly 18743 | 03130106 52524LAF  Pass Thru Cif Ser 2007-2N, CI 3-A2 02/25/37 . Monthly 148,039 | 01/31/07
46625YQ4  Pass Thru Ctf Ser06-LDPS, CIB 04/15/43. . ... Baa3 Monthly 48.197 |03130/06 52524LAW  Pass Thru Cif Ser 2007-2N, CI 2-AX 02/25/37... Monthly 0001 | 01/3/07
46625YR6  Pass Thru Ctf Ser 06-LDP6, CIL 04/15/43........... .. C Monthly 5355 | 03/30006 52524LAA  Pass Thru Cif Ser 2007-2N, CI 1-A1A 02/25/37. Monthly 222282 | 01/31/07
J P Morgan Chase Commercial Mortgage Securities Corp 52524LAD Pass Thru Ctf Ser 2007-2N, CI 2-A 02/25/37 ... Monthly 375.864 | 01/31/07
46625M3X  Pass-Thru CHf Ser2004-C2, CIF 0 0S/15/4L . .................... Bal Monthly 11644 | 05/12004 52524LAG  Pass Thru Ctf Ser 2007-2N, CI3-A3 02/25/37 .. Monthly 175|037
46625M3R  Pass-Thru Cif Ser 2004-C2, CID 0 05/15/41 Monthly 2458 | 05/12004 52524LAC  Pass Thru Cif Ser 2007-2N, CI 1-AX 02/25/37. Monthly 0001 |0131/07
46625M4K  Pass-Thru CHf Ser 2004-C2, CIM 5.443 05/15/41 Monthly 3881 | 05/12004 52524VAE  Pass Thru Cif Ser 2007-15N, CI 1C-A2 08/25/37. Monthly 57331 | 07/3107
46625M4M  Pass-Thru Cif Ser 2004-C2, CIN 5.443 05/15/41. ... Monthly 2588 | 05/12004 52524VAK  Pass Thru Cif Ser 07-15N, CIAF2 08/25/37 ....... Monthly 0001 | 07/3/07
46625M4H  Pass-Thru Cif Ser 2004-C2, CIL 5.443 05/15/41 ... Monthly 2587 | 0512004 52524VAF  Pass Thru Cif Ser 2007-15N, CI 1C-A3 08/25/37 Monthly 23574 | 073107
46625M4D  Pass-Thru Cif Ser 2004-C2, C1J 5.443 05/15/41 ... .. Monthly 6.469 | 05/12004 52524VAL  Pass Thru Ctf Ser 07-15N, CIAF3 08125/37 ....... Monthly 0001 |0731/07
46625M4B  Pass-Thru CHf Ser 2004-C2, CIH 0 05/15/41 ... Monthly 11643 | 05/12004 52524VAG  Pass Thru Ctf Ser 2007-15N, CI 2-AL 08/25/37 . Monthly 380.868 | 07/31/07
46625M3Z  Pass-Thru CHf Ser 2004-C2, CI G 0 05/15/41 Monthly 7762 | 05/12004 52524VA) Pass Thru Cif Ser 2007-15N, CI 2-A3 08/25/37 Monthly 57.987 | 073107
46625M35  Pass-Thru CHf Ser 2004-C2, CIE 0 05/15/41, Monthly 9.056 | 05/12004 52524VAH  Pass Thru Cif Ser 2007-15N, CI 2-A2 08/25/37 Monthly 141,018 | 0713107
46625M4P  Pass-Thru Ctf Ser2004-C2, CIP 5.443 05/15/41 . ... e Monthly 2587 | 05/12004 525221HB  Pass Thru Cif Ser 2006-2N, CI 1-A2 02/25/46 .. Monthly 352,698 | 01/31/06
46625M4F  Pass-Thru Ctf Ser 2004-C2, CIK 5.443 0/15/41 . ... ..... Caa2 Monthly 5175 | 05/12004 525221HC  Pass Thru Cf Ser 2006-2N, CI 1-A3 02125046 .. Monthly 169.936 | 01/31/06
46625MKN  Sub Comm Mtg Pass Thru CHf Ser02-CIBC4, CIC 6.45 05/12134 ... Aa2 Monthly 3395 | 04124102 525221HA  Pass Thru Ctf Ser 2006-2N, CI 1-AL 02/25/46 .. Monthly 961.906 | 01/31/06
JP Morgan Alternative Loan Tr Series 2008-R2 525221KR Pass Thru Ctf Ser 2006-4N, Cl A2-A 04/25/46. . Monthly 240 03/31/06
466306AA  Pass-Thru Ctf CIA-L 6 06125038 ............................. Caa3 Monthly 148.075 | 0710908 525221KS  Pass Thru Ctf Ser 2006-4N, CIA2-B 04/25/46... Monthly 75644 | 03/31/06
JP Morgan Chase Coml Mtg Secs Corp 2002-CIBC4 525221KQ  Pass Thru Cif Ser 2006-4N, CI AL-D2 04/25/46. . Monthly 65 03/31/06
46625MKP  Sub Comm Mtge Pass-Thru Ctf Ser02-CIBC4,CID 6.532 05/12/34 A2 Monthly 9.99 04124102 525221KU Pass Thru Ctf Ser 2006-4N, Cl A3-A 04/25/46 .. Monthly 200 03/31/06
46625MKS Sub Var Rt Comm Mtge Pass-Thru Ctf Ser02-CIBC4,CIE 05/12/34 Ba2 Monthly 2397 | 04/24/02 525221KM Pass Thru Ctf Ser 2006-4N, CI A1-C1 04/25/46 . Monthly 207.014 | 03/31/06
JP Morgan Chase Coml Mtg Secs Corp 2007 525221KN  Pass Thru Ctf Ser 2006-4N, CIAL-C2 04/25/46 . Monthly 23001 [03/31/06
46630VBE  Pass-Thru Ctf SerCIBC19,CIE 02/12/49 .. Monthly 4913 105130107 525221KL  Pass Thru Ctf Ser 2006-4N, CI AL-B2 04/25/46 . Monthly 18.737 [03131/06
46630VBF  Pass-Thru Ctf SerCIBC19, CIF 02/12/49. Monthly 3685 [ 05/30/07 525221KT  Pass Thru Ctf Ser 2006-4N, CIA2-C 04/25/46 ... Monthly 28194 [03/31/06
46630VBG  Pass-Thru Ctf SerCIBC19, CIG 02/12/49 Monthly 4095 | 0513007 525221KP  Pass Thru Ctf Ser 2006-4N, CIAL-DL 04125/46. . Monthly 58508 | 03/31/06
46630VBL  Pass-Thru Ctf Ser CIBC19, CIL 02/12/49. Monthly 819 [05/30/07 525221KK  Pass Thru Ctf Ser 2006-4N, CIAL-B1 04/25/46 . Monthly 164.964 | 03/31/06
46630VBP  Pass-Thru Ctf SerCIBC19,CIP 02/12/49 .. Monthly 409 105130007 525226A)  Pass Thru Ctf Ser 2006-12N, CI 1-A3A2A 08/25/46 . Monthly 178.869 | 07/31/06
46630VAP  Pass-Thru Ctf Ser CIBC19,CIC 02112/49 .. Monthly 3685 [05/30/07 525206AD  Pass Thru Cif Ser 2006-12N, CI 1-A2A1 08/25/46 Caa2 Monthly 180 [07/31/06
46630vBJ  Pass-Thru Ctf Ser CIBC19, CIJ 02/12/49. Monthly 4095 05130107 525226AH  Pass Thru Ctf Ser 2006-12N, CI 1-A3A1B 08/25/46 . C Monthly 22223 |07/31/06
46630VBK  Pass-Thru Ctf Ser CIBC19, CIK  02112/49 .. Monthly 819 [05/30/07 525226AL  Pass Thru Cif Ser 2006-12N, CI 1-A4A 08/25/46. Ca Monthly 22275 |07/31/06
46630VBM  Pass-Thru Ctf Ser CIBC19, CIM 02/12/49 .. Monthly 1638 [ 05/30/07 525226AG  Pass Thru Cif Ser 2006-12N, CI 1-A3ATA 08/25/46 . Ca Monthly 200  [07/31/06
46630VBN  Pass-Thru Ctf Ser CIBC19, CIN 02/12/49 Monthly 819 [05/30/07 525226AM  Pass Thru Ctf Ser 2006-12N, CI 1-A4B 0825046 ... Monthly 2475 [07/31/06
46630VAN  Pass-Thru Ctf Ser CIBC19,CIB 02112/49 .. Monthly 2451 | 05/30/07 525206AP  Pass Thru Cif Ser 2006-12N, CI 2-A1B 08/25/46.... Monthly 46586 | 07/31106
46630VBH  Pass-Thru Ctf Ser CIBC19,CIH 02/12/49 .. Monthly 3276 [ 05/30/07 525206AN  Pass Thru Ctf Ser 2006-12N, CI 2-ALA 08/25/46 Monthly 419.278 | 07/31/06
46630VAQ Pass-Thru Ctf SerCIBC19,CID 02/12/49 ........... ..... B3 Monthly 3276 | 05/30/07 525226AK Pass Thru Ctf Ser 2006-12N, CI 1-A3A28 08/25/46 . Monthly 76,658 | 07/31/06
JP Morgan Chase Commercial Mige Sec Corp 2007-CI 52526AF  Pass Thru Ctf Ser 2006-12N, CI 1-A28 08/25/46. Monthly 23198 | 07/31/06
46630VAF  Pass-Thru CHf CI A-LA 5.747 02112/49 ... . Monthly 595.708 | 06/14/07 S2524VBB  Pass Thru Cif Ser 07-15N, Cl4-ALG 08/25/47 Monthly 0001|0707
46630VAL  Pass-Thru CHf CI A-) 5,747 02112/49 Monthly 262.048 | 06/14/07 52524VBF  Pass Thru Cif Ser 07-15N, CI4-ALIC 08/25/47 . Monthly 0001 | 07/3/07
46630VAH  Pass-Thru CHf C1Q 5,47 0211249 Monthly 12.284 1 06/14/07 52524VBH  Pass Thru Cif Ser 07-15N, CI4-ALIE 08/25/47 . Monthly 0001 |073L07
46630VAE  Pass-Thru Cif CIA-SB 5.73 02/12/49 ... Monthly 117589 | 06/14/07 52524VAM  Pass Thru Cif Ser 2007-15N, CI 3-AL 08/25/47 . Monthly 332519 | 07/31/07
46630VA)  Pass-Thru Cif CI A-M 5747 02112149 ... Monthly 327,561 | 06/1407 52524VBG  Pass Thiu Ctf Ser 07-15N, CI4-ALID 08/25/47 . Monthly 0001 |0731/07
46630VAD  Pass-Thiu Cif CI A-4 5,747 02/12149 ETTOTOT Monthly 1195.03 | 06/14/07 52520VAU  Pass Thru Cif Ser 2007-15N, CI 4-AX 08/25/47 Monthly 000t o707
JP Morgan Chase Commercial Mige Secs Corp 52504VAY  Pass Thru Ctf Ser 2007-15N, CI 4-A1D 08/25/47. Monthly 0001 | 0713107
46625MKW  Sub Comm Mtg Pass-Thru Ctf Ser 2002-CIB, CIJ 6.155 05/12/34... C Monthly 3994 | 04129002 52524UAN  Pass Thru Cif Ser 2007-I5N, C1 342 08125047 . Monthly 221679 | 0713007
46625MKU  Sub Comm Mtg Pass-Thru Cif Ser 2002-CIB, CIG 6.155 05/12/34  Ca Monthly 13981 | 04129102 5254VBD  Pass Thru Cif Ser 07-15N, CI4-ALIA 0825147 Monthly o001 |omavior
46625MKV  Sub Comm Mtg Pass-Thru Cif Ser 2002-CIB, CIH 6.155 05/12/3  C Monthly 11984 | 04120102 S254VAP  Pass Thiu Cif Ser 2007-I5N, CI 3AX 08125047 Monthly o001 |o7mor
46625MKT  Sub Var Rt Comm Mig Pass-Thru Ctf Ser2002-CIB, CIF 05/12/3  Caa3 Monthly 11984 | 04120102 52524VAQ  Pass Thru Cff Ser O7-15N, CI 4-AL 08125047 ... Monthly 640.320 | 0731107
JP Morgan Mige Tr Series 2008-R3 52520VBK  Pass Thiu Ctf Ser 07-15N, CI 4-ALIG 08/25/47 Monthly 0001 |073107
46632YAB Jpza;;;w‘;fﬁsiﬁi 21010%658 """""""""""""""""""" c Monthly 4776 | 11124108 5254/BC  Pass Thiu CHf Ser 07-I5N, CI 4-AIH 0BI25/T7... Monthly 0001|0737
4663308 PassThiu Cf CI 1-A2 0312637 . Ca Monthly 5303 |12019008 AL i O Ser 2007 190, L 0D oot monm:y poeroll Rl
46633AMA  Pass-Thru CHf CI1-A-L 03126137 ... . Baal Monthly % 121008 ass Thru Cff Ser 2007-15N, C1 4+-A3 08125047 ontn’y 92761 | 07181107
M ICB T 52524VAS  Pass Thru CHf Ser 2007-15N, CI 4-A28 08/25/47 Monthly 18552 | 0713107
Pase Thiu Gt CIF 043013 ... Ba3 Monthly w  |omoucs 52524VAV  Pass Thru CHf Ser 2007-15N, CI 4-ALA 08/25/47 Monthly 0001 |0731/07
Pass Thiu Gt 1D 043013 Bal Monthly 150 | o7iowos 52524VBL  Pass Thru Cif Ser 07-15N, CI4-ALIH 08/25/47 .. Monthly 0001 | 073107
Pass Thiu Cff GIE. 043013 Ba2 Monthly w0 |o7owes 52524VAX  Pass Thru Cif Ser 2007-15N, CI4-ALC 08/25/47. Monthly 0001 | 0731007
JPMorgan Auto Receivables Trust 52524VBE  Pass Thru Cif Ser 07-15N, CI A-ALIB 08/25/47 . Monthly 0001 | 0731/07
481238AF  Col Notes Ser 2006-A,CIC 5,61 12015/14. ..................... Aal Monthly 203 |oor2006 S2524YAH  Pass Thru Cts Ser 2007-12N, CI 23 07I25037 ... Monthly 3752 | 0620007
Jupier High Grade CDO V L 52524YAF  Pass Thru Ctfs Ser 2007-12N, CI2-A1 07/25/37 ... Monthly 232912 | 06129107
16206XAA  Col U 0328552 ... c Monthly w0 |owsior 52524YAL  Pass Thru Ctfs Ser 2007-12N, CI3-A2 07/25/37 Monthly 46818 06129007
K Mart Funding Corp 52524YAM  Pass Thru Cifs Ser 2007-12N, CI3-A3 07125037 ... . Monthly 18891 | 06129107
48258WAG  SecdBD CIG O7I0L/18...........eeeeerccvveeeeeeinnnnee. C — 2093 108122194 52524YAG  Pass Thru Ctfs Ser 2007-12N, CI2-A2 07125137 ... Monthly 83.857 | 06/29/07
Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’sC] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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AMT. AMT.
MOODY'S ISS. MOODY'S ISS.
cusip ISSUE RATINGC | INTEREST DATES | MIL$ | ISSUED cusip ISSUE RATINGC | INTEREST DATES | MIL$ | ISSUED
Lehman XS Tr 57583RWD  Bds Ser2008U-6E 100042 .........oovoiiiiiiiiiine, Aal Monthly 6268 |05/16108
52524YA)  Pass Thiu Ctfs Ser 2007-12N, CI 2-AX 07125137 .. Caa3 Monthly 0001 |06129/07 Maxim High Grade CDO | Ltd
52524YAK  Pass Thiu Ctfs Ser 2007-12N, CI3-AL 07/25/37 .. . Caa3 Monthly 123.204 | 06129107 ST7749AA  Coll NECIA-L 0058, oo c Monthly 0 1221106
52524YAD  Pass Thiu Ctfs Ser 2007-12N, CI 1-A38 07125047 ... Monthly 23,992 | 06129107 Maxim High Grade CDO Il Ltd
52524YAB  Pass Thiu Ctfs Ser 2007-12N 0725047 ........... Monthly 107.726 | 0612907 S77751AA  Coll Nt 10106153 . Monthly 1200 |03/28107
52524YAC  Pass Thru Cifs Ser 2007-12N, CI 1-A3A 07/25/47 ... Monthly 215.925 | 06/29/07 McKinley Funding Ill Ltd
52524GAX  Pass-Thru Ctf Ser 2007-7N, CIAX 03/25/12......... Monthly 0001 [05/31/07 58162QAA  Coll Nt CIA-L 12/0B/46 . ...... ..o c Monthly 1230 [11/30/06
525229AH  Pass-Thru Ctf Ser 2006-10N, CI 1-A4B 06/25/36 . Monthly 2147 | 06/30/06 MD Hith & Higher Edl Facs Auth
525229BD  Pass-Thru Ctf Ser 2006-10N, CI 2-AL 06/25/36. .. Monthly 118.804 | 06/30/06 574217Y2  Bds Ser2008 07/01/35 ... Monthly 736 [07/09/08
525000AG  Pass-Thru Ctf Ser 2006-10N, CI 1-A4A 06/25/36 ... Monthly 19.329 | 06/30/06 57421707 Bds Ser 2008A 07/01/41. Monthly 50 05/30/08
525229BE  Pass-Thru Ctf Ser 2006-10N, CI2-A2 06/25/36....... Monthly 145.933 | 06/30106 574217V3  Bds Ser2008E 07/01/41. Monthly 55 05130/08
525201AB  Pass-Thru Cff Ser 2006-GP2, CI1-A1B 06/25/46 .. .. C Monthly 16974 | 05/31/06 ME Hith & Higher Edl Facs Auth
525227AF  Pass-Thru Ctf Ser 2006-GP2, CI 1-A38 06/25/46 ... .. C Monthly 11714 | 053106 560425W4  Bds Ser 2008A 07/01/36. Monthly 107.18 | 05/22/08
525227AN  Pass-Thru Ctf Ser 2006-GP2, CI3-A2 06/25/46. .. C Monthly 44076 |05131/06 560425W5  Bds Ser 20088 07/01/36. - Monthly 25.985 | 06/18/08
55227AL  Pass-Thru Cif Ser 2006-GP2, CI2-A2 06/25/46. e Monthly 26509 |05/31/06 Merill Lynch Alternative Nt Asset Tr
525221A)  Pass-Thu Ci Ser 2006-GP2, CI1-ASB 0GI25/46 ... . C Monthly 8 [os/3106 53024HAD Meﬁﬁyﬁﬁur\% S 200TAS QST oo G Monthly 54072 (Dafa0i07
525201AE  Pass-Thru CHf Ser 2006-GP2, CI1-A3A 06125046 ... .. Ca Monthl 105.431 | 05131106
505227AP  Pass-Thiu Cif Ser 2006-GP2, CI3-A3 06/25/6. ... . C Monthli 14023 05131106 S9023CAB  Pass Thru Cif Ser 2006-A3, ClI-A-L 05/25/36 . Monthly 8073 |05/31/06
525227AD  Pass-Thru Cif Ser 2006-GP2, CI 1-A2B 06/25/46 ... . C Monthly 664 |05/3106 SHZ2CAC  Pass Thru CHf Ser 2006-A3, CllI-A-2 05/25/26 . Monthly 997 | 05/31/06
52529AD  Pass-Thu Cif Ser 2006-10N, CI 1-A2B 0712546 . .. Caa2 Monthly 16848 | 06/30106 59023CAA Me;msincquﬁgnm ﬁoaf‘ﬁiec" 'Tf 05125136 .. Monthly 71226 05131106
525200AF  Pass-Thru Cif Ser 2006-10N, CI 1-A3B 0725046 ... . C Monthly 50575 | 06/30106
525029AC  Pass-Thiu Cif Ser 2006-10N, CI 1A2A 07125046 .. . (8;1 Monthly 151,636 | 06130106 59024iAB Mesmsiym‘ U Ser 200K DAZST ovevseeee Monthly 142125 | 04130007
52522DAN  Pass-Thru Cif Ser 2006-16N, CI 1-A4B 11/25/46 ... . Monthly 11 [0912906
5252DAF  Pass-Thiu CHf Ser 2006-16N, CI 1-A32ALU 11125146 .. Ca Monthly 149245 [09129106 T e LD ! mimi fiopel boperdd
52520DAE  Pass-Thru Cif Ser 2006-16N, CI 1-A28 11/25/46 ... . C Monthly 15334 | 09129106 e Lynch Alermative Nt Aset Tr - g
52522DAH  Pass-Thiu Cif Ser 2006-16N, CI 1-A32A2 11/25/46 . .. C Monthly 7497 | 09129106 ) a1 o
52520DAG  Pass-Thru CIf Ser 2006-16N, CI 1-A32A1 11/25/46 . . Ca Monthly 14245 | 09129106 SS0Z3MAE Me::ﬁymﬁl:zlsgomjgfﬁ[) OUBSET v ¢ Monthly 66649 102008107
52520DAL  Pass-Thiu Cif Ser 2006-16N, CI 1-A3L 11/25/46...... . Ca Monthly 150 [0912906 SO04HAC  Pass Thiu OF Ser 2007-A3 GASIST .. r oo Monthly w062 |ouso0
52520DAQ  Pass-Thiu CHf Ser 2006-16N, CI2-A 1125046 ... . Ca Monthly 694913 | 09129106 SO023MAB  Pass-Thru Of Sor 2007-AL O A28 OU2SHT Monthly 313,025 | 02109107
52522DA)  Pass-Thru Cif Ser 2006-16N, CI 1-A328 11/25/46 Monthly 16661 | 09129106 SO023MAT  Pass Thru Ci Ser 2007-AL CIA3 OLSAT .. Monthly 100 |oaaio7
:éggm” ’;::m: gg g:; ;gggigr’jg: i_’ﬁgglél/ﬁggm: mgm:i igg ggggl’gg 59023VIAD  Pass-Thru Cif Ser 2007-AL, CIA-2C 01/25/37. . Monthly 117.164 | 0210907
e e oAl o Monthly i b 59023MAA  Pass-Thru Cif Ser 2007-A1, CIA-L OU25/37................... Monthly 68.226 | 02109107
T TS i N B |mme | smawe e cssemoa onas tason G | Moy oo o
52524VBA  Pass Thiu Ctf Ser 2007-15N, CI4-ALF 0B25/47 ... montmy 0001 |0731/07 SOZMFAE  Pass-Thiu OF Ser 2007-A2 03125687 Monthly 15097 | 0330007
Z;éﬁj::ﬁ” g:zzi:x gg :s; ggg;:m gggzl’:; TR Mgmh|§ gﬁogéz gggg;g; 50024FAG  Pass-Thru CHf Ser 2007-A2 03/25/37 ... Monthly 46521 | 03130007
o 50024FAD  Pass-Thru Cif Ser 2007-A2 03/25/37 ... Monthly 256,019 | 03130107
S2524HA8 - Pass-Thu Cif Ser 2007-4N 03125147 Monthly 7820403130007 SO04FAC  Pass-Thru Cif Ser 2007-A2 03125637 Monthly 18359 (03130007
gg:ﬁj:ﬁg ﬁzzzﬁ:’rﬁ g‘; 2:: gggzm gygzﬁ; mg:;mi éooom gggg;g; 50024FAB  Pass-Thru CIf Ser 2007-A2 03/25/37 . Monthly 165.226 | 03130107
" - e - Merrill Lynch First Franklin Mortgage Loan Tr
S momma e T el B — ¢ | o foom
o mmacmues N A B i i
3 - - - Merrill Lynch Mtg Inv Tr
52524HAH  Pass-Thru Ctf Ser 2007-4N  03/25/47 .. Monthly 212.045 (03/30/07 50020UK)  Pass Thru Ctf Ser2004-5L2, CIB2 06/25/35 ... ............... Monthly 409 |10/29004
52524HAG  Pass-Thru Cif Ser 2007-4N 03/25/47 ... . Monthly 0001 | 03/30/07 50020UKH  Pass Thru Ctf Ser 2004-SL2, CIB-1 06/25/35 ... Monthly 532 |10/29004
Lehman XS Tr Series 2005-7N 50023CAK  Pass Thru Ctf Ser 2006-A3, CI VI-A-L 05/25/36. Monthly 55,715 | 05/31/06
525221EN  Pass-Thru Cif CI1-A1B 12125135 ............................. Ca Monthly 418,656 |11/30/05 SO23CAF  Pass Thiu Cif Ser 200643, CI IV-A-1 05/25/36 Monthly 52002 | 05131106
52521ET  Pass-Thru Cif CI3-A1 12/25/35 ... Monthly 336.426 | 11/30105 59023CAH  Pass Thru Ctf Ser 2006-A3, CI V-A-1 05/25/36 . Monthly 39.359 | 05/31/06
525221ER  Pass-Thru Cif CI2-AL 12125035 ... Monthly 334,524 | 11/30005 59023CAL  Pass Thiu Ctf Ser 2006-A3, CIVI-A-2 05/25/36. Monthly 6.191  [05/31/06
525221EQ  Pass-Thru Cif CI1-A3 12/25/35 Monthly 196.245 | 11/30005 59023CAJ  Pass Thru Ctf Ser 2006-A3, CIV-A-2 05/25/36 .. Monthly 4373 | 0513106
525221EM  Pass-Thru Ctf Cl 1-A1A 12125/35 Monthly 627.987 [ 11/30/05 50023CAE  Pass Thru Ctf Ser 2006-A3, CI ll-A-2 05/25/36 .. Monthly 19.395 [ 05/31/06
525221ES  Pass-Thru Ctf CI2-A2 12/25/35 . Monthly 52.269 (11/30/05 50023CAD  Pass Thru Ctf Ser 2006-A3, CI1II-A-1 05/25/36 . Monthly 174557 | 05/31/06
525221EP  Pass-Thru Ctf Cl 1-A2A 12/25/35 Monthly 209.328 (11/30/05 50023CAG  Pass Thru Ctf Ser 2006-A3, CIIV-A-2 05/25/36. Monthly 5899  [05/31/06
525221E  Pass-Thru Cif CI3-A2 12/25/35 ... Monthly 40792 | 1130005 59021BAN  Pass Thru Ctf Ser 2006-SL2, CIG 05/25/37 ... Monthly 0 08108/06
S5220AE Le*‘;‘a" ’;ﬁ chsﬂegﬁéi%éfg/% Morthly w510 |10t 59021BAA  Pass Thru Ctf Ser 2006-SL2, CIA 05/25/37 ... Monthly 17418 | 08108106
ass-Thru e Merrill Lynch Mtg Investors Tr
52522GAB  Pass-Thiu Cif CI A2A 12125136 Monthly 188.095 | 11/30/06 59023NAW  Pass Thru Ctf Ser 2006-AF2, CIPO 09/25/37 Monthly 2289 [10131/06
52522GAC  Pass-Thru Cif CIA3 12/25/36. .. Monthly 195 [11/30006 59023NAV  Pass Thru Ctf Ser 2006-AF2, CI10 6.25 09/25/37 Monthly 0001 [10/31/06
52522GAR  Pass-Thru CHf CIALB 12/25/36 . Monthly 67.464 [ 11/30/06 50023NAA  Pass Thru Ctf Ser 2006-AF2, CIAV-1 09/25/37 .. Monthly 125.408 [10/31/06
Lefman XS Tr Series 2007-15N 59023NAR  Pass Thru Ctf Ser 2006-AF2, CI AF-3 6.25 09/25/37 . Monthly 4201 |103106
52524VAD  Pass-Thu Cif CI1C-AL 08/25/37 Monthly 154841 | 07/31/07 59023NAQ  Pass Thru Ctf Ser 2006-AF2, CI AF-2 6.25 09/25/37 . Monthly 100 |10/3106
52524VAA Pass-Thru Cif CI1-AL 08/25/37 . Monthly 150189 |07/31/07 59023NAB  Pass Thru CIf Ser 2006-AF2, CI AV-2A 09125/37 ... Monthly 117.005 | 1013106
52524VAB  Pass-Thru Cif CI1-A2 08/25(37 ... Monthly 55609 | 07/31/07 59023NAC  Pass Thru Cif Ser 2006-AF2, CI AV-28 09/25/37 Monthly 35183 |10131/06
52524VAC  Pass-Thru Cif CI1-A3 08/25/37 ... Monthly 22866 | 07/3L/07 59023NAD  Pass Thru Cif Ser 2006-AF2, CI AV-2C 09125037 .. Monthly 41366 | 10/31/06
Lehman XS Tr Series 2007-7N 59023NBD  Pass Thru Cif Ser 2006-AF2, CI AV-2D 09/25/37 ... Monthly 18676 | 10131106
525246A)  Pass-Thru Clf CI2-AIB O6I25/47 ... Monthly 7401 | 05131/07 50023RA]  Pass-Thu Cif Ser 2006-AFL, CI AV-2A 08/25/36 . Monthly 177.942 | 09120106
52524GAB  Pass-Thru CHf CI 1-ALB 0612547 . Monthly 266.271 { 05/31/07 59023RAB  Pass-Thru Cif Ser 2006-AF1, CI AF-2A 6.25 08/25/36 . ... .. Monthly 68555 |09/29/06
S2524GAL  Pass-Thru CHf CI2-A2B 06125147 ......... Monthly 7401 {05/31/07 50023RAG  Pass-Thru Cif Ser 2006-AFL, CI AV-1A 0B/25/36 ... Monthly 93791 |09120106
52524GAH  Pass-Thru CHf CI 2:A1A 06125147 Monthly 296,038 ( 05/31/07 59023RAM  Pass-Thru Cif Ser 2006-AF1, CI10 6.25 08/25/36 Monthly 0001 |09129/06
525246AA - Pass-Thru Cif CI 1-ALA 06/25/47 Monthly 680565 05/31/07 SO023RAE Pass-Thiu Cif Ser 2006-AFL, CI AF-3A 6.25 08/25/36 Monthly 88,739 09120106
52524GAW  Pass-Thru CHf C11-A3 06125047 ... . Monthly 129,955 | 05/31/07 50023RAD  Pass-Thru CIf Ser 2006-AF1, CI AF-2C 6.25 08/25/36 .. Monthly 7616 | 0912006
52524GAK Leh:‘a;:';hs’“wcu’;” ZAA QBI25IAT. .o Monthly 206,039 { 05/31/07 50023RAF Pass-Thru Ctf Ser 2006-AFL, CIAF-3B 6.25 0B/25/36 . ... Monthly 112 [09120006
50023RAH  Pass-Thru CHf Ser 2006-AF1, CIAV-1B 08/25/36 ... Monthl 4936 (09129006
ez ::zz?;:: (c:g Serz0r I, g"‘:’:ii %:’12255’,2 e gaa3 mgm:i oo g;gﬂg; 50023RAA  Pass-Thiu Cif Ser 2006-AFL, CI AF-L 5.75 08125136 . Monthli 102615 | 09120106
52525BAG  Pass Thru CIf Ser 2007-16N, CI3A2 09125047 . Monthly 50431 [0831107 :gg;:s:g Esswm ggg”ggggﬁgg:ﬁ;g Gozaézgﬁgm. mgm:y ég%g gggg,’g:
52525BAD  Pass Thiu Ctf Ser 2007-16N, CI2-A2 09I25/47 . Monthly 509.257 | 0831107 Memnsf}ncwmg e L CATEB y ’
52525BAH  Pass Thiu Cf Ser 2007-16N, CI3-A3 09125/47 . Monthly 22752 |0813L07 S0020UYA  Pass Thiu i Ser 2005-5L2, CIM2 12025035 ..o, Monthly 2902 | 062805
:;2;:525 ;::: m‘ gg 2:: ;gg;igxgl' i;*; 0‘;9//225/2‘;7 mgm:i éﬁﬁn 85@1183 59020USX  Pass Thiu Cif Ser 2006-AL, C1 A2 03/25/36 ... Monthly 25,956 |033106
5558AC  Pass Thiu Cif Ser 2007-16N, CI 2AL 09125047 ... Monthly 100 [o8wo7 S020USY - Pass Thr Cif Ser 2006:AL CI A2 0325756 Monthly 35752 033106
52525BBH  Pass Thiu CIf Ser 2007-16N, CI AF2. 09125147 ... Monthly 0001 | 08/31/07 Zggigﬂ;i ::zzm: (c:g gz:gggggff ‘(:C‘;M'ég,%gz/%' T mgm:i %ﬁs égz éig:;g:
52525BAF  Pass Thru Cf Ser 2007-16N, CI3-A1 09/25/47 . Monthly 154.338 | 08/31/07 Merill Lynch Mg Invs Tr ' o ’
52525BBG  Pass Thu Cif Ser 2007-16N, CI2-A4 09/25/47 . Monthly 80814 | 08/31/07 590215AP  Pass Thiu CHf Ser 2006-A2, CIIFA2 02025/36 .. ................. Monthly 2844 | 04128106
525258AA  Pass Thu Cif Ser 2007-16N, CI 1-AL 09125047 ... Monthly 2429 |0831/07 SO02ISAC  Pass Thiu Off Ser 2006.A2 LA 02125136 Monthly 21406 | oar2sioe
Lenawee Cnty Hospital Fin Auth MI S00215AE  Pass Thru Cf Ser 2006-A2, CI X-A 02/25/36... Monthly 0001 |0412806
52601PAY Ub:::ssp‘i’e’z;?gfl:jgl’ﬂf: e AR - 16645 | 05/15/08 500215AA  Pass Thiu Cif Ser 2006-A2, CI 1A 02125/36 Monthly 224,023 | 04128106
500215A8  Pass Thru Ctf Ser 2006-A2, CIIFAL 02125036 .. Monthly 54026 0412806
::gﬁmi gzll: \ E::-fz(glzfzii B - g E’Mﬁgm ﬁ gzs ggﬁ:;g; 500215AD  Pass Thru Cif Ser 200642, CIIV-A 02125136 .. Monthly 11654 | 04128106
Lol st FntLC ' N SOOLUAE s T Cf S 20026 IVAZ 255 Moy |rom |oioig
ass Thru er -Ad, -A- . onN! y g
T N O T e B JAJO0 23|l |omase S90214AD  Pass Thiu Cif Ser 2006-A4, Ol A2 07125136 .. FeA 25 14538 [o7128006
ot e 51 . M et oy ez s
ass Thru er -Ad, A . onthly
22:3 Stg E:i S: gg:: m g:g gﬂ%g gial mgmg igﬁs ??G ﬂﬁ:;gz 500214AH  Pass Thru Cif Ser 2006-A4, CIX-A 07/25/36 ... Monthly 0001 07128106
Longstieet CDO | Ltd 500214AG  Pass Thiu CIf Ser 2006-A4, CIV-A 07/25/36.... Monthly 10882 | 07128106
S43175AA  Coll NECIAL LUOBMS ... .. .o'veseeeeeseveieene. C Monthly 30 08003006 590214AC Pass Thu Cif Ser 2006-A4, ClllkA-L 07125136 Monthly 130847 (07128106
Lucas (Crty of) OH Merrill Lynch Mtg Tr
SAGHOTT  Bls Ser Z008A QLIS o oo Aal Monthly 25 losisis 59022HHW  Coml Mg Pass Thru Ctf Ser 05-MCP1, CIJ 4549 06/12/43 ... Monthly 6518 |06/21105
SAG0TU B Ser 20088 111540 " al 7 srass |ositsis 59022HHM  Coml Mig Pass Thiu Ctf Ser 05-MCPL, CI AJ 4,845 06/12/43 Monthly 115,142 | 06121105
M-2 SPC Ser 20051 59022HHZ  Coml Mig Pass Thiu Ctf Ser 05-MCPL, CI M 4549 06/12/43 Monthly 4345 | 06120105
SSUOIAH  COLLNOTES Ser 2005H,CIM2 1220012 .. ovoooeosoo Ca _ oots | oo 59022HHT  Coml Mig Pass Thiu Ctf Ser 05-MCPL, CIF 53435 0611243 ... Monthly 28242 06121105
MA Dev Fin Agcy 59022HHS  Coml Mg Pass Thru Ctf Ser 05-MCPL, CIE 5.131 06/12/43 Monthly 19553 | 0621105
S7563RW  Bds Ser 2008U-L 1000140 . Aal Monthly 50 |osisis 59022HHY  Coml Mig Pass Thru Ctf Ser 05-MCP1, CIL 4549 06/12/43 .. Monthly 6517 |06/2105
S7563RWG  Bds Ser 200803 1000140 Aal Monthly 50 |osisis 50022HHU  Coml Mg Pass Thru Ctf Ser 05-MCPL, CI G 5.3565 06/12/43 Monthly 1738 | 0612105
57583RVW  Bds Ser 200802 10001/40.. . . Aal Monthly 50 losisios
Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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AMT. AMT.
MOODY'S ISS, MOODY'S ISS,
cusip ISSUE RATINGC | INTEREST DATES | MILS | ISSUED cusip ISSUE RATINGL] | INTEREST DATES | MIL.$ | ISSUED
Merrill Lynch Mtg Tr 652454BE Coll NtS 0120117 ..o Caal JAJ&O 20 1 04/25/07
59022HHN  Coml Mtg Pass Thru Cif Ser 05-MCP1, CI B 4.934 06/12/43. . Baal Monthly 36932 |0612L/05 6524548M  Coll Nis 0120117 ...... MJ,S&D 20 |10 [o6i06i07
59022HHQ  Coml Mg Pass Thru Ctf Ser 05-MCPL, CID 5.023 06/12143. ... Ba3 Monthly 32587 |06/12L/05 652454AF  Coll Nis 0120127 ...... JAJRO 20 (325 |o4i2sio7
50022HHP  Coml Mig Pass Thru CHf Ser 05-MCP1,CIC 4953 06/12/43......... Baa3 Monthly 15208 | 0621105 652454AA  Coll Nis 0/2017 ...... JAJEO 20 (38 |owsi7
50022HHX  Coml Mg Pass Thru Ctf Ser 05-MCPL, CIK 4549 06/12/43......... C Monthly 869 |0612L/05 652454AC  Coll Nis 012017 ...... JAJEGO 20 |5 04125007
59022HHV  Coml Mtg Pass Thru Cif Ser 05-MCP1, CI H 5.3565 06/12143. ... C Monthly 21725 | 062105 652454AH  Coll Nis 06120117 . JAJEO 20 |5 04/25/07
Merrill Lynch Mtge Investors Tr 2004-SL2 Coll Nt~ 06/20/17 . FMAGN 20 [13513 |05/10/07
59020UKK Pass-Thru Ctf CIB-3 06/25/35 ............................... C Monthly 342 10/29/04 652454AT Coll Nts  06/20/17 . JAJRO 20 15 04/25/07
Merril Lynch Mtge Investors Tr 2005-NCA 652454AY  Coll Nis  06/20/17 . JAJEO 20 |5 04/25/07
5902002V Pass-Thru Cff CIB-15.993 02/25/36.......................... C Monthly 10034 |08130105 52454BF  Coll Nis 06120117 . JAJEO 20 |2 0412507
Merril Lynch Mtge Investors Tr 2005-SL1 6524548C  Coll Nts 06/20117 . JAJEO 20 |10 04/25/07
59020UTV  Pass-Thru Cff  06/25/35 ... . . C Monthly 15668 |03110105 6524540 Coll Nis 06120117 JAJO 20 |2 0412507
59020UTU  Pass-Thru Cif  06/25/35 ... .. B2 Monthly 1168 |03110005 Coll Nis 0612017 JAJEO 20 |sa41 |oaisior
Merril Lynch Mige Investors Tr 2006-A1 6524548L  Coll Nis 7.7 06120017 ... FMASN 20 |24  |0si007
59020USW  Pass-Thru Cif CII-AL 03/25/36 . Monthly 233605 | 03131106 G5254AR  Col Nis 07207 ... Caa3 JAJRO 20 |17 |oaesor
59020U5U  Pass-Thru CHf CI1-AL 03/25/36.. Monthly 321772 | 0331106 NJ Econ Dev Auth
Merill Lynch Mtge Investors Tr 2007-SL1 645918NF  Bds Ser 2008 03/01/20 .. Monthly 63.945 | 04130008
59025AAA  Pass-Thiu Cf CIA-L 0225137 ..o c Monthly 124848 | 0511107 645918NG  Bds Ser2008 0300124 .................... R Monthly 30047 04130108
Missouri Hwy & Trans Comm 645918NH  Bds Ser2008 0310U26 ............................o.. Monthly 231 |04130008
60636WGB  Bds Ser 2005, CIB-2 05/01/15 Monthly 36 |074105 Nomura Asset Accep Corp
60636WGA  Bds Ser 2005, CIB-L 05/01/15 .. . Monthly 3% 07/14105 65535VQQ  Pass Thru CHf Ser 2005-54, CIA3 10/25/35 ................... Monthly 150 | 12122005
kP CBO 65535VQP  Pass Thiu Cif Ser 2005-54, CIA2 1012535 ... Monthly 10004 |12122005
553120AA Mw‘;‘;‘[‘] hs‘:);\se%agmﬁ,ﬁc/slm - MJ.S&D 15 |84 083106 65535VTP  Pass Thu CIf Ser 2006-S1, CI A2 0L25/36 .. Monthly 40941 |02027106
Comm Mig Pass Thru Ctf Ser 2005-RR6, CIM 5 05124/43 ... c Monthly 2116 |00/28105 65535VTQ Nm':ﬁf; I\Z'Sifchsx %%GWSI CIAS OUZ5IE ... Monthly 0|02
Comm Wtg Pass Thru Cf Ser 2005-RR6, CIE 5.95 05/2413 ........ Ca Monthly 8461 | 09126005 65538AAB  Pass Thiu Cf Ser 2006-55, CIA 102556...................... C Monthly 21934 | 12006006
Comm Mg Pass Thru Ctf Ser 2005-RR6, CIG 595 05124143 ........ C Monthly 6346 [0912805 Nomura Asset Acceptance Corp
Comm Mtg Pass Thru Ctf Ser 2005-RR6, CIB 5.306 05124143 ...... Caa3 Monthly 27498 |09128105 65536WAA  Pass Thu Cff Ser 200653, CIA-L 0812553 ... Monthly 10875 | 07128106
Comm Mg Pass Thru Cif Ser 2005-RR6, CIH 6 05124/43 ... C Monthly 705 082805 655374AA  Pass Thiu Cf Ser2007-S1, CIA 12/25/36......... Monthly 214,486 | 02114107
Comm Mtg Pass Thru Ctf Ser 2005-RR6, CI A-J 5.233 05124143 ... Monthly 50061 |09/28/05 Oglethorpe Poner Corp
Comm Mtg Pass Thru Ctf Ser2005-RR6, CIF 5.95 05/24/43 ... Monthly 4231109128005 67704LAA  1stMig Bds OLOU3S.........................cc......... Baal J&J 01 300 | 1012006
Comm Mtg Pass Thru Ctf Ser 2005-RR6, CID 5.543 05/24/43 ... ... Monthly 2.115  |09/28/05 OH Higher EdI Facilty Commission
Comm Mtg Pass Thru Ctf Ser 2005-RR6, CIJ 5 05/24/43......... Monthly 2821 [09/28/05 67756BVL  Bds Ser2008A 1200044.................................... A‘&2 Monthly 60 05/22/08
Comm Mg Pass Thru Ctf Ser2005-RR6,CIL 5 05/24/43.......... C Monthly 141 09/28/05 Opteum Mtg Accep Corp
Comm Mig Pass Thru Cif Ser2005-RR6,CIK 5 05/24/43........... C Monthly 282 (09728105 68383NDV  Pass Thru Ctf Ser 2006-L, CII-ALB 04/2536. ... Monthly 219.307 | 03124106
Morgan Stanley Capital | Inc 2005-RR6 68383NEA  Pass Thru Ctf Ser 2006-1, CIII-A2 5.75 04/25/36 . ... Monthly 11288 | 03/24/06
62474VAA  Comm Mg Pass-Thru Ctf Ser2005-RR6, CIC 5.437 05/24/43...... Ca Monthly 14102 |10/13/05 68383NDY  Pass Thru Ctf Ser 2006-1, CIIl-APT 5.75 04/25/36 Monthly 20 03/24/06
Morgan Stanley Dean Witter Cap | Inc Tr 2001-NCL 68333NDZ  Pass Thru Ctf Ser 2006-L, CII-AL 5.75 04/25/36 . Monthly 101593 | 03124106
61746WGZ  Pass-Thru Cif CIM-2 05/25/31.. . . Monthly 1741 05124101 68383NDW  Pass Thru Cif Ser 2006-L, CI-AICL 04/25/36. .. Monthly 145,617 | 032406
61746WGY  Pass-Thru Cif CIM-1 05/25/31.. Monthly 19.784 | 05/24/01 68333NDT  Pass Thru Ctf Ser 2006-1, CI-APT 04/25/36.... Monthly 75 03124/06
Morgan Stanley Re-Remic Tr 2010-GG10 68383NDX  Pass Thru Cif Ser 2006-L, CI -ALC2 04/25/36.. Monthly 1618 03124106
B1759LAC  Pass-Thru Cif CIA4B-1 0B/14/45 : Monthly 108 06129110 683B4CAA  Pass Thru Cif Ser 20062, CIALA 07/25/36. ... U Monthly 1846 06126106
61750LAD  Pass-Thru Cf CIA4B2 08/14/45 Monthly 108 (0612920 68384CAD  Pass Thru Ctf Ser 2006-2, CIA2 07125036 ...................... C Monthly 44537 [ 06126106
61750LAB  Pass-Thru Cif CIA4B 0814145 TR Monthly 0001 [06/29110 Orange Criy Hith Facs Auth FL
MortgagelT Secs Corp Mg Loan Tr 68450355 Bds Ser2008E 10/0126.................ccoeeirriieerin.. Adl Monthly 5413 [06/19108
61915CAA  Pass Thiu Ctf Ser 2007-2, CIA-L 09125037 ..................... B3 Monthly 821,837 | 08130107 Orion 2006-1 LTD
MortgagelT Securiies Corp Morigage Loan Trust 68626VAC  Coll Ni CIC 09110046 ... Monthly 77 |0s2606
61915YAC  PASS-THRUCTFS Ser 2007-1,CI2-A-12 06/25/47 .............. Ca Monthly 100 |osi3107 GBE26VAD  Coll Nt OID 09110046 . Monthly % |osi2si06
61915YAH  Pass Thru Ctf Ser 2007-1, CI2-A-L7 06/25/37 ... . C Monthly 45876 | 05131107 GBE26VAA  Coll NLGIA 0911046 Monthly w5 |osi26006
61915YAF  Pass Thru Ctf Ser2007-1, CI2-A-15 06/25/47 ... Monthly 47326 | 0513107 GBG26VAB  Coll Nt CIB 0910/46 . Monthly a1 o566
61915YAB  Pass Thru Ctf Ser 2007-1, CI2-A-1-1 06/25/47 ... Monthly 2593 | 0531007 68626V@A  Coll Nt 0910/ ... Monthly o6 |osi26006
61915YAD  Pass Thru Ctf Ser 2007-1, CI2-A-1-3 06/25/47 ... Monthly 82 05307 Pacifica CDO Il Ltd
61915YAE  Pass Thru Cif Ser 2007-1, CI2-A-L-4 06/25/47 ... Monthly 18 |0s8L07 69508QAD  BD 0 070/5 ......... JAJO 10 o937 o703
61915YAG  Pass Thiu Ctf Ser 2007-1, CI2-A-16 06I25/47 ..... Monthly 183508 | 05/3L/07 695080AC  FItRUBD CIB-L 0 0740115 JAI&0 10 |21s6s |o7003
61915YAA  Pass Thiu Ctf Ser2007-1, CI 1AL OBI25/4T................... Monthly 440151 | 05131107 69508048 FILRIBD CIA2 0 07110/15 A0 10 |25 |o7nons
MortgagelT Tr 69508QAA  FItRtBD CIA-1 0 07/10/15 JAJEO 10 [210  |o7/1003
61915RBY  Pass Thru Ctf Ser2006-1, CI 1-AL 4125036 .................... Ca Monthly 178,942 | 02122106 pacifica CDO VI Ltd
\-Star Rel CDO VIl Ld 69510YAQ  Coll Nis CIC-2 7.27 08/15/21. . Monthly 7 08/09/06
62040FAE  Coll NUCIC 0200141 ............ i Caal Monthly %3 [1200706 GOSIOVAE  Coll Nis G101 OG/15/2L .. Monthly 18 |osioois
62040FA)  Coll NtCIG 0200141 ... .. Ca Monthly 261 |12007106 GOSI0UAB  Col Nis Q815120 ... Monthly 2 |osiois
62940FAC  Coll Nt CIA2 0200L/41.. ... Ba2 Monthly 10305 |12/07/106 Palmer ABS CDO Ltd
62940BAB  Coll Nt CIK 02/01/41 .. Ca Monthly 189 | 12/07/06 696746AB  Coll Nt CIA-2 06/15/47........... MJS&D 15 (50 03007/07
62940BAC  Coll Nt CIL 02/01/41. Y Monthly 2205 |12/07/06 696746AA  Coll Nt Ser 2007-L, CIA-L OB/15/47 . MJ,S&D 15 [100  |osi07/07
62940BAF  Coll Nt CIN 02/01/41 ... . C Monthly 25 12107106 696746AD  Coll Nt Ser07-L,CIC 06/15/47..... MJS&D 15 |40 [030707
62940FAA  Coll Nt CIAL 02/01/41...... . - A3 Monthly 100 |12/07/06 696746AE  Coll Nt CID 0B/15/47 ............ - . . MJS&D 15 225  [0307/07
62040FAK  Coll Nt CIH 0200041 .................. ... Ca Monthly 207 12007106 GO6T46AC  Col Nt Ser07-L, CIB OB1SIAT. . ..o MJS&D 15 |55 |osio7ior
62940FAG  COIl NECIE 0201MAL.........coiiieiieeiiseiie Caa3 Monthly 205 |12107106 Palomar Pomerado Health Calit
62940FAD  Coll Nt CIB 02/01/41 Monthly 603 |12/07/06 69753RCD  Pass-Thru Ctf Ser 20062234, CIRI 08/01/32.................... Al F&A 01 0.005 | 12/20/07
62940FAB Coll Nt CIA-R 02/01/41 . Monthly 260 12007106 69753RCC  Pass-Thru Ctf Ser 20062234, CIFR 08/01/32 ................... Al F&A 01 2064 | 1212007
62940BAA  Coll Nt CIJ 0200UAL.... Monthly %61 [1200706 Pine Mountain CDO Il Ltd
62940BAE  Coll Nt CIM 02/01/41 Monthly 1485 |12/07/06 T2069RAA  Coll NUCIAL OTIOTIAT ..o C JAJO 07 [230  |07/11/07
629040FAF  Coll NLCID 0200U4L ............ TP Monthly 171 |12007006 Pine Mt CDO Il Ltd
62940FAH  COll NECIF O2I0UAL. ...t Monthly 252 1210706 72269108 Coll Nt CIB 11/30046 .. . C FMAEN 28 |375 [1116006
Neptune CDO V, Ltd 722691AA  Coll Nt CIA 11/30/46 ... C FMAEN 28 |39275 |11/16/06
64069WAJ  Coll Nts CI X 07/12/14 P JAJ&O 07 10 06/07/07 Preferred Term Secs Il, Ltd
64060WAC  Coll Nis CIA-1LB 01/12/45. .. JAJEO 12 |25 |oslo7io7 T4040KAB  Coll FRRUINT 0310131 ... ....vooviseiieieein... B3 - 2175 | 0222001
64069WAB  Coll Nis CI A-LLA-2 0L/12/45 . JAJRO 07 [35  |oslo7io7 Preferred Term Secs Ltd
64069WAD  Coll Nis CIA-2L 0112045 ... JAJRO 12 |41 |osiorior 740408AB  Coll Nt 9.74 09/15/30 ... - 90 0907100
G4069WAA  Coll NIS CI ALLAL QUI2US ... JAJRO 07 |19  |osiorio7 740408AA  Coll Nt 8.79 09/15/30 ... M&S 15 20105 | 09/07/00
New Alliance Global CDO Ltd Preferred Term Secs X Ltd
64186NAA  Coll Nt 03/15/14. ... . Aaa M&S 15 208.75 | 04130001 T4041WAB  FRSTNUCIA2 09124133 . MJ,S&D 24 |70 [091703
64186NAB  Coll Nt CIB 03/15/14 ....evvveiiieieiieienene.. Al M&S 15 4375 | 04/30/01 Preferred Term Secs XIX Ltd
New York (Ciy of), NY T4042HAE  Coll Nis CIC 12/22/35. .. FMAGN 15 |828  [0911505
64966G2H  Bd Ser2008J-7 08I0L21....... Aal Monthly 100 |o4i0/08 T4042HAB  Coll Nis CIA-2 12122135 . FMASN 15 [981  [09/15i05
64966G2)  Bd Ser2008J-8 08/0L/21. . .. Aal Monthly 100 |o4i0/08 74042HAC  Coll Nis CIB 12/22/35. .. FMASN 15 876  [09/15/05
64966G2E  Bd Ser2008J-3 08/01/23. . .. Aal Monthly 150 |o4i0/08 74042HAA  Coll Nis CIA-L 12022135 .. FMASN 15 3853 [09/15/05
64966G2G  Bd Ser 2008 J-6 08/01/24.. .. Aal Monthly 111.225 | 04/01/08 Preferred Term Secs XXI Ltd
Newcastle CDO V Ltd 740420AC  Coll Nt CIB-1 03/22/38. MJS&D 22 |46 [030006
65105LAG  Coll Nt CIIV-FX 00124139 ... ... Caa3 Monthly 12 10/04/04 74042JAK  Coll Nt CIC-2 03/22/38. MJ,S&D 22 2835 [03001/06
65105LAA  Coll Nt Ftg Rt CI1 09124139 .. .. Baal Monthly 388 (1004004 7404208 Coll Ni CIA-L 03122/38. . MJ,S&D 22 |4135 |03001/06
65105LAF  Coll Nt Fitg Rt CIIV-FL 09/24/39 . ... Caa3 Monthly 8 10/04/04 74042008 Coll Ni CIA2 03122/38. . MJ,S&D 22 |1053 [03001106
65105LAD  Coll Nt Fltg Rt CIIIl 09/24/39 ................... ..... Caal Monthly 2 10/04/04 74042JA)  Coll Nt CIB-2 03/22/38 .. . . T MJ,S&D 22 358  [03i00/06
65105LAB  Coll NtFltg Rt CIII 09124139 ....................oooeeoir. BL Monthly 235 10004104 404200 Coll NECIC-L 03122138 C MJ,S&D 22 485  |03001/06
Newcastle CDO VII Ltd Preferred Term Secs XXVIII Ltd
6510658  COLLNOTES CIMB 12124150 ... ... oo - 218 12120005 T4042CAE COIlNtCIB 03122038 ..............oooiviiiiiinii. Ca MJ,S&D 22 444  |1v08/07
651065AE  COLLNOTES Cllll 12/24/50. . - 2% 12120105 74042CAJ Coll Nt CIC-2 5.49 03/22/38 - 8 11/08/07
651065AA  COLLNOTES CII-A 12124150, - 3% |12120005 74042CAA Coll NECIAL 03122138 ... MJ,S&D 22 191 [1vi08/07
6510654C  COLLNOTES Clll 12/24/50 ... . - 5 12120005 74042CAC Coll Nt CIA2 03122/38. . . . . . MJ,S&D 22 |457  |1108007
Newcastle CDO X, Limited 74042CAG  Coll NUCIC-L 03022038 ... ...ovoiesiieeieeiieies © MJ,S&D 22 |36 11/08/07
65106VAB COLLNTCIS 07/25/12. ... . Aal Monthly 0.001 | 07/20/07 Preferred Term Securities VI Ltd/Preferred Term Securities VI In
65106VAH  COLLNT CIA3 O7/25/52............... Ba3 Monthly 99.75 | 07120007 T4041TAB  FIREBD 0 07I0332 .......viovieiiireineineiinen, Ca JAJRO 03  |[19995 |06i26i02
65106VAF  COLLNT CIA2 07/25/52......... Baa3 Monthly 140 07/20007 Preferred Term Securities XXVII Ltd
65106VAD  COLLNT CIA-L 07/25/52 .. .. Aal Monthly 980 |07r20007 74042TAL ol nt CIC2 5.72 12022037 ... . MJ,S&D 20 |18 [09r20007
65106VAM  COLLNT CIC 0712552 .... Caa3 Monthly 2025 |o7i20007 T4042TAE coll nt CIB 12022037 ... .. Ca MJ,S&D 20 405  |09r2007
Newport Waves CDO 74042TAC coll nt CIA-2 12122137 .. . Ba2 M,J,S&D 20 |40 09/20/07
652454A7  Coll Nis 0612014 ... .. Ba3 JAJEO 20 [50  |oa2sio7 74042TAJ coll nt CIC-L 12122137 . C MJ,S&D 20 |24 [0gr2007
6524548]  Coll Nis  9.34 06120117 . Ca FMASN 20 |25 losit007 4042TAA  coll nt CIA-L 1212237 . . Baa3 MJ,S&D 20 li71 logr2o07
Notes: Moody’s[] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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AMT. AMT.
MOODY'S ISS. MOODY'S ISS.
cusip ISSUE RATINGC | INTEREST DATES | MIL$ | ISSUED cusip ISSUE RATINGC | INTEREST DATES | MIL$ | ISSUED
Pyxis ABS CDO Lid BT400PAC  COI NG OBLGMT. ...\ c Monthly 120 [03r8007
74732AAA  Coll Nt Ser 2006-L, CI A-1 0.24 11/10/46 . c Monthly 180 [10003006 TBW Mortgage Backed Trust
T4732AAE  Coll Nt Ser2006-1,CID 11/10/46 .. c Monthly 45 | 1003006 872225AG  Pass Thiu Cf Ser 2006-5, CI A5-B 6.35 11/25/36 ... Monthly 13958 | 10126106
74732AAD  Coll Nt Ser2006-1,CIC 101046 ............................ c Monthly 8 100306 872225AF  Pass Thu Cif Ser 2006-5, Cl A5-A 6.25 11/25/36. ... Monthly 57 |102606
74732AAC  Coll Nt Ser 2006-1,CIB 1110146 . C Monthly 935 [10003006 872225AH  Pass Thiu Cf Ser 2006:5, CIA-6 5.9 11/25/36..... Monthly 5% 1026006
T47320AF  Coll Nt Ser 2006-1, CIX 6 11/1046 ... c Monthly 61875 | 10003106 872225AC  Pass Thiu Ctf Ser 2006-5, CI A-2-B 5.8 11/25/36 Monthly 28 [1012606
74732AA8  Coll Nt Ser2006-L, CIA2 1110M6.............. ... C Monthly 1135 [10003106 87222508 Pass Thiu Ctf Ser 2006:5, CI A-2-A 11/25/36 Monthly 4 |10026006
Coll Nt Ser 2006-1 0.15 1U106 ................ccooernrs, c Monthly 90 100306 TBW MORTGAGE-BACKED TR
Red River CLO Ltd 872221AK  Pass Thiu Ctf Ser 2007-2, CI A-6-A 6,015 06/25/37 .. Monthly 84833 | 0530007
75686VAA  Coll NtCIA OTI2T/18 ...\ A3 Monthly 657 |08103106 87222TAF  Pass Thiu Ctf Ser 2007-2, CI A-3-B 6.043 06/25/37 .. Monthly 1525 | 0530007
75686VAC  Coll Nt CIC 0727118 ... . Caal Monthly 405 | 08i03006 872227AA  Pass Thiu Ctf Ser 2007-2, C A-L-A 5,965 06/25/37 .. Monthly 23224 | 0513007
75686VAB  Coll Nt CIB 07/27/18 ........ . ... Bal Monthly 45 |08i03i06 872227AE  Pass Thru Cif Ser 2007-2, CI A-3-A 06/25/37 Monthly 2255 | 05130007
Regional Transn Auth IL 872227AD  Pass Thiu CIf Ser 2007-2, CIA-2-B 5.91 06/25/37 ............ Monthly 793 |0si30007
75091119 Pass-Thiu Cif Ser 20080014, CIRI 06/0V25 ......... ... Aa3 J&D 01 01 |o6i2608 872227AB  Pass Thu Cif Ser 2007-2, CI A-L'B 6.028 06/25/37 . ... Monthly 1574 | 05130007
75091118 Pass-Thru Cif Ser20080014,CIFR 060125 ................... Aa3 J&D 01 99 [0612608 872227 Pass Thu Ctf Ser 2007-2, CI A-6-B 6135 06125137 .. Monthly 1234 |05130007
Residential Mtge Secs Funding 2008-3 Lt 82 Monthi 872227AC  Pass Thru Ctf Ser 2007-2, CI A-2-A 06/25/37 . Monthly 116.968 | 05/30/07
761155AA Coll Nt 06/25/37 ... onthly 77.768 | 04/16/08 TBW Mortgage-Backed Trust
Residential Mtge Secs Funding 2008-6 Lt 872225AD  Pass Thru Ctf Ser 2006-5, CIA-35.95 11/25/36 .................. Monthl 111 10126106
T61L7RAA  Coll Nt OTI25/37............ooveeeeeeeieiveiee. B3 Monthly 84947 | 0511508 TBW Mg Backed Tr y
Restructured Asset Certicates With Enhanced Retums 87220PAB  Pass Thiu Ctf Ser 2006:6, CI A-2A OU25I37 ... Monthly 71711 [ 12121106
76126CKG Pass-Thru Ctf Ser2001-29, CIE 03/24/11...................... C — 79 09/28/01 87222PAV Pass-Thru Ctf Ser 2006-6, Cl A-6A 5.63 01/25/37 Monthly 4935 | 12/21/06
Restructured Asset Cifs With Enhanced Rins 87222PAU  Pass-Thru Ctf Ser 2006-6, CI A-5B 6.04 01/25/37 Monthly 20 12/21/06
76126CSW  Coll Nt Ser2005-1-E, CIA2 O0316/4.......................... Aaa M&S 16 33 [031605 §720PAC  Pass-Thru Cif Ser 2006:6, CI A-2B 5.66 01/25/37 Monthly a18a8 | 1212006
RFCCDOWVLH 87222PAA  Pass-Thru Ctf Ser 2006-6, CIA-1 OU25/37 ..................... Monthly 217.73 | 1212006
Ridg:v"’ah;‘cﬂlgﬁildi-n-d G c JAJEO 15 f200  |07/12/06 87222PAD  Pass-Thru Cif Ser 2006:6, CIA-3 5.75 01/25/37. ................. Monthly 42465 | 12121106
TBW Mtg-Backed Tr
766174AQ  coll nt CIALC OB0MAT........ovoi . Monthly 450 | 06127/07 87804AAG  Pas-Thru CIf Ser 2006-3, CI5-A1 07/25/36 ... » . Ca Monthly 39881 |06/30106
766174AA  coll Nt CIAIA OBMOMT........................ e Monthly 840 [06i27107 G72224AF  Pass Thiu Cif Ser 20064, CI A4 6.16 0912513 Monthly 012 o806
TSLT4AN  col nt CIALB OBIOMT..........oooooiooii, Monthly 660 [06i27/07 §72224AH  Pass Thru Cif Ser 20064, CI A7 6.16 09/25/36 Monthly 13392 | 08130106
Roseville (Ciy of) CA 872024AC  Pass Thru Ctf Ser 20064, CIA-2 09/25/36 ... Monthly 55573 | 08130106
777807CR  Pass-Thru CHf Ser 2008A 02001535 ... Monthly 90 05/13/08 872024AD  Pass Thru Cif Ser 2006-4, CIA-3 09/25/36 ... Monthly 55149 | 08/30106
777807CS - Pass-Thru Cif Ser 20088 02101135 .. : Monthly 645 |05/13/08 872224AF  Pass Thiu Cif Ser 2006-4, CI A5 6.33 0912536 . Monthly 29826 | 08130106
Salomon Brothers Morgage Securiies VIl Inc 872024AG  Pass Thru Cif Ser 2006-4, CI A6 5.97 0125/36. Monthly 57395 |08/30106
79548KE4 SAgg(S)S-FTI:EV iﬁserOPTZ‘CIM-lololZSIZS ..................... Bal Monthly 2571 [ 09125098 ZZSEmf Eaﬂﬂm gggefgggggg : ?307%2,636” mon:my Sggi gggg,,gg
ass-Thru Ctf Ser 2006-3, - onthly .
86357206 Saliﬁl:{b'rglSS‘;”%'RF&C‘A"O LG8 oo B3 Monthly 0001 (10/30/58 87804AAH  Pass-Thru Cif Ser 20063, CI5-A2 07/25/36 ... Monthly 3437 06130106
SO0 FXRIBD O AL 0 11033 . EMAGN 03 |8 |10000 87804AAT  Pass-Thiu Cif Ser 2006-3, CI5-A3 07/25/36 ... Monthly 0001 | 06130106
GOMOMAB  FRRIBD A2 0 11033 FMAGN 03 lso |10m90s 87804AAC  Pass-Thiu CHf Ser 2006-3, CI 2-A2 6.5 07/25/36. c Monthly 21253 | 06130106
Sema CLO NIt [ 87804AAD  Pass-Thru Cif Ser 2006-3, CI3-A 65 07/25/36... Monthly 45673 | 06130006
Q6260 Coll Nt CIAG 0122021  Bal FMASN 22 |23 |1umwos B7804AAF  Pass-Thiu Cif Ser 2006-3, C14-A2 07/25136 .. Monthly 16544 | 06130106
826260AF  Coll Nt CIB-L 0122121 .. .. B2 FMAEGN 22 |155  [112106 B7804ARE Tavzaas‘glhg'a&‘; f%’gggg'g'c”‘“ 07125036 .. Monthly 191.986 (06130106
g;g;gQAC Col Nt CIAL 01122021 ~ Aal FMAEN 22140 | 11121106 87804AAA  Pass-Thru Cif CI1-A 6 07/25/36 .. Monthly 40473 | 06130006
QAB  Coll Nt CIA-L 01/22/21. .. Aal FMAGN 22 |264  [11/2106
REQAD  Coll MCIA2 QLTI 3 EMASN 22 | |ivewos 87804AAK  Pass-Thru CIf CIAX 1 07125036 ............................. Monthly 0001 | 06130106
Signaure 6 LiSignanre 6 Corp 87804AAB  Pass-Thru CIf CI2-A1 65 07125036 ........................... Ca Monthly 246,644 | 06130106
TBW Mtge-Backed Tr 2007-1
62669044 Coll FILRINT CIA 0 121816 . : : o Raa Monthly a5 | 1280l 8722EAB  Pass-Thru CHf CIA2 0325087 ............................... Monthly 86219 02127107
82669KAA T CI10 12118116 ... Monthly 19125 [ 12118001
§oeaKAB NT G12 45 1218116 Monthly |0l 87220EAH  Pass-Thru Cif CI A-8 5.8 03/25/37 Monthly 73537 | 02127107
Siverad CLO 20061 Ld 87220EAA Pass-Thu CHf CIA-L 03125137 ... Monthly 284,586 | 02127107
62835A0L . Coll NLCIC. 10716120 B Monthly s | 108008 87220EAE  Pass-Thru Cif CI A'5 5,95 03125/37 .. Monthly 34583 | 0227107
82835000 Coll Nt Ser 2006-1,CIB 10116720 ... DU Baa3 Monthly 2075 | 103006 87222EAD  PassThru CHf CI A4 5.95 03125037 .. Monthly 58,039 (02127/07
Soin CDO VI Lid 8722EAC  Pass-Thiu Cif CIA-3 5.88 03125137 . Monthly 70445 02027107
8358740 Coll NtCIA-ILA 021052 ... C FMASN 10 |3465 |03i27107 8722EAW  Pass-Thru CHf CIA-TB 6.39 03125/37 ... Monthly 7458 02127107
Stanfeld Modena CLO Lid 87220EAF  Pass-Thru Cf CIAG 612 03125137 .......................... Monthly 38205 | 02027107
8531DAC  BJ 0922116 ........ Monthly 2175 | 09r22104 TBW Nige-Backed Tr Seres 2006-5
G43I0AB Bds CIB 0023016 . MJSED 22 |24 |ooizo04 87225AE TD:aTS:{rTaZLunva CIA4 62102503 ...............c.coein.. C Monthly 30 [1012606
BE4SIDAA Staﬁfsr{ecs'ié‘enﬁ/‘zégghd' : e T Terl;laizsrThru Ctfs CIA 0B27/50................................ Aa3 MJ,S&D 27 |53133 |12005007
gg;gém gs:: Iy gz;gggﬁgg: g;q;’gs S mgm:y 175 |0L2006 G8I57JAA  Pass Thiu Cf Ser 2ALT 04/25/38 Monthly 144,938 | 02123107
) y 10 |o12006
8576BTAE  Coll Nt Ser2005:C, CIB 05/12138 Monthly 4 |owzi06 BB1STIAC Ter':ﬂarfsm:gggese' 2ALT 0425038 Monthly 42021 02123007
85768TAG  Coll Nt Ser 2005-C,CID 0512138 .. Monthly 23 |o12006
STESTAA  Coll Nt S 2005.C. (AL 08 051088 ¢ Monthly o |ouoe 88157JAL  Pass Thiu Ctf Ser 2ALT 0412538 ............................ Al Monthly 36235 | 0212307

Stockton CDO Ltd Terwin Mortgage Tr

881561HG  Pass Thiu Ctf Ser 04-6SL, CIB-38 06/25/34 ................... Monthly 133 [0612004
861330A Stog:"Tg'v‘ve[?L%offT‘b' e € Monthly 495 |oTsr 881561MX  Pass Thru Ctf Ser04-185L,C11:82 1012434, Monthly 84 | 102904
§I75VAD  ColliFlg RLCIC 0BI2113. .. EMAGN 21 |12 |oseioe 881561MY : Pass MTh’r‘u cf sTero:‘:-mSL,c\ 183 10120/34. Monthly 882 [10120004
‘erwin Mortgage Trust
WU CoAMRGRICIB @R . EMAGN 21 |05 |mmaoos BISIOK e T CF C1B3 025 2050 Monthly o7 |oazsos
Stonehenge Captal Fund Texas Il Ld . 8815618Q  Pass-Thiu Cif Ser 2003-55L, CIB-3 8 10/25/34 . Monthly 646 |10/30003
Coll i Ser 20088 8 08OULS. A3 Monthly w0 |oans 8815618P  Pass-Thiu CHf Ser2003-55L, CIB-2 75 10025034 ............... Monthly 253 |10/30003
Stuctred Asset Secs Corp 881561W9  Pass-Thiu CIf Ser 2006-4SL, CIA-L 45 05/25137 ................ Monthly 355,68 | 04120106
863572YG  Interest Only Certficates Ser 1998-RF4, CIA0 6.3 08/15/28 ...... B3 Monthly 0001 | 12/30198 Tenwin Morgage Trus-2004
863572YF Mg Pass-Thru Cif Ser 1998-RF4, CIA 6.3 08/15/28 . ... B3 Monthly 185,044 | 12130198 sseipn oot mgs::stELoc,uA L2280 . CR Monthly 16137 | 12110004
86350DUM  Pass Thru Ctf Ser 2005-5N, CI 1-A2 11/25/35 Monthly 183.729 | 10131105
G6350DUY  Pass Thiu CIf Ser 20055N, CI 3A38 112513 .. Monthly 43068 | 10131105 Zgigﬁg g:zz 1::3 gg g‘; ég”fogchfL532880;%§f£3 mgm:y ‘;25 " ggg?;gi
86359DUS  Pass Thiu Ctf Ser 205N, CI3-A18 11/25/35. ... Monthly 100 |108105 GEISOISE  Pa T G Sor 2005.4HE. CING 0328035 Monthly Too loannos
86359DUL  Pass Thru Ctf Ser 2005-6N, CI1-AL 1125035 ... Monthly 501079 | 10131105 QEISHISE  Pacs Ty G Sor 10054 CINS 032502 Monthl§ v oo
86359DUT  Pass Thru Ctf Ser 2005-5N, CI3-A2 1125135 . ... Monthly 330211 | 1013105 115 P T O S 2005 41, CIND 0395 Monthi oss  |oaios
86359DUR  Pass Thiu Ctf Ser 2005-5N, CI3-AIA 11/25/35. ... Monthly 800,575 | 10131105 IS0 P Thr O St 2005.4HE. CIN 032538 Momhly oo |oaimos
86359DUN  Pass Thiu Cf Ser 2005-5N, CI 1-A3 11/2535 ... Monthly 70986 | 1013105 BIEIR0 P Ty Cf Sor 2008560 CIN2 052505 Momhly b b
86359DUZ  Pass Thiu Ctf Ser 2005-5N, CI 3-A3C 11/25/35... Monthly 35.954 [ 1083105 GBI P Ty G Sor 2008551, CINS OogalEs. Monthly 5 |owmoe
86359DUP  Pass Thu Cif Ser 2005-5N, CI 2-A1 11/25(35 ... . Caa2 Monthly B0 108105 . : v
86359DUQ  Pass Thiu Cif Ser 2005:5N, CI2-A2 1125035 ...... c Monthly 31038 | 103105 BBLS6IWQ  Pass Thu Cif Ser 2005HCS, CIAL 4 DBIZSISS Monthly 243588 | 06130005
Prine Only Conduit Mg Pass Th Cf Ser 1006.4F4, 1A 88156IWT  Pass Thiu Ctf Ser 20059HGS, CI M-2 45 08125/35 Monthly 715 [08130005
GEITINH PO GBHEIZB ..o oo B3 Monthly oots | 1213008 881561WS  Pass Thru Ctf Ser 20059HGS, CI M-1 4.25 08/25/35 . Monthly 20737 | 08130105
501773DA  Sub Comim Mg Pass-Thru Cif Ser 1999-CL,CIH 6.41 06/15031 ... Caa2 Monthly 1027 |06/10199 BBI6LZA  Pass Thru Cff Ser 05-16HE, CIAF-2 4761 00125/35 . Monthly 7039 | 1071905
Stuctured Asset Securies Corp 8B1561RE  Pass Thiu Ctf Ser 2005-6HE, CIM-6 04125136 .............. Monthly 525 [04119005
863572TZ Mg Pass Thru Ctf SerRF2,CIA 0 07/15/27 ......... .. B3 Monthly 267.707 | 06126198 8B1561RD  Pass Thru Cif Ser 2005-6HE, CIMS 0425036 ... Monthly 525 - |0419/05
8635725K  Pass-Thru Cif SerRFL,CIA 8.699 02/15/28..................... Caal Monthly 219,882 | 05/06/98 881561X)  Pass Thru Cif Ser 200514HE, CI AF-2 4.849 08/25/36 Monthly 50163 | 09/13/05
86357247 Pass-Thiu Cff SerRFL CIA 0 101528 ........................ Ba3 Monthly 219.393 | 02126199 881561C6  Pass Thru Cif Ser2005-11, CII-A-2 45 11/25136 ... Monthly 50 11081005
Student Ln ABS Repackaging Tr 88156UAA  Pass Thru Cif Ser 2006-8, CI-A-1 08125037 ... Monthly 50694 08131106
86386VAL  Coll Nt Ser2007-1 10/01/33................................. Bal Monthly 8595 |o04/11/07 88157TAA  Pass Thru Ctf Ser 2007-3SL 05/25/38 ........ Monthly 326 (0330007
86386VAF  Coll Nt Ser 2007-1 0.33 11/01/30 ... Caal Monthly 0001|0407 881561M2  Pass Thru Cif Ser 2006-1, CII-A-3 01125/37 ... Monthly 12.178 | 01/19/06
86386VAE Coll Nt Ser2007-1 11/01/30. . . Caal Monthly 250 04/11/07 881561M3 Pass Thru Ctf Ser 2006-1, CI I-M-1 01/25/37 ... Monthly 8.775 | 01/19/06
96386VAG  Coll Nt Ser 2007-1 09/01/31 Caa2 Monthly 5 |oanvor 881561M4  Pass Thiu Ctf Ser 2006-L, CI -M-2 0L125/37 .. Monthly 7988 |01/19106
86386VAH  Coll Nt Ser 2007-1 0.205 09/01/31 .. . Caa2 Monthly 0001 |o4/11/07 881561L9  Pass Thru Ctf Ser 2006-1, Cl-A-2 01/25/37 .. Monthly 66.385 | 01/19/06
86386VAM  Coll Nt Ser 2007-1 11/01/33. .. Bal Monthly oot |oanvior 881561PU  Pass Thru Ctf Fitg Rt Ser 2005-2HE, CIA-L 0125035 ... Monthly 280638 | 01126105
86386VAJ  Coll Nt Ser 2007-1 06/01/35. . " Bal Monthly 16383 | o4/11io7 88156177 Pass Thu Ctfs Ser 2006:3, CI A3 O4I25137 ............ Monthly 15805 03128106
86386VAK  Coll Nt Ser 2007-1 0.165 06/01/35 ............................ Bal Monthly 0001|0407 881561T6  Pass Thru Cifs Ser 2006-3, CII-A2 04/25/37 ... Monthly 76.854 | 03/28/06
Suffeld CLO LidiSuffield CLO Corp 88156179 Pass Thiu Ctfs Ser 2006-3, CI M1 04/25/37 Monthly 114 [03128106
864724AE  Coll FItRUNT CIIIl-A 0 09/12/14 ... . Aa2 Monthly 42 09/13/00 88156127 Pass-Thru Ctf Ser 2006:6, CI I-A-L 4.5 07125137 . Monthly 5328 | 06/29/06
Tahoma 88157DAC  Pass-Thru Cif Ser 06-125L, CIAIO 11125137 ... Monthly 0 11/30106
87400TAA  Coll Nt 10/15/47. .. . UTTT c IAJRO 15 |1925 |oansior 88157VAA  Pass-Thiu Cif Ser 07-6ALT, CIA-L 0825038 . Monthly 67.018 |07/16107
87400TAB  Coll Nt 10/15/47.. . C IAJRO 15 o7 |oansior 8815618C  Pass Thiu Cff Ser 2003-3L, CIB-L 7.5 10125033.................. Monthly 579 08128103
Tahoma CDO Il Lid 881561SF  Pass Thru Ctf Ser 2005-4HE, CIM4 0312535 ................... Monthly 72 |osn7is
BT400PAA  Coll NECIA-L OBGAT ...\ c Monthly 300 [o3i8007
Tahoma CDO Il Ltd / Tahoma CDO
BTA00PAE  COI NG OBLGIAT. ... ..o c Monthly 255 lo3isior
Notes: Moody's[] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s0] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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AMT. AMT.
MOODY'S ISS. MOODY'S ISS.
cusip ISSUE RATINGL] | INTEREST DATES | MIL.$ | ISSUED cusip ISSUE RATINGL] | INTEREST DATES | MIL.$ | ISSUED
Tervin Mtg Tr 92922FX8  Pass Thru Cif Ser 2005-6, C11-CB 6.5 08/25/35 Caa3 Monthly 41772 | 07128005
831561TQ  Pass Thru Cif Ser 2005-7SL, CIM-1 07/25/35 Caa2 Monthly 2025 |07129105 92920FX9  Pass Thru Cif Ser 2005-6, CI2-A-1 5.5 04/28/35 ................. Caa2 Monthly 44055 | 07128105
83156125 Pass Thru Cif Ser 06-5, ClIl-A-2 0 06/25/37 . . Baa2 Monthly 41.999 | 05125006 9292FY3  Pass Thru Ctf Ser 2005-6, CI 2-A-3 08/25/35.... .. Caa2 Monthly 4252 |07/28005
8315612F  Pass Thru Ctf Ser 065, CI -A-2B 0 07/25/37 ... .. B2 Monthly 47699 |05125/06 92920FY9  Pass Thiu Cf Ser 2005-6, CI 2-A-9 5.5 08/25/35 ... .. Caa2 Monthly 3925 | 07128105
83156126  Pass Thru Cif Ser 065, CI-A-2C 07125037 .......... .. C Monthly 9862 |05/25106 92920F74  Pass Thiu Ctf Ser 2005-6, CI C-X 5.5 08/25/35. . . Caal Monthly 0001 | 07728105
88156124  Pass Thru Cif Ser 065, CI1M-L O7/25/37 .. . .. C Monthly 12775 | 05125106 92920FY4  Pass Thru Ctf Ser 2005-6, CI 2-A-4 5.5 08/25/35 . Caa2 Monthly 95 0712805
83156PAD  Pass Thru Cif Ser 2006-7, CI-A-2C O7I25/37 ......... . Ca Monthly 7425 |07125006 9292FY7  Pass Thu Ctf Ser 2005-6, CI 2-A-7 5.5 08/25/35 . Caal Monthly 43197 |07/28/05
83156PAY  Pass Thru Cif Ser 2006-7, CII-A-2 08/25/37 Baa2 Monthly 59556 |07/2506 92920FY8  Pass Thru Cif Ser 2005-6, CI 2-A-8 5.5 08/25/35 Caa2 Monthly 29 0712805
83156PAZ  Pass Thru Cif Ser 2006-7, CII-A3 08/25/37 . Monthly 573 |07/25006 9292772 Pass Thru Ctf Ser 20056, CI3-CB 5.5 08/25/35. ... . Caa2 Monthly 96253 |07/28/05
Terwin Mtge Tr 2006-3 Washington Mut Mtg Secs Corp
881561VO  PassTHHU Cf 0425037 ...\ Caa2 Monthly 64478 |03/2806 93934FBC  Pass Thru Ctf Ser 2005-7, CI1-A-L 55 09/25/35 ... Monthly 13553 |08/2605
TIAA Real Estate CDO 2002-1 Ltd/TIAA Real Estate CDO 2002-1 Corp 93934FBN  Pass Thru Ctf Ser 2005-7, C1 2-CB-3 5.5 09/25/35 Monthly 149.938 | 0826105
87245EAB Coll FIt RtNT Ser 2002-1, CII-FL 0 05/22/137 FMA&N 22 |17 05/22/02 93934FBH Pass Thru Ctf Ser 2005-7, CI 1-A-6 09/25/35. . . Monthly 1455 | 08/26/05
87245EAC  Coll NT Ser 2002-1, Cl i 7.6 05/22/37 FMAEN 22 |465  |05022/02 93934FBL  Pass Thru Ctf Ser 2005-7, CI2-CB-1 5.5 09/25/35 Monthly 24.424 | 08/26/05
87245EAE Coll NT Ser 2002-1, CIII-FX 6.77 05/22/37 ... FMA&GN 22 |17 05122102 93934FBK Pass Thru Ctf Ser 2005-7, Cl 1-A-8 5.5 09/25/35 . Monthly 4215 | 08/26/05
TIAA Real Estate CDO 2003-1 Ltd 93934FBG  Pass Thru Cif Ser 2005-7, CI 1-A-5 09/25/35. . . Monthly 16.001 | 08/26/05
88631EAA  Coll FItRNT Ser 2003-1, CI A-IMM 0 12128/18 ................. Aal MJS&D 28 |22 [11/06/03 93934FBV  Pass Thiu Cff Ser2005-7, CI C-X 55 09/25/35. . Monthly 0001 | 08126105
88631EAF  Coll NT Ser2003-1, CIB-2 5.48 12/28/38 ... MJ,S&D 28 |2 11/06/03 93934FBP  Pass Thru Cif Ser 2005-7, CI2-CB-4 5.5 09/25/35 . .. Monthly 31569 | 08126105
88631EAB Coll NT Ser2003-1, CIB-1 0 12/28/38 R M,J,S&D 28 |10 11/06/03 93934FBF Pass Thru Ctf Ser 2005-7, Cl 1-A-4 5.5 09/25/35 Monthly 59.304 | 08/26/05
TLR Master Trust 2001 (United States) 93934FBE  Pass Thru Cif Ser 2005-7, C1 1-A-3 09/25/35. . Monthly 0001 |08/26105
88873MAA  Coll NT Ser2001 0 0U31A7 ... ..o BL Monthly 3905 |02005/02 93034FBD  Pass Thru Cff Ser 20057, Cl 1-A-2 09125/35... Monthly 50 08126105
Utah Tran Auth Sub Sales Tax Rev Ser 2006A 93934FBQ  Pass Thiu Cf Ser 2005-7, CI2-CB-5 5.5 09/25/35 ... Monthly 31023 | 08126105
917565DZ  Taxable Rev Bd Ser 2006A 06/15/36.......................... Aal Monthly 875 |06130106 G39FCR  Pass Thru Cif Ser2005:8,C12-CB4 10/25/35.. Monthly 0001 |oo9i05
Utah Tran Auth Sub Sales Tax Rev Ser 20068 93034FCK  Pass Thru Ctf Ser 20058, CI 1-A6 10/25/35 ... Monthly 545 [09120105
917565DY VerE::IaE\ESR(EJ‘IIJ gd Ser20068 0615136 .......................... Aal Monthly 875 |06130106 GOUFCE  Pass Thru Cif Ser 20058, 01 1AL 55 1025035 Monthly 2657 | oaroros
93034FCS  Pass Thru Cif Ser2005-8, C12-CB-5 5.5 10125135 Monthly 2386 [09129105
92534EAA vergggj xxgpsng gé szgroépfsa,am 040145, ................... C JAJEO 01 |[2772 |062805 3233222 Eassmu g: ?'iggigﬁﬁii 1 fg,fzég’f”s mOnm:y ﬁg? gggggg
ass Thru er -8, -A- e onthly
925345AA vergfauj g}) ga;ggfilhgmrsm 02009146 ..................... C FMASN 09 5195 |[05/25006 gggg‘":g: PassT:m (ég §e’§g‘;5‘§' g A2 s_zéugs,ss - monm:y ;34_25 gggg;gs
4FCY Pass Thru er 2005-8, Cl 1-A-5 10/25/35. .. onthly 5
92533XAA vo]gnusugégcm 09102 ..o € Monthly 497 |033104 GUUFCD Pt Thy Of S 258 CI2.CB3 107536, Monthly w0 |oanso
928637AA  Coll Nt Ser07-1, CIA-L 0310/52..............ccveevervene. C MJS&D 10 |70 |o3me07 93934FCM  Pass Thru CHf Ser 2005-8, CI 1-A-8 5.5 10/25/35 . Monthly 63.071 109/29/05
WA Hith Care Facs Auth 93934FCN  Pass Thru Cif Ser 2005-8,C12-CB-L 5.5 10125135 Monthly 13573 [09/29105
QBOTBEWS  Bds Ser 2008A 000LBM.............ooiiiirne.. AB2 Monthly 571 | 110608 QOHFCH  Pass Thu Cf Ser 20058, Cl1-A4 1012535, .. Monthly 0001 ] 09/29/05
Wachovia Bk Coml Mig Tr 93934FCL  Pass Thru Cif Ser 2005-8, CI1-A7 55 102535 ... Monthly 545 | 0929105
92976BAA  Pass Thru Ctf Ser 2005-C21, CIE 5.274 1011/44 ... Monthly 36564 | 10114105 Wayne Cnty Airport Auth MI
9007667N  Pass Thru Cff Ser 2005-021. CID 5.274 10/11/44 . Monthly 004l | 101405 9445140 Bds Ser2008B 12001/33..............ccoeeeiiiiniere.. Adl Monthly 20125 |06126108
92976BAB  Pass Thiu Cif Ser 2005-C21, CIF 5274 10/11/44 . Monthly 40627 | 1014005 Wells Fargo Mg Bk Secs Tr
G0T6BAD  Pass Thiu Cif Ser 2005-02L CIH 5.274 101144 .. Monthly 20627 | 1014105 949819AL  Pass Thru Ctf Ser 2008-L, CIlI-A-1 5.5 02/25/23. ... Monthly 19065 |01/30108
92076BAC  Pass Thru Cf Ser2005-C21, CI G 5.274 10/11/d4 ... Monthly 32502 | 10124105 OA9B19AN  Pass Thru Cf Ser2008-1, CIHI-APO. 02125/23. Monthly 0497 1 01/30108
G2076BAE  Pass Thru Cif Ser 2005-C21, C1J 4989 10/11/44 ... Monthly 1625 | 1014105 S49819AM We;aff“;“n'igi‘l’);?é‘z?s'kuﬁl”"‘*z 55 02125/38..... Monthly 4861 | 01/30/08
S20TBAF Waz:j;;g’fggmslmogfzcéﬁﬂmggg 10 ... Monthly 16251 10114005 SOEAQ | B SO DODIAT. . Aal Monthly 121,335 | 06110108
92976BNS  Pass-Thru Cif Ser O7WHALES, CIMH-1 06/15/20 .. Monthly 36 |06r2707
96174TAE  Coll Nt CIA2 04125122 JAJEO 25 [26425 |o4i2si07
92976BNJ Wamswgag TshiLocvaALEa,cmm 06/15/20 ... Monthly 38 0612707 GUTAC ol NG 04D IAI0 2 |25 |ouzsor
92922F75  Pass Thru CHf Ser 20056, CI 2-A-10 5.5 04/25/35 . . Monthly 2124 |o7128105 96174TAA  Coll Nt CIA 0412522 - JAJEO 25 237.825 (04i2SI07
WOFY2  Pass Thiu CIf Ser 20056, 01 2A2 08125135 " Caa2 Monthly w6776 |o728i0s 96174TAB Coll NUCIB 04125/22 ...................eeeeiiveee...... Baal JAJRO 25 |875 04/25/07
9292773 Pass Thu Ctf Ser 2005-6,CIC-P 08125/35 ..................... Caal Monthly 035 lo7sios
Notes: Moody'sC] ratings are subject to change. Because of the possible time lapse between verify the current rating of any security or issuer in which you are interested. For standard abbrevia-

Moody’s[] assignment or change of a rating and your use of this monthly publication, we suggest you tions and symbols, see page 6.
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Commercial Paper Ratings (New)

ISSUE RATING ISSUE RATING ISSUE RATING

Axis Bank Ltd Dubai Int’l Financial C .......... P-1 (U.s.cp) MI State Bldg Auth .............. ...l P-1
(US.CP) P-1 (U.S.CP)

Chicago (City of) IL ... P-1 (US.CP) Mizuho Funding LLC ......... ... ...t P-1

US.CP) LOC JPMorgan ChaseBank Na. . ............... P-1 (us.cp

LOCWellsFargoBank NA .................... P-1 (US.CP) GTD Mizuho Corporate Bank Ltd
(Us.cpP) LOC PNC Bank NA Scana Corp .....ovviiiiiiiiii i P-2
LOC State Street Bank and TrCO............... P-1 Lloyds Tsh Bank PLC ..............cccouiinnn. P-1 (Us.CcpP)
(US.CP) (Euro CP)
LOC Bank of AmericaNA ..................... P-1

* This company is not an issuer of commercial paper.

Moody’ sl ratings are opinions, not recommendations, to buy or sell, and their accuracy is not guaranteed. A rating should be weighed solely as one factor in an investment decision and you should
make your own study and evaluation of any issuer who securities or debt obligations you consider buying or selling.

Notes: Moody’sl ratings are subject to change. Because of the possible time lapse between Moody’sU assignment or change of arating and your use of this monthly publication, we suggest you
verify the current rating of any security or issuer in which you are interested. For standard abbreviation and symbols, see page 8.
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Medium-Term-Notes (New)

Moody’ st assigns ratings to individua long-term debt securities issued from medium-term note (MTN) programs, in addition to indicating ratings to
(MTN) programs themselves. Notes issued under MTN programs with such indicated ratings are rated at issuance at the rating applicable to al pari
passu notes issued under the same program, at the program’ s relavant indicated rating, provided such notes do not exhibit any of the characteristics listed
below. For notes with any of the following characteristics, the rating of the individual note may differ from the indicated rating of the program:

1) Notes containing features which link the cash flow and/or market value to the credit performance of any third party or parties.
2) Notes allowing for negative coupons, or negative principal.
3) Notes containing any provision which could obligate the investor to make any additional payments.

Market participants must determine whether any particular note is rated, and if so, at what rating level. Moody’ so encourages market participants to
contact Moody’ s Ratings Desks directly if they have questions regarding ratings for specific notes issued under a medium-term note program.

ORIGINAL
MooDY's[ RATING AMOUNT ISSUE
ISSUER RATING DATE *(Mill.) DATE INTEREST _ RATES/IMATURITY/LOCAL  CURRENCY

Abbey National Treas Svcs PLC ................. Aa3 10/19/2010 1396.044  10/13/2010 3.38% Gtd Euro Matures 10/20/2015 (EUR)

Aa3 10/28/2010 4.134  10/27/2010 Gtd Flt Rt Euro Matures 10/27/2020 (EUR)
ABN AMRO Bank NV ..., Aa3 10/11/2010 83.547 10/15/2010 Gtd FIt Rt Euro Matures 10/15/2012 (EUR)

Aa3 10/12/2010 139.324  10/08/2010 4.16% Gtd Euro Matures 10/21/2022 (EUR)

Aa3 10/12/2010 27.865 10/08/2010 Gtd Ft Rt Euro Matures 10/18/2012 (EUR)

Aa3 10/13/2010 41.682 10/11/2010 4.16% Gtd Euro Matures 10/20/2022 (EUR)

Aa3 10/25/2010 2800.414 10/21/2010 2.75% Gtd Euro Matures 10/29/2013 (EUR)

Aa3 10/27/2010 41.773  10/22/2010 4.42% Gtd Euro Matures 10/29/2025 (EUR)
African Dev Bank ... Aaa 10/07/2010 12 08/19/2010 1.50% Euro Matures 08/20/2015 (USD)

Aaa 10/15/2010 30.935 09/13/2010 7.00% Dual Curr Euro Matures 09/24/2012 (ZMK)
Allied Irish Banks PLC ...................cooiiiinns Aa2 10/15/2010 95.564 09/30/2010 Gtd FIt Rt Euro Matures 09/30/2015 (EUR)

Aa2 10/15/2010 3221 07/20/2010 Gtd FIt Rt Euro Matures 06/20/2013 (EUR)
American Honda Fin Corp ........................ Al 10/13/2010 150 04/15/2010 FIt Rt Matures 04/15/2011 (USD)

Al 10/20/2010 137 10/13/2010 FIt Rt Matures 04/13/2012 (USD)

Al 10/26/2010 75 05/04/2010 FlIt Rt Matures 05/04/2011 (USD)

Al 10/27/2010 5 08/05/2010 Flt Rt Matures 08/05/2011 (USD)

Al 10/27/2010 165 09/17/2010 FIt Rt Matures 09/15/2011 (USD)

Al 10/27/2010 250 05/26/2010 Flt Rt Matures 05/26/2011 (USD)

Al 10/27/2010 50 08/10/2010 FIt Rt Matures 08/10/2011 (USD)

Al 10/27/2010 20 09/21/2010 FIt Rt Matures 09/21/2011 (USD)
AMP Bank Ltd ... A2 10/08/2010 19.671  10/12/2010 Gtd Flt Rt Australian Matures 10/12/2012 (AUD)
ANZ National (Int'l) Ltd London Branch ......... Aa2 10/05/2010 5 10/01/2010 Gtd FIt Rt Euro Matures 10/08/2015 (USD)

Aa2 10/05/2010 1050 10/01/2010 Gtd FIt Rt Euro Matures 06/16/2014 (USD)
ASB Bank Ltd ... Aa2 10/22/2010 143.127 10/20/2010 6.10% New Zealand Matures 10/20/2015 (NZD)
Asian Dev Bank .......................occiiiie. Aaa 10/02/2010 20 04/06/2010 Zero Cpn Euro Matures 04/06/2040 (USD)

Aaa 10/02/2010 161.225 04/22/2010 5.00% Euro Matures 04/22/2013 (AUD)

Aaa 10/06/2010 30 09/17/2010 Zero Cpn Euro Matures 09/17/2040 (USD)

Aaa 10/15/2010 180.611  10/18/2010 2.85% Euro Matures 10/21/2020 (CNY)
Atlantia SPA ... A3 10/14/2010 636.902 09/09/2010 4.38% Gtd Euro Matures 09/16/2025 (EUR)

A3 10/14/2010 1273.804 09/09/2010 3.38% Gtd Euro Matures 09/18/2017 (EUR)
Australia and New Zealand Banking Group Ltd Aal 10/05/2010 19.451  09/30/2010 Flt Rt Euro Matures 10/08/2015 (HKD)

Aal 10/09/2010 2712  03/02/2010 FIt Rt Euro Matures 03/02/2020 (EUR)

Aal 10/09/2010 30 04/20/2010 FIt Rt Euro Matures 04/20/2020 (USD)

Aal 10/18/2010 3.864 10/21/2010 2.26% Euro Matures 10/22/2015 (HKD)

Aal 10/20/2010 9.146  03/11/2010 Flt Rt Euro Matures 03/11/2013 (AUD)

Aal 10/21/2010 100 07/23/2010 FIt Rt Global Matures 01/23/2012 (USD)

Aal 10/21/2010 500 08/11/2010 Ft Rt Global Matures 02/13/2012 (USD)
Autobahnen-Und  Schnellstrassen  Finanzierungs Aaa 10/15/2010 2100.311 09/13/2010 3.38% Gtd Euro Matures 09/22/2025 (EUR)
Bar|1kcab Popolare Dell'Alto  Adige-Suedtiroler A2 10/26/2010 7.013 11/02/2010 Flt Rt Euro Matures 11/02/2015 (EUR)
Volksba ...
Banco Santander Totta SA .. Al 10/15/2010 63.135 08/25/2010 FIt Rt Euro Matures 08/25/2012 (EUR)

Al 10/18/2010 67.73  09/28/2010 2.83% Portugal Matures 09/29/2012 (EUR)

Al 10/18/2010 17.881  09/28/2010 3.41% Portugal Matures 09/29/2015 (EUR)

Al 10/18/2010 26.548 09/24/2010 3.25% Portugal Matures 09/29/2018 (EUR)
Bank Nederlandse Gemeenten NV .............. Aaa 10/07/2010 1500 09/28/2010 1.75% Global Matures 10/06/2015 (USD)

Aaa 10/07/2010 150  10/06/2010 FIt Rt Euro Matures 10/06/2012 (USD)

Aaa 10/22/2010 114.75 10/08/2010 Zero Cpn Euro Matures 10/22/2040 (USD)

Aaa 10/26/2010 101.667  09/27/2010 1.75% Euro Matures 10/27/2020 (CHF)
Bank of America COrp ..........ccooiiiiiiiiiii. A2 10/05/2010 1.134 10/01/2010 FIt Rt Matures 10/01/2020 (USD)

A2 10/05/2010 27.235 09/28/2010 5.25% Fixed/FIt Rt Matures 09/28/2020 (USD)

A2 10/05/2010 30.666 09/28/2010 4.88% Fixed/FIt Rt Matures 09/28/2020 (USD)

A2 10/05/2010 538 09/28/2010 6.00% Fixed/FIt Rt Matures 09/28/2020 (USD)

A2 10/05/2010 12.063 09/28/2010 4.71% Step Up Matures 09/29/2025 (USD)

A2 10/05/2010 95 09/28/2010 5.00% Step Up Matures 09/28/2035 (USD)

A2 10/05/2010 10 09/28/2010 4.00% Fixed/FIt Rt Matures 09/28/2015 (USD)

A2 10/08/2010 30.033  09/28/2010 4.24% Euro Matures 09/28/2020 (HKD)

A2 10/12/2010 10 11/30/2009 FIt Rt Euro Matures 12/24/2013 (USD)

A2 10/12/2010 13.26  02/26/2010 Flt Rt Euro Matures 02/26/2015 (USD)

A2 10/12/2010 14.725 05/31/2010 5.11% Euro Matures 06/24/2030 (EUR)

A2 10/12/2010 37.421 11/18/2009 FIt Rt Euro Matures 11/18/2014 (EUR)

A2 10/15/2010 21.325 09/08/2010 3.25% Fixed/FIt Rt Matures 09/08/2015 (USD)

A2 10/21/2010 10.96  11/05/2009 3.90% Step Up Euro Matures 11/05/2013 (USD)

A2 10/21/2010 7.764  11/12/2009 3.90% Step Up Euro Matures 11/12/2013 (USD)

A2 10/21/2010 4.93 11/06/2009 3.90% Step Up Euro Matures 11/06/2013 (USD)

A2 10/25/2010 27.295 09/02/2010 4.10% Matures 09/15/2017 (USD)

A2 10/25/2010 25501 09/02/2010 4.80% Matures 09/15/2020 (USD)

A2 10/25/2010 13.993  09/10/2010 3.75% Matures 09/15/2016 (USD)

A2 10/25/2010 34.264 09/10/2010 4.75% Matures 09/15/2019 (USD)
Bank of Ireland ..................................... Al 10/14/2010 18587 09/21/2010 9.90% Euro Matures 10/04/2013 (RON)

Al 10/28/2010 20 08/13/2010 FIt Rt Euro Matures 08/13/2012 (USD)

Al 10/28/2010 19.141  08/13/2010 FIt Rt Euro Matures 08/13/2012 (EUR)
Bank of Montreal .................................. Aa2 10/05/2010 25 09/29/2010 2.25% Step Up Matures 03/29/2018 (USD)
Bankinter SA ... Al 10/15/2010 41.773  10/22/2010 4.27% Spanish Matures 07/22/2016 (EUR)
Banque Federative Du Credit Mutuel ............ Aa3 10/05/2010 140.616  09/30/2010 FIt Rt Euro Matures 09/30/2011 (EUR)

Al 10/22/2010 1392.447  10/06/2010 4.00% Sub Euro Matures 10/22/2020 (EUR)

Aa3 10/26/2010 1050.155  10/21/2010 3.00% Euro Matures 10/29/2015 (EUR)
Barclays Bank PLC ...........ccccoiiiiiiiiiiiiii. Aa3 10/11/2010 1.373  10/07/2010 4.10% Matures 10/07/2024 (USD)

Aa3 10/11/2010 3.385 07/07/2010 Flt Rt Matures 07/07/2015 (USD)

Aa3 10/11/2010 1.001 09/01/2010 FIt Rt Matures 09/01/2025 (USD)

Aa3 10/11/2010 20 07/06/2010 FIt Rt Matures 07/06/2020 (USD)

Aa3 10/11/2010 0.394 10/07/2010 3.40% Matures 10/07/2019 (USD)

Aa3 10/11/2010 5977 10/07/2010 3.00% Matures 10/07/2017 (USD)

Note: Moody’so ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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ISSUER RATING DATE *(Mill.) DATE INTEREST  RATES/MATURITY/LOCAL  CURRENCY
Aa3 10/11/2010 4503 10/07/2010 2.10% Matures 10/07/2015 (USD)
Aa3 10/11/2010 2058 10/07/2010 1.15% Matures 10/07/2013 (USD)
Aa3 10/11/2010 014 10/07/2010 5.00% Fixed/Flt Rt Matures 10/07/2025 (USD)
Aa3 10/11/2010 0036 10/07/2010 4.25% Fixed/FIt Rt Matures 10/07/2022 (USD)
Aa3 10/11/2010 007 10/07/2010 3.65% Step Up Matures 10/07/2025 (USD)
Aa3 10/11/2010 0278 10/07/2010 3.90% Matures 10/07/2022 (USD)
Aa3 10/11/2010 0345 10/07/2010 3.60% Matures 10/07/2020 (USD)
Aa3 10/11/2010 1 10/25/2010 5.00% Matures 10/25/2040 (USD)
Aa3 10/11/2010 1 10/28/2010 6.00% Fixed/FIt Rt Matures 10/28/2025 (USD)
Aa3 10/11/2010 05 10/28/2010 4.25% Step Up Matures 10/28/2030 (USD)
Aa3 10/11/2010 10 09/30/2010 Fit Rt Matures 09/30/2025 (USD)
Aa3 10/11/2010 0457 09/23/2010 4.00% Step Up Matures 09/23/2023 (USD)
Aa3 10/11/2010 0.906 09/23/2010 4.00% Matures 09/23/2020 (USD)
Aa3 10/11/2010 0712 09/10/2010 4.00% Step Up Matures 09/10/2023 (USD)
Aa3 10/11/2010 05 09/30/2010 4.00% Step Up Matures 09/30/2020 (USD)
Aa3 10/11/2010 05 09/30/2010 4.00% Step Up Matures 09/30/2022 (USD)
Aa3 10/11/2010 2268 09/02/2010 4.25% Matures 09/02/2025 (USD)
Aa3 10/11/2010 1 10/29/2010 3.00% Fixed/Fit Rt Matures 10/29/2015 (USD)
Aa3 10/11/2010 3118 09/23/2010 4.13% Step Up Matures 09/23/2025 (USD)
Aa3 10/11/2010 20 06/30/2010 Fit Rt Matures 06/30/2015 (USD)
Aa3 10/11/2010 2127 10/07/2010 4.00% Step Up Matures 10/07/2025 (USD)
Aa3 10/11/2010 22794  07/07/2010 Fit Rt Matures 07/07/2015 (USD)
Aa3 10/11/2010 025 10/20/2010 2.50% Step Up Matures 10/20/2017 (USD)
Aa3 10/11/2010 0.08 10/07/2010 4.00% Fixed/Ft Rt Matures 10/07/2020 (USD)
Aa3 10/11/2010 353 10/07/2010 4.25% Matures 10/07/2026 (USD)
Aa3 10/11/2010 5 09/21/2010 4.25% Fixed/FIt Rt Matures 09/21/2020 (USD)
Aa3 10/12/2010 145 03/11/2010 3.00% Fixed/FIt Rt Matures 03/11/2015 (USD)
Aa3 10/12/2010 16  02/24/2010 4.00% Fixed/FIt Rt Matures 02/24/2017 (USD)
Aa3 10/12/2010 65 02/08/2010 Ft Rt Matures 02/08/2017 (USD)
Aa3 10/12/2010 29252  02/05/2010 5.14% Step Up Matures 02/05/2025 (USD)
Aa3 10/12/2010 7.02 01/29/2010 4.13% Step Up Matures 01/29/2025 (USD)
Aa3 10/12/2010 8361 01/27/2010 5.00% Fixed/FIt Rt Matures 01/27/2017 (USD)
Aa3 10/12/2010 1.444 0U27/2010 Fit Rt Matures 01/27/2025 (USD)
Aa3 10/12/2010 105 01/28/2010 3.25% Fixed/FIt Rt Matures 01/28/2015 (USD)
Aa3 10/12/2010 55 12/11/2009 1.90% Fixed/Ft Rt Matures 12/11/2014 (USD)
Aa3 10/12/2010 2718 12/24/2009 2.50% Fixed/FIt Rt Matures 12/24/2014 (USD)
Aa3 10/12/2010 55 12/11/2009 Fit Rt Matures 12/13/2010 (USD)
Aa3 10/12/2010 9 02/17/2010 4.00% Step Up Matures 02/17/2025 (USD)
Aa3 10/12/2010 45 02/26/2010 4.50% Step Up Matures 02/26/2025 (USD)
Aa3 10/12/2010 0183 09/16/2010 4.00% Matures 09/16/2022 (USD)
Aa3 10/12/2010 10359 03/10/2010 4.50% Step Up Matures 03/10/2025 (USD)
Aa3 10/12/2010 053 09/30/2010 5.00% Fixed/Ft Rt Matures 09/30/2025 (USD)
Aa3 10/12/2010 1742 09/23/2010 1.00% Matures 09/23/2012 (USD)
Aa3 10/12/2010 197 09/23/2010 4.50% Matures 09/23/2026 (USD)
Aa3 10/12/2010 0913 09/16/2010 4.00% Step Up Matures 09/16/2025 (USD)
Aa3 10/12/2010 1527 09/30/2010 3.75% Matures 09/30/2019 (USD)
Aa3 10/12/2010 3523 09/30/2010 3.25% Matures 09/30/2017 (USD)
Aa3 10/12/2010 3125 09/30/2010 4.50% Matures 09/30/2026 (USD)
Aa3 10/12/2010 0.691 09/23/2010 3.20% Matures 09/23/2017 (USD)
Aa3 10/12/2010 0545 09/23/2010 4.00% Matures 09/23/2021 (USD)
Aa3 10/12/2010 1383  09/23/2010 2.30% Matures 09/23/2015 (USD)
Aa3 10/12/2010 0126 09/23/2010 4.15% Matures 09/23/2022 (USD)
Aa3 10/12/2010 0543  09/23/2010 3.70% Matures 09/23/2019 (USD)
Aa3 10/12/2010 0206 09/16/2010 3.65% Matures 09/16/2019 (USD)
Aa3 10/12/2010 5 09/30/2010 4.75% Fixed/FIt Rt Matures 09/30/2020 (USD)
Aa3 10/12/2010 2035 09/16/2010 1.50% Matures 09/16/2013 (USD)
Aa3 10/12/2010 0561 09/16/2010 4.40% Matures 09/16/2026 (USD)
Aa3 10/12/2010 10  09/21/2010 0.97% Matures 03/21/2012 (USD)
Aa3 10/12/2010 1.062 09/30/2010 4.00% Step Up Matures 09/30/2025 (USD)
Aa3 10/12/2010 2031 09/30/2010 2.30% Matures 09/30/2015 (USD)
Aa3 10/12/2010 1254 09/16/2010 2.30% Matures 09/16/2015 (USD)
Aa3 10/12/2010 0425 09/16/2010 3.45% Matures 09/16/2018 (USD)
Aa3 10/12/2010 055 09/30/2010 4.25% Fixed/FIt Rt Matures 09/30/2020 (USD)
Aa3 10/12/2010 1222  09/23/2010 1.50% Matures 09/23/2013 (USD)
Aa3 10/12/2010 0716 09/30/2010 4.25% Matures 09/30/2023 (USD)
Aa3 10/12/2010 493 09/30/2010 1.50% Matures 09/30/2013 (USD)
Aa3 10/12/2010 0795 09/16/2010 3.20% Matures 09/16/2017 (USD)
Aa3 10/12/2010 4173 12/24/2009 Fit Rt Matures 12/24/2019 (USD)
Aa3 10/12/2010 0286 00/23/2010 4.35% Matures 09/23/2024 (USD)
Aa3 10/12/2010 2719 09/30/2010 1.00% Matures 09/30/2012 (USD)
Aa3 10/12/2010 10 09/30/2010 6.25% Fixed/FIt Rt Matures 09/30/2020 (USD)
Aa3 10/12/2010 0369 09/16/2010 4.00% Step Up Matures 09/16/2024 (USD)
Aa3 10/12/2010 30158 03/25/2010 4.75% Step Up Matures 03/25/2025 (USD)
Aa3 10/12/2010 2315 09/30/2010 4.00% Step Up Matures 09/30/2024 (USD)
Aa3 10/19/2010 021 10/15/2010 4.25% Fixed/Fit Rt Matures 10/15/2022 (USD)
Aa3 10/19/2010 2921 10/15/2010 2.05% Matures 10/15/2015 (USD)
Aa3 10/19/2010 295 03/10/2010 4.50% Fixed/Flt Rt Matures 03/10/2017 (USD)
Aa3 10/19/2010 1645 10/15/2010 3.50% Step Up Matures 10/15/2023 (USD)
Aa3 10/19/2010 0055 10/15/2010 5.00% Fixed/FIt Rt Matures 10/15/2025 (USD)
Aa3 10/19/2010 5665 10/15/2010 3.00% Matures 10/15/2017 (USD)
Aa3 10/19/2010 15 10/28/2010 Fit/Fixed Rt Matures 10/28/2025 (USD)
Aa3 10/19/2010 1.886 10/15/2010 3.75% Matures 10/15/2021 (USD)
Aa3 10/19/2010 0764 07/15/2010 4.75% Matures 07/15/2023 (USD)
Aa3 10/19/2010 0614 08/05/2010 1.63% Matures 08/05/2013 (USD)
Aa3 10/19/2010 12:892 08/26/2010 Fit Rt Matures 08/26/2025 (USD)
Aa3 10/19/2010 5 07/13/2010 Flt Rt Matures 07/13/2013 (USD)
Aa3 10/19/2010 0322 10/15/2010 1.15% Matures 10/15/2013 (USD)
Aa3 10/19/2010 0486 10/15/2010 4.00% Matures 10/15/2026 (USD)
Aa3 10/19/2010 1703 10/15/2010 4.00% Matures 10/15/2023 (USD)
Aa3 10/19/2010 1506 10/15/2010 4.25% Matures 10/15/2026 (USD)
Aa3 10/19/2010 4444 10/15/2010 4.00% Step Up Matures 10/15/2025 (USD)
Aa3 10/19/2010 6.753 10/15/2010 4.50% Matures 10/15/2030 (USD)
Aa3 10/25/2010 5831 10/21/2010 4.35% Matures 10/21/2030 (USD)
Aa3 10/25/2010 05 11/18/2010 Step Up Matures 11/18/2025 (USD)
Aa3 10/25/2010 3 11/18/2010 Step Up Matures 11/18/2020 (USD)
Aa3 10/25/2010 011 10/21/2010 4.00% Fixed/FIt Rt Matures 10/21/2020 (USD)
Aa3 10/25/2010 0.627 10/21/2010 3.90% Matures 10/21/2024 (USD)
Aa3 10/25/2010 0133 10/21/2010 3.65% Matures 10/21/2023 (USD)
Aa3 10/25/2010 0288 10/21/2010 1.40% Matures 10/21/2014 (USD)
Aa3 10/25/2010 3071 10/21/2010 3.50% Step Up Matures 10/21/2022 (USD)
Aa3 10/25/2010 0844 10/21/2010 2.70% Matures 10/21/2017 (USD)
Aa3 10/25/2010 1268 10/21/2010 3.40% Matures 10/21/2020 (USD)
Aa3 10/25/2010 1732 10/21/2010 4.00% Matures 10/21/2025 (USD)
Aa3 10/25/2010 16,55 08/27/2010 5.00% Fixed/FIt Rt Matures 08/27/2020 (USD)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ st assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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Aa3 10/25/2010 3.606 10/21/2010 4.00% Step Up Matures 10/21/2026 (USD)
Aa3 10/25/2010 1401 10/21/2010 3.00% Matures 10/21/2018 (USD)
Aa3 10/27/2010 75 11/04/2010 Step Up Matures 11/04/2015 (USD)
Aa3 10/27/2010 0.5 11/19/2010 Step Up Matures 11/19/2015 (USD)
BBK BSC ...t A3 10/26/2010 500 10/19/2010 4.50% Euro Matures 10/28/2015 (USD)
BES Fin Ltd .. . e e A2 10/15/2010 404.28 09/24/2010 3.00% Gtd Euro Matures 09/24/2047 (EUR)
BNP Paribas ................c.cciiicc. Aa2 10/06/2010 10 07/02/2010 Flt Rt Euro Matures 07/02/2020 (USD)
Aa2 10/11/2010 1760.563 10/14/2010 Flt Rt Euro Matures 10/14/2011 (EUR)
Aa2 10/15/2010 20 09/30/2010 Zero Cpn Euro Matures 09/30/2040 (USD)
Aa2 10/15/2010 134  09/02/2010 Zero Cpn Euro Matures 09/30/2030 (USD)
BNZ Int'l Funding Ltd London Branch ........... Aa2 10/19/2010 18.389  09/30/2010 6.59% Gtd Euro Matures 09/30/2020 (NZD)
Aa2 10/19/2010 18.389  09/30/2010 6.59% Gtd Euro Matures 09/30/2020 (NZD)
Aa2 10/22/2010 50 10/05/2010 Gtd FIt Rt Euro Matures 10/05/2014 (USD)
BP Capital Markets PLC .......................... A2 10/06/2010 1368.158 10/04/2010 3.83% Gtd Euro Matures 10/06/2017 (EUR)
A2 10/06/2010 1368.158 10/04/2010 3.10% Gtd Euro Matures 10/07/2014 (EUR)
BPCE . Aa3 10/06/2010 19.652 09/16/2010 3.46% Euro Matures 09/16/2025 (EUR)
Aa3 10/26/2010 1034.212  10/19/2010 FIt Rt Euro Matures 10/29/2013 (EUR)
BPE Financiaciones SA ............... ... Al 10/12/2010 278.649 10/08/2010 6.87% Gtd Sub Euro Matures 10/22/2020 (EUR)
Bremer Landesbank Kreditanstalt Oldenburg Aa2 10/11/2010 69.662 10/08/2010 2.25% German Matures 10/13/2015 (EUR)
G
Aa2 10/22/2010 69.835 10/18/2010 2.60% German Matures 04/21/2016 (EUR)
Caisse Centrale Desjardins ....................... Aal 10/04/2010 584.881 09/30/2010 3.50% Canadian Matures 10/05/2017 (CAD)
Caisse D'Amortissement de la Dette Sociale ... Aaa 10/07/2010 309.492 09/09/2010 2.25% Euro Matures 12/07/2015 (GBP)
Aaa 10/22/2010 1500  10/15/2010 0.88% Euro Matures 10/15/2013 (USD)
Caisse des Depots et Consignations ............ Aaa 10/07/2010 1000 09/20/2010 1.25% Euro Matures 09/20/2013 (USD)
Aaa 10/20/2010 150 09/29/2010 Flt Rt Euro Matures 03/31/2014 (USD)
Aaa 10/20/2010 100 09/16/2010 Zero Cpn Euro Matures 09/30/2040 (USD)
Caja de Ahorros y Monte de Piedad de Madrid Al 10/27/2010 138.989  10/29/2010 FIt Rt Spanish Matures 04/29/2013 (EUR)
Caja de Ahorros y Pensiones de Barcelona .... Aa2 10/28/2010 244.625 10/25/2010 Flt Rt Spanish Matures 10/29/2012 (EUR)
Carlsberg Breweries AIS ... ... Baa3 10/07/2010 1396.044 10/13/2010 3.38% Euro Matures 10/13/2017 (EUR)
Cassa Depositi E Prestiti SPA .................... Aa2 10/01/2010 69.173  10/12/2010 FIt Rt Euro Matures 04/12/2012 (EUR)
Aa2 10/14/2010 69.502 10/28/2010 FIt Rt Euro Matures 10/28/2019 (EUR)
Citigroup Funding Inc ...l A3 10/19/2010 20 09/30/2010 Gtd Flt Rt Matures 09/30/2020 (USD)
A3 10/19/2010 1545 10/13/2010 3.25% Gtd Fixed/FIt Rt Matures 10/13/2015 (USD)
A3 10/19/2010 44546  09/28/2010 4.00% Gtd Fixed/FIt Rt Matures 09/28/2015 (USD)
A3 10/27/2010 45 10/26/2010 4.00% Gtd Step Up Matures 10/26/2022 (USD)
Colgate-Palmolive  CO ..........coovvviiiiiiiiiii. Aa3 10/29/2010 188 11/03/2010 1.38% Matures 11/01/2015 (USD)
Aa3 10/29/2010 250 11/03/2010 2.95% Matures 11/01/2020 (USD)
Commerzbank AG ...l Aa3 10/07/2010 133.031 09/03/2010 5.50% Euro Matures 09/03/2013 (AUD)
Aa3 10/26/2010 56.164 01/27/2010 FIt Rt German Matures 02/16/2015 (EUR)
Aa3 10/26/2010 45226  12/02/2009 FIt Rt German Matures 03/11/2015 (EUR)
Aa3 10/26/2010 157.46  12/21/2009 Flt Rt German Matures 02/02/2015 (EUR)
Aa3 10/26/2010 55.283  10/26/2009 Flt Rt German Matures 01/16/2015 (EUR)
Aa3 10/26/2010 20.927 02/02/2010 Flt Rt German Matures 03/02/2015 (EUR)
Aa3 10/26/2010 61.643 02/10/2010 FIt Rt German Matures 02/26/2015 (EUR)
Aa3 10/26/2010 78462 03/19/2010 2.50% Step Up German Matures 04/14/2015 (EUR)
Aa3 10/27/2010 84.074 08/26/2010 FIt Rt German Matures 09/22/2016 (EUR)
Aa3 10/27/2010 42.085 08/17/2010 Ft Rt Euro Matures 09/16/2016 (EUR)
Aa3 10/27/2010 88.293  09/28/2010 5.50% Euro Matures 09/30/2013 (AUD)
Commonwealth Bank of Australia ............... Aal 10/05/2010 15 04/01/2010 2.10% Fixed/FIt Rt Global Matures 04/01/2015 (USD)
Aal 10/05/2010 25 11/11/2009 1.60% Matures 12/10/2011 (USD)
Aal 10/05/2010 300 04/29/2010 FIt Rt Matures 04/27/2012 (USD)
Aal 10/05/2010 100 11/20/2009 1.25% Fixed/FIt Rt Global Matures 11/20/2012 (USD)
Aal 10/05/2010 50 08/25/2010 0.38% Fixed/FIt Rt Matures 02/25/2012 (USD)
Aal 10/06/2010 1.197 09/30/2010 1.40% Fixed/FIt Rt Euro Matures 09/30/2020 (JPY)
Aal 10/06/2010 10 06/15/2010 3.15% Fixed/FIt Rt Matures 06/15/2017 (USD)
Aal 10/06/2010 20 05/18/2010 FIt Rt Matures 05/18/2020 (USD)
Aal 10/06/2010 600 12/07/2009 FIt Rt Matures 01/03/2011 (USD)
Aal 10/06/2010 9.518 09/23/2010 Zero Cpn Euro Matures 09/23/2030 (AUD)
Aal 10/06/2010 50 09/17/2010 2.56% Fixed/FIt Rt Matures 09/17/2015 (USD)
Aal 10/07/2010 1.2 09/28/2010 0.50% Dual Curr Euro Matures 09/28/2015 (USD)
Aal 10/07/2010 19.335  09/21/2010 2.50% Euro Matures 09/29/2015 (HKD)
Aal 10/07/2010 9.518 09/23/2010 Zero Cpn Euro Matures 09/23/2030 (AUD)
Aa2 10/08/2010 402.95 09/10/2008 Sub FlIt Rt Australian (AUD)
Aal 10/11/2010 20 10/13/2010 FIt Rt Euro Matures 10/13/2013 (USD)
Aal 10/12/2010 16.353  09/27/2010 Flt Rt Indx Lnkd Euro Matures 09/27/2025 (AUD)
Aal 10/12/2010 1.251 09/27/2010 0.50% Dual Curr Euro Matures 09/27/2013 (AUD)
Aal 10/12/2010 4.749  09/24/2010 5.20% Dual Curr Fixed/FIt Rt Euro Matures 09/24/2025 (JPY)
Aal 10/15/2010 2.243  10/07/2010 Flt Rt Euro Matures 10/07/2015 (USD)
Aal 10/15/2010 2443 10/08/2010 3.00% Dual Curr Euro Matures 10/08/2013 (JPY)
Aal 10/15/2010 1.2 10/07/2010 0.50% Dual Curr Euro Matures 10/07/2015 (USD)
Aal 10/19/2010 3.587 09/29/2010 FIt Rt Euro Matures 09/29/2025 (JPY)
Aal 10/19/2010 15.473 10/06/2010 3.15% Euro Matures 10/15/2019 (HKD)
Aal 10/20/2010 3.688 10/15/2010 5.00% Fixed/FIt Rt Euro Matures 10/15/2040 (JPY)
Aal 10/20/2010 5 10/13/2010 0.30% Dual Curr Euro Matures 10/15/2013 (USD)
Aal 10/20/2010 1584 10/13/2010 FIt Rt Euro Matures 10/13/2015 (GBP)
Aal 10/20/2010 1.222  10/13/2010 3.00% Dual Curr Euro Matures 09/24/2015 (JPY)
Aal 10/21/2010 1.229 10/14/2010 4.50% Fixed/FIt Rt Euro Matures 09/28/2040 (JPY)
Aal 10/21/2010 3.667 10/12/2010 1.95% Dual Curr Euro Matures 10/12/2022 (JPY)
Aal 10/21/2010 1.229 10/15/2010 5.00% Dual Curr Fixed/FIt Rt Euro Matures 10/15/2025 (JPY)
Aal 10/21/2010 12 10/15/2010 0.10% Dual Curr Euro Matures 10/15/2013 (USD)
Aal 10/22/2010 9.8 10/22/2010 Indx Linked Euro Matures 10/22/2020 (AUD)
Aal 10/25/2010 50 10/19/2010 Zero Cpn Euro Matures 10/19/2040 (USD)
Aal 10/27/2010 1.225 10/27/2010 3.00% Fixed/FIt Rt Euro Matures 09/28/2040 (JPY)
Aal 10/29/2010 62.545 10/29/2010 2.25% Euro Matures 10/29/2014 (EUR)
Aal 10/29/2010 2 10/28/2010 1.20% Step Up Euro Matures 10/28/2015 (USD)
Compagnie de Saint-Gobain ...................... Baa2 10/05/2010 1019.922  09/29/2010 4.00% Euro Matures 10/08/2018 (EUR)
Council of Europe Dev Bank ......... Aaa 10/11/2010 289.486 09/28/2010 6.00% Euro Matures 10/08/2020 (AUD)
Credit Agricole CIB Fin (Guernsey) Ltd Aa3 10/01/2010 3.52 09/29/2010 2.25% Gtd Flt/Fixed Rt Euro Matures 09/29/2015 (USD)
Aa3 10/01/2010 2.344  09/21/2010 2.10% Gtd Fixed/FIt Rt Euro Matures 09/22/2025 (JPY)
Aa3 10/01/2010 2.582 09/29/2010 Gtd Flt Rt Euro Matures 09/29/2014 (EUR)
Aa3 10/01/2010 1.151 09/21/2010 Gtd Flt Rt Euro Matures 09/21/2015 (USD)
Aa3 10/01/2010 1197 09/30/2010 0.40% Gtd Step Up Euro Matures 03/30/2014 (JPY)
Aa3 10/01/2010 3.602 10/01/2010 1.50% Gtd Fixed/FIt Rt Euro Matures 10/01/2020 (JPY)
Aa3 10/01/2010 4.164  09/24/2010 2.00% Gtd Euro Matures 09/24/2013 (EUR)
Aa3 10/01/2010 1.1 09/27/2010 1.45% Gtd Euro Matures 09/27/2012 (USD)
Aa3 10/01/2010 1.196 09/29/2010 1.00% Gtd Step Up Euro Matures 09/29/2017 (JPY)
Aa3 10/01/2010 1.197  09/30/2010 0.40% Gtd Step Up Euro Matures 03/30/2014 (JPY)
Aa3 10/01/2010 5.987 10/01/2010 Gtd Flt Rt Euro Matures 10/01/2017 (EUR)
Aa3 10/01/2010 1197 09/30/2010 0.53% Gtd Step Up Euro Matures 09/30/2015 (JPY)
Aa3 10/06/2010 1.207  10/06/2010 0.30% Gtd Step Up Euro Matures 10/06/2013 (JPY)
Aa3 10/06/2010 1.184 09/22/2010 0.30% Gtd Step Up Euro Matures 09/22/2013 (JPY)
Aa3 10/06/2010 1442  10/05/2010 Gtd Flt Rt Euro Matures 10/05/2015 (USD)
Aa3 10/06/2010 1.207 10/06/2010 0.30% Gtd Step Up Euro Matures 10/06/2013 (JPY)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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ORIGINAL
MooDY's[] RATING AMOUNT ISSUE
ISSUER RATING DATE *(Mill.) DATE INTEREST _ RATESIMATURITY/LOCAL  CURRENCY
Aa3 10/06/2010 1.204 10/05/2010 0.40% Gtd Step Up Euro Matures 04/05/2014 (JPY)
Aa3 10/06/2010 8616 10/06/2010 Gtd Flt Rt Euro Matures 10/06/2013 (EUR)
Aa3 10/08/2010 1.215 10/07/2010 0.30% Gtd Step Up Euro Matures 10/07/2013 (JPY)
Aa3 10/08/2010 1.215 10/07/2010 0.30% Gtd Step Up Euro Matures 10/07/2013 (JPY)
Aa3 10/08/2010 1.215 10/07/2010 0.30% Gtd Step Up Euro Matures 10/07/2013 (JPY)
Aa3 10/08/2010 1.389 10/06/2010 Gtd Flt Rt Euro Matures 10/06/2013 (EUR)
Aa3 10/08/2010 243 10/07/2010 0.78% Gtd Euro Matures 10/07/2015 (JPY)
Aa3 10/08/2010 2.1 10/07/2010 Gtd FIt Rt Euro Matures 10/07/2014 (CHF)
Aa3 10/08/2010 1.2 10/07/2010 1.07% Gtd Euro Matures 10/08/2013 (USD)
Aa3 10/13/2010 3 10/13/2010 Gtd FIt Rt Euro Matures 10/13/2013 (USD)
Aa3 10/13/2010 5.67 10/08/2010 Gtd FIt Rt Euro Matures 10/08/2013 (EUR)
Aa3 10/13/2010 8451 10/14/2010 Gtd Ft Rt Euro Matures 10/14/2016 (EUR)
Aa3 10/13/2010 1.892 10/08/2010 2.00% Gtd Flt Rt Euro Matures 10/08/2013 (EUR)
Aa3 10/13/2010 1.222  10/08/2010 0.53% Gtd Step Up Euro Matures 10/08/2015 (JPY)
Aa3 10/13/2010 3.665 10/08/2010 0.53% Gtd Step Up Euro Matures 10/08/2015 (JPY)
Aa3 10/13/2010 3 10/12/2010 Gtd FIt Rt Euro Matures 10/12/2015 (USD)
Aa3 10/13/2010 1.605 10/13/2010 Gtd Euro Matures 10/13/2015 (EUR)
Aa3 10/13/2010 1.231 10/12/2010 Gtd Flt Rt Euro Matures 10/12/2015 (USD)
Aa3 10/18/2010 3.688 10/15/2010 0.44% Gtd Step Up Euro Matures 10/15/2013 (JPY)
Aa3 10/18/2010 1 10/18/2010 Gtd Flt Rt Euro Matures 10/18/2013 (USD)
Aa3 10/18/2010 16.602 10/15/2010 Gtd FIt Rt Euro Matures 10/15/2015 (CHF)
Aa3 10/18/2010 2.645 10/15/2010 Gtd FIt Rt Euro Matures 10/15/2014 (USD)
Aa3 10/26/2010 1.23  10/26/2010 0.50% Gtd Step Up Euro Matures 10/27/2017 (JPY)
Aa3 10/26/2010 3.045 10/21/2010 Gtd Flt Rt Euro Matures 10/21/2015 (EUR)
Aa3 10/26/2010 2147 10/18/2010 Gtd FIt Rt Euro Matures 10/18/2013 (CHF)
Aa3 10/26/2010 1.1 10/26/2010 2.00% Gtd Step Up Euro Matures 10/26/2015 (USD)
Aa3 10/26/2010 2.785 10/22/2010 Gtd Flt Rt Euro Matures 10/22/2020 (EUR)
Credit Agricole Corp & Invstmt Bk .............. Aa3 10/13/2010 3.65 10/13/2010 FIt Rt Euro Matures 10/13/2013 (USD)
Aa3 10/13/2010 4.429 10/05/2010 FIt Rt Euro Matures 09/30/2016 (EUR)
Aa3 10/13/2010 30 10/07/2010 5.30% Euro Matures 10/07/2030 (USD)
Aa3 10/18/2010 4.203  10/15/2010 FIt Rt Euro Matures 10/15/2013 (EUR)
Aa3 10/18/2010 2102 10/15/2010 FIt Rt Euro Matures 10/15/2013 (EUR)
Aa3 10/18/2010 1401 10/15/2010 Flt Rt Euro Matures 10/15/2012 (EUR)
Aa3 10/18/2010 40  10/04/2010 5.25% Euro Matures 10/18/2030 (USD)
Aa3 10/18/2010 2,558  10/19/2010 FIt Rt Euro Matures 10/19/2013 (EUR)
Aa3 10/18/2010 13.967 10/18/2010 FIt Rt Euro Matures 10/18/2016 (EUR)
Aa3 10/18/2010 25 08/03/2010 Zero Cpn Euro Matures 08/10/2030 (USD)
Aa3 10/18/2010 51 10/15/2010 5.00% Fixed/FIt Rt Euro Matures 10/15/2020 (USD)
Aa3 10/18/2010 1536 10/18/2010 3.53% Euro Matures 10/18/2020 (EUR)
Aa3 10/18/2010 7.006 10/15/2010 FIt Rt Euro Matures 10/15/2020 (EUR)
Aa3 10/22/2010 12.1 10/01/2010 FIt Rt Euro Matures 10/22/2013 (USD)
Aa3 10/26/2010 55914  10/25/2010 FIt Rt Euro Matures 04/27/2012 (EUR)
Aa3 10/26/2010 12532 10/22/2010 FIt Rt Euro Matures 10/22/2012 (EUR)
Aa3 10/26/2010 10/15/2010 5.30% Euro Matures 10/22/2030 (USD)
Aa3 10/29/2010 30.966 10/05/2009 1.70% Euro Matures 10/05/2011 (HKD)
Aa3 10/29/2010 2 09/16/2009 FIt Rt Euro Matures 09/16/2019 (USD)
Aa3 10/29/2010 5.15 10/30/2009 FIt Rt Euro Matures 10/30/2019 (USD)
Aa3 10/29/2010 2.523 01/05/2010 2.00% Euro Matures 01/05/2013 (EUR)
Credit Agricole SA ... Ad2 10/14/2010 1736.738  10/11/2010 3.90% Sub Euro Matures 04/19/2021 (EUR)
Credit Agricole SA London Branch .............. Aal 10/12/2010 619.72  10/18/2010 FIt Rt Euro Matures 10/18/2013 (AUD)
Aal 10/12/2010 272,677 10/18/2010 6.50% Euro Matures 10/18/2013 (AUD)
Aal 10/29/2010 20 10/29/2010 FIt Rt Euro Matures 10/29/2013 (USD)
Denmark Gov't Aaa 10/04/2010 2031.887  09/28/2010 1.75% Euro Matures 10/05/2015 (EUR)
Deutsche Bank Al 10/01/2010 70.127 11/02/2010 Sub Step Up Euro Matures 11/02/2020 (EUR)
Aa3 10/15/2010 6.542  09/20/2010 3.35% Euro Matures 09/20/2022 (EUR)
Aa3 10/18/2010 400 05/04/2010 FIt Rt Euro Matures 05/05/2011 (USD)
Deutsche Bank AG London Branch .............. Aa3 10/15/2010 34.397 10/07/2010 2.75% Euro Matures 11/22/2013 (NOK)
Deutsche Pfandbriefbank AG e A3 10/07/2010 2549 09/08/2010 2.32% Euro Matures 09/17/2012 (EUR)
Dexia Credit Local ................................. Aal 10/13/2010 100 09/21/2009 Gtd Flt Rt Euro Matures 09/21/2011 (USD)
Aal 10/13/2010 24539  02/22/2010 Gtd FIt Rt Euro Matures 02/22/2012 (NZD)
Al 10/18/2010 66.917 04/06/2010 FIt Rt Euro Matures 04/06/2012 (EUR)
Al 10/26/2010 6.962 10/22/2010 2.70% Euro Matures 11/04/2013 (EUR)
DNB Nor Bank ASA ..o, Aa3 10/06/2010 67.353  09/27/2010 3.11% Euro Matures 10/05/2018 (EUR)
Aa3 10/06/2010 9.701  10/01/2010 FIt Rt Euro Matures 10/01/2015 (AUD)
Aa3 10/12/2010 6.021 09/14/2010 FIt Rt Euro Matures 09/15/2015 (JPY)
Aa3 10/19/2010 45796  10/14/2010 3.44% Euro Matures 10/20/2015 (SEK)
Aa3 10/19/2010 9.957  10/14/2010 FIt Rt Euro Matures 10/14/2015 (AUD)
Aa3 10/19/2010 29.004 10/14/2010 FIt Rt Euro Matures 10/20/2015 (SEK)
Aa3 10/28/2010 10/26/2010 FIt Rt Euro Matures 09/23/2014 (USD)
DZ Bank AG Deutsche Zentral- Aa3 10/07/2010 64.27 08/18/2010 Flt Rt German Matures 09/01/2016 (EUR)
Genossenschaftsbank ...
Aa3 10/07/2010 12.686 08/20/2010 1.40% Step Up German Matures 02/27/2013 (EUR)
Aa3 10/07/2010 12.936  07/26/2010 1.80% German Matures 12/02/2013 (EUR)
Aa3 10/07/2010 19.108 08/26/2010 1.20% German Matures 11/15/2011 (EUR)
Aa3 10/07/2010 32.175 08/17/2010 1.50% German Matures 08/26/2013 (EUR)
Aa3 10/07/2010 12,739  08/26/2010 1.28% German Matures 07/20/2012 (EUR)
Aa3 10/07/2010 64.225 08/16/2010 2.00% Step Up German Matures 09/01/2016 (EUR)
Aa3 10/07/2010 32.175 08/17/2010 2.00% German Matures 08/24/2015 (EUR)
Aa3 10/07/2010 12.854 08/18/2010 1.40% Step Up German Matures 08/26/2013 (EUR)
Aa3 10/12/2010 67.73 09/28/2010 3.25% Step Down German Matures 10/18/2017 (EUR)
Aa3 10/12/2010 13546  09/28/2010 1.74% German Matures 10/15/2013 (EUR)
Aa3 10/12/2010 32.831 09/21/2010 2.18% German Matures 09/28/2015 (EUR)
Aa3 10/12/2010 13.045 09/17/2010 1.82% German Matures 09/27/2013 (EUR)
Aa3 10/12/2010 13.029 09/15/2010 1.88% German Matures 09/22/2014 (EUR)
Aa3 10/12/2010 13.045 09/17/2010 Flt Rt German Matures 09/23/2013 (EUR)
Aa3 10/12/2010 12.739  08/26/2010 1.56% German Matures 12/05/2013 (EUR)
Aa3 10/12/2010 65.423  09/20/2010 2.70% Step Up German Matures 10/05/2020 (EUR)
Aa3 10/12/2010 63.435 08/30/2010 2.10% Step Up German Matures 09/15/2018 (EUR)
Aa3 10/12/2010 13546  09/28/2010 1.37% German Matures 03/20/2012 (EUR)
Eksportfinans ASA ................................. Aal 10/06/2010 50 10/04/2010 Zero Cpn Euro Matures 10/04/2040 (USD)
Aal 10/06/2010 200 09/27/2010 Zero Cpn Euro Matures 09/27/2040 (USD)
Aal 10/06/2010 50 09/23/2010 Zero Cpn Euro Matures 09/23/2040 (USD)
Aal 10/07/2010 40 09/17/2010 Zero Cpn Euro Matures 09/17/2040 (USD)
Aal 10/12/2010 1250 09/15/2010 2.00% Matures 09/15/2015 (USD)
Aal 10/14/2010 50 09/28/2010 Zero Cpn Euro Matures 10/18/2040 (USD)
Aal 10/19/2010 500 09/29/2010 FIt Rt Matures 10/07/2013 (USD)
Aal 10/27/2010 25 10/19/2010 Zero Cpn Euro Matures 10/19/2040 (USD)
Aal 10/28/2010 50 10/20/2010 Zero Cpn Euro Matures 10/20/2040 (USD)
Erste Group Bank AG .............ccccoiiiiiiiiiii. Aa3 10/07/2010 66.665 09/23/2010 Flt Rt Euro Matures 09/23/2015 (EUR)
Aa3 10/07/2010 71.081 09/22/2010 FIt Rt Euro Matures 09/22/2020 (EUR)
Eurogrid GMBH Baal 10/20/2010 700.574  10/15/2010 3.88% Gtd Euro Matures 10/22/2020 (EUR)
Eurohypo AG e e AL 10/01/2010 34.13  09/30/2010 FIt Rt German Matures 10/05/2015 (EUR)
European Investment Bank ....................... Aaa 10/07/2010 1354.591  09/28/2010 3.00% Euro Matures 09/28/2022 (EUR)
Aaa 10/18/2010 66.986 09/17/2010 6.50% Euro Matures 09/30/2016 (RUB)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ st assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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ORIGINAL
MooDY's[] RATING AMOUNT ISSUE
ISSUER RATING DATE *(Mill.) DATE INTEREST _ RATES/IMATURITY/LOCAL  CURRENCY
Aaa 10/18/2010 143.395 09/15/2010 8.00% Euro Matures 11/23/2015 (TRY)
Aaa 10/22/2010 1000  10/08/2010 2.13% Euro Matures 12/15/2017 (USD)
Aaa 10/22/2010 58.174 09/21/2010 7.00% Euro Matures 10/06/2015 (ZAR)
Aaa 10/26/2010 20.313 09/08/2010 8.60% Dual Curr Euro Matures 09/08/2020 (BRL)
Aaa 10/26/2010 87.62 09/01/2010 7.50% Euro Matures 06/01/2016 (ZAR)
Aaa 10/26/2010 66.478 08/03/2010 5.00% Dual Curr Euro Matures 08/03/2015 (PHP)
Export Dev Canada ..................cccoooiiiiiii. Aaa 10/18/2010 40  11/19/2009 Zero Cpn Euro Matures 11/19/2024 (USD)
Aaa 10/18/2010 30 11/04/2009 Zero Cpn Euro Matures 11/04/2024 (USD)
Aaa 10/18/2010 50 11/18/2009 Zero Cpn Euro Matures 11/18/2024 (USD)
Aaa 10/18/2010 15 08/18/2009 Flt Rt Euro Matures 08/18/2019 (USD)
Export-lmport Bank of Korea (The) Al 10/12/2010 20 10/13/2010 FIt Rt Euro Matures 10/13/2011 (USD)
Fortis Bank (Nederland) NV .... S Aaa 10/05/2010 276.69 06/15/2009 Gtd FIt Rt Euro Matures 12/15/2010 (EUR)
Fortisalberta Inc ......... e ........ Baal 10/26/2010 121.832 10/22/2010 4.80% Canadian Matures 10/27/2050 (CAD)
Fortum Oyj ..o A2 10/04/2010 437.875 09/14/2010 3.13% Euro Matures 09/14/2015 (SEK)
A2 10/04/2010 437.875 09/14/2010 FIt Rt Euro Matures 09/14/2015 (SEK)
GDF Suez SA ... .. . . Aa3 10/12/2010 1389.391 10/11/2010 3.50% Euro Matures 10/18/2022 (EUR)
Aa3 10/12/2010 1389.391  10/11/2010 2.75% Euro Matures 10/18/2017 (EUR)
GE Capital European Funding .................... Aa2 10/05/2010 1956.82 09/17/2010 2.88% Gtd Euro Matures 09/17/2015 (EUR)
GE Capital UK Funding v Aa2 10/28/2010 621.678 09/21/2010 4.13% Gtd Euro Matures 09/28/2017 (GBP)
General Electric Capital Aa2 10/19/2010 18.858 09/10/2010 4.00% Matures 03/15/2020 (USD)
Aa2 10/19/2010 28.433  09/30/2010 4.50% Matures 09/15/2025 (USD)
Aa2 10/19/2010 21.901 10/14/2010 3.30% Matures 10/15/2017 (USD)
Aa2 10/19/2010 18558  10/07/2010 3.50% Matures 10/15/2018 (USD)
Aa2 10/19/2010 20.038  09/30/2010 3.25% Matures 09/15/2017 (USD)
Aa2 10/19/2010 25245 10/14/2010 4.30% Matures 10/15/2025 (USD)
Aa2 10/19/2010 20.975 09/10/2010 4.25% Matures 09/15/2022 (USD)
Aa2 10/19/2010 22485 10/07/2010 4.25% Matures 10/15/2024 (USD)
Aa2 10/19/2010 18.774 09/23/2010 4.38% Matures 09/15/2024 (USD)
Aa2 10/25/2010 28.933  09/02/2010 4.25% Matures 09/15/2022 (USD)
Aa2 10/28/2010 59.08 02/18/2010 4.20% Euro Matures 02/18/2013 (NOK)
Glencore Fin (Europe) SA ......................... Baa2 10/05/2010 350 09/29/2010 7.50% Gtd Euro (USD)
Goldman Sachs Group Inc (The) .. . AL 10/12/2010 30 09/23/2010 0.75% Matures 09/23/2011 (USD)
Al 10/12/2010 506 09/16/2010 0.75% Matures 09/16/2011 (USD)
Al 10/19/2010 8.204 10/12/2010 Matures 10/12/2015 (USD)
Hong Kong Mtge Corp Ltd (The) ................. Aa2 10/26/2010 83.281  08/24/2009 1.40% Euro Matures 08/24/2011 (SGD)
Aa2 10/26/2010 90.153  04/29/2010 1.49% Euro Matures 04/29/2013 (HKD)
Aa2 10/27/2010 14.539  04/14/2010 FIt Rt Euro Matures 04/14/2011 (SGD)
HSBC Bank Middle East Ltd ...................... Al 10/20/2010 500 10/14/2010 3.00% Euro Matures 10/21/2015 (USD)
HSBC Fin COrp ........oooiiiiiiiiiiiiiiiias A3 10/19/2010 11.696 09/10/2010 3.10% Matures 09/15/2015 (USD)
A3 10/19/2010 12.076  10/07/2010 2.90% Matures 10/15/2015 (USD)
A3 10/19/2010 16.783  10/15/2010 2.90% Matures 10/15/2015 (USD)
A3 10/25/2010 11.555 09/02/2010 3.10% Matures 09/15/2015 (USD)
A3 10/25/2010 9.657  10/21/2010 2.75% Matures 10/15/2015 (USD)
Iberdrola Finanzas SAU ....................... A3 10/07/2010 1047.033  10/13/2010 3.50% Gtd Euro Matures 10/13/2016 (EUR)
ING Bank NV ..... Y - ¥- ¢ 10/06/2010 204.645 09/28/2010 2.13% Euro Matures 10/07/2016 (CHF)
Aa3 10/06/2010 204.645 09/28/2010 FIt Rt Euro Matures 10/07/2013 (CHF)
Aa3 10/08/2010 1946.485 09/14/2010 2.25% Euro Matures 09/23/2013 (EUR)
Aa3 10/15/2010 1500  10/20/2010 2.00% Global Matures 10/18/2013 (USD)
Aa3 10/15/2010 500 10/20/2010 FIt Rt Global Matures 10/18/2013 (USD)
Instituto de Credito Oficial ........................ Aal 10/20/2010 2792.087 10/13/2010 2.88% Gtd Euro Matures 11/15/2013 (EUR)
Aal 10/20/2010 33.999 09/23/2010 Gtd FIt Rt Euro Matures 10/12/2015 (EUR)
Int'l Bank For Recon & Dev ....................... Aaa 10/13/2010 500 10/23/2009 2.00% Global Matures 11/19/2012 (USD)
Aaa 10/22/2010 34.381 10/04/2010 7.25% Euro Matures 10/04/2013 (TRY)
Aaa 10/22/2010 114.083  10/04/2010 4.88% Dual Curr Euro Matures 09/16/2013 (RUB)
Aaa 10/25/2010 500 06/03/2010 1.75% Matures 06/03/2013 (USD)
Aaa 10/25/2010 1000 06/15/2010 1.25% Matures 06/15/2012 (USD)
Int'l Fin Corp ..................coieii.. Aaa 10/04/2010 72.848 09/17/2010 8.00% Dual Curr Euro Matures 09/17/2012 (BRL)
Aaa 10/05/2010 7.05 08/31/2010 6.00% Euro Matures 09/03/2013 (ZAR)
Aaa 10/06/2010 10 08/24/2010 Zero Cpn Euro Matures 08/24/2040 (USD)
Aaa 10/06/2010 10 08/23/2010 Zero Cpn Euro Matures 08/23/2040 (USD)
Aaa 10/06/2010 10 08/23/2010 Zero Cpn Euro Matures 08/23/2040 (USD)
Aaa 10/06/2010 10 08/24/2010 Zero Cpn Euro Matures 08/24/2040 (USD)
Aaa 10/07/2010 11.767  08/27/2010 2.00% Fixed/FIt Rt Euro Matures 08/27/2030 (JPY)
Aaa 10/22/2010 153  04/06/2010 Zero Cpn Euro Matures 04/06/2040 (USD)
Inter-American Dev Bank ....................... Aaa 10/04/2010 10 08/11/2010 Zero Cpn Euro Matures 08/30/2040 (USD)
Aaa 10/04/2010 10 08/11/2010 Zero Cpn Euro Matures 08/30/2040 (USD)
Aaa 10/04/2010 10 08/11/2010 Zero Cpn Euro Matures 08/30/2040 (USD)
Aaa 10/28/2010 10 05/28/2010 Zero Cpn Euro Matures 05/28/2040 (USD)
Aaa 10/28/2010 10 05/28/2010 Zero Cpn Euro Matures 05/28/2040 (USD)
Intesa Sanpaolo Bank lIreland PLC ............... Aa2 10/15/2010 78.31 08/11/2010 Gtd FIt Rt Euro Matures 02/19/2012 (GBP)
Aa2 10/15/2010 6.158 09/16/2010 2.53% Gtd Fixed/FIt Rt Euro Matures 09/27/2013 (EUR)
Intesa Sanpaolo SPA .............................. Aa2 10/20/2010 139.324  10/08/2010 2.40% Euro Matures 10/14/2013 (EUR)
Aa2 10/29/2010 1753.992  11/08/2010 Euro Matures 11/08/2018 (EUR)
JPMorgan Chase & CO ............ocoiviiininn. Aa3 10/05/2010 550 09/30/2010 1.65% Matures 09/30/2013 (USD)
Aa3 10/06/2010 1965.229  09/16/2010 3.88% Euro Matures 09/23/2020 (EUR)
Aa3 10/29/2010 43 10/29/2010 Flt Rt Matures 10/29/2020 (USD)
Aa3 10/29/2010 12 10/29/2010 FIt Rt Matures 10/29/2020 (USD)
Aa3 10/29/2010 5 10/29/2010 Flt Rt Matures 10/29/2025 (USD)
Aa3 10/29/2010 3 10/29/2010 2.00% Fixed/FIt Rt Matures 10/28/2015 (USD)
Aa3 10/29/2010 85 10/29/2010 2.00% Fixed/FIt Rt Matures 10/29/2015 (USD)
JYSKE Bank AIS ... ... Al 10/05/2010 57.269 09/07/2010 Flt Rt Euro Matures 06/06/2013 (EUR)
Al 10/20/2010 101563  09/23/2010 FIt Rt Euro Matures 10/01/2012 (SEK)
KBC Ifima NV ... Aa3 10/04/2010 33.03 09/17/2010 2.25% Gtd Euro Matures 09/17/2012 (CZK)
Aa3 10/04/2010 131.015 09/16/2010 Gtd FIt Rt Euro Matures 09/16/2020 (EUR)
Aa3 10/15/2010 65.423  (09/20/2010 4.00% Gtd Euro Matures 09/20/2020 (EUR)
Aa3 10/20/2010 27.263 09/22/2010 Gtd Zero Cpn Euro Matures 04/04/2013 (CZK)
Aa3 10/21/2010 10 02/24/2010 Gtd Fit Rt Indx Lnkd Euro Matures 02/24/2013 (USD)
Aa3 10/22/2010 41.045 10/04/2010 Gtd FIt Rt Euro Matures 04/04/2012 (EUR)
Kommunalbanken AS ... ... Aaa 10/13/2010 9.126  03/09/2010 5.70% Euro Matures 03/09/2014 (AUD)
Aaa 10/13/2010 7.975 04/27/2010 4.38% Euro Matures 04/26/2013 (NZD)
Aaa 10/13/2010 100  05/07/2010 Fit Rt Euro Matures 05/07/2013 (USD)
Aaa 10/14/2010 40 07/09/2010 Zero Cpn Euro Matures 07/23/2040 (USD)
Kommunekredit ................. Aaa 10/07/2010 7.011 09/13/2010 5.90% Euro Matures 07/16/2013 (ZAR)
Aaa 10/20/2010 3562 09/24/2010 FIt Rt Euro Matures 09/24/2025 (JPY)
Aaa 10/20/2010 10 10/14/2010 2.97% Euro Matures 10/14/2020 (USD)
Aaa 10/28/2010 8.649  10/28/2010 FIt Rt Euro Matures 10/28/2030 (JPY)
Aaa 10/28/2010 50 10/26/2010 FIt Rt Indx Lnkd Euro Matures 04/26/2026 (USD)
Korea Dev Bank ................oooiiiiiiiii Al 10/13/2010 29.622 05/04/2010 2.28% Euro Matures 05/13/2013 (HKD)
Korea Fin Corp ... . . AL 10/20/2010 50 08/26/2010 FIt Rt Euro Matures 09/02/2012 (USD)
Korea Gas Corp ........ .. e AL 10/07/2010 296.692 09/09/2010 2.25% Swiss Matures 10/06/2015 (CHF)
Korea National Oil Corp ............ Al 10/27/2010 700 10/06/2010 2.88% Globa Matures 11/09/2015 (USD)
Kreditanstalt Fuer Wiederaufbau Aaa 10/04/2010 200 09/21/2010 Zero Cpn Euro Matures 10/04/2040 (USD)
Aaa 10/05/2010 1.167 09/16/2010 4.00% Dual Curr Fixed/FIt Rt Euro Matures 09/16/2025 (JPY)
Aaa 10/12/2010 239.112  10/01/2010 7.59% Dual Curr Euro Matures 09/24/2013 (BRL)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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Aaa 10/12/2010 6.075 10/07/2010 5.80% Fixed/FIt Rt Inx Lnkd Euro Matures 02/08/2030 (JPY)
Aaa 10/12/2010 677.296  09/28/2010 FIt Rt Euro Matures 10/05/2016 (EUR)
Aaa 10/12/2010 34567 09/30/2010 8.00% Euro Matures 10/08/2015 (TRY)
Aaa 10/20/2010 98.391 10/05/2010 1.75% Euro Matures 10/20/2014 (CAD)
Landesbank Hessen-Thueringen GZ ............. Aa2 10/15/2010 50 09/23/2010 FIt Rt Euro Matures 09/23/2015 (USD)
Landeskreditbank ~ Baden-Wuerttemberg - Aaa 10/07/2010 100 08/27/2010 Flt Rt Euro Matures 09/03/2013 (USD)
Foerderbank ...
Aaa 10/29/2010 100 10/01/2010 FIt Rt Euro Matures 10/12/2012 (USD)
Aaa 10/29/2010 1500 10/07/2010 1.00% Euro Matures 10/15/2013 (USD)
Landwirtschaftliche Rentenbank ................. Aaa 10/01/2010 136.521 09/30/2010 1.20% Euro Matures 09/20/2017 (EUR)
Aaa 10/14/2010 43.677 09/16/2010 8.00% Dual Curr Euro Matures 09/30/2014 (BRL)
Aaa 10/22/2010 146.678  06/15/2010 5.25% Euro Matures 04/16/2014 (AUD)
Lease Plan Fin NV (Dublm Branch) ............ A3 10/29/2010 17.293  10/12/2010 Gtd Flt Rt Euro Matures 10/12/2015 (EUR)
Lloyds Tsb Bank PLC . Aa3 10/08/2010 339.065 09/29/2010 4.57% Euro Matures 10/13/2015 (CAD)
Aa3 10/14/2010 500 09/21/2010 3.63% Gtd Euro Matures 09/21/2015 (USD)
Aa3 10/15/2010 837.626  10/13/2010 3.38% Euro Matures 04/20/2015 (EUR)
Aa3 10/27/2010 15 10/22/2010 6.05% Gtd Global Matures 10/22/2020 (USD)
Aa3 10/27/2010 100 10/22/2010 3.15% Gtd Global Matures 10/22/2014 (USD)
Mexico Gov't of ... ... Baal 10/12/2010 1000 10/12/2010 5.75% Matures 10/12/2110 (USD)
Mitsubishi UFJ Secs Int'l PLC ..................... Al 10/05/2010 67.358 10/27/2009 1.28% Sub Euro Matures 11/06/2012 (JPY)
Al 10/06/2010 33.679 10/27/2009 Sub Flt Rt Euro Matures 11/06/2012 (JPY)
Morgan  Stanley ... A2 10/05/2010 10 09/30/2010 6.65% Fixed/FIt Rt Matures 09/30/2019 (USD)
A2 10/15/2010 5 10/15/2010 5.75% Fixed/FIt Rt Matures 10/15/2019 (USD)
A2 10/19/2010 125 10/15/2010 3.50% Step Up Matures 10/15/2020 (USD)
A2 10/19/2010 12.166  10/15/2010 3.00% Fixed/FIt Rt Matures 10/15/2015 (USD)
A2 10/19/2010 7.228 10/15/2010 5.00% Fixed/FIt Rt Matures 10/15/2019 (USD)
A2 10/19/2010 100.643  10/15/2010 5.00% Step Up Matures 10/15/2030 (USD)
A2 10/21/2010 85.855 05/27/2010 Flt Rt Euro Matures 06/15/2020 (EUR)
A2 10/21/2010 155 01/27/2010 2.25% Step Up Euro Matures 01/27/2014 (USD)
A2 10/21/2010 10 01/08/2010 6.00% Fixed/FIt Rt Euro Matures 01/08/2020 (USD)
A2 10/21/2010 10 03/19/2010 10.00% Fixed/FIt Rt Euro Matures 03/19/2025 (USD)
A2 10/21/2010 60.03  10/22/2009 Flt Rt Euro Matures 01/16/2017 (EUR)
A2 10/21/2010 1.356 03/02/2010 FIt Rt Euro Matures 03/02/2025 (EUR)
A2 10/21/2010 1 06/23/2010 FIt Rt Euro Matures 06/23/2015 (USD)
A2 10/25/2010 15 10/27/2010 4.20% Fixed/FIt Rt Matures 10/27/2017 (USD)
A2 10/25/2010 500 09/30/2010 5.00% Step Up Matures 09/30/2025 (USD)
Muenchener  Hypothekenbank EG ............... Al 10/12/2010 154.351 09/03/2010 FIt Rt German Matures 09/03/2015 (EUR)
Municipality Fin PLC ... Aaa 10/05/2010 32.2  09/16/2010 0.72% Gtd Euro Matures 09/20/2013 (USD)
Aaa 10/05/2010 39.396 09/16/2010 5.06% Gtd Euro Matures 09/20/2013 (AUD)
Aaa 10/20/2010 62.275 07/01/2010 Gtd Flt Rt Indx Lnkd Euro Matures 07/01/2018 (EUR)
Aaa 10/20/2010 25 09/23/2010 Gtd Flt Rt Euro Matures 10/04/2012 (USD
National Australia Bank Ltd ...... Aal 10/25/2010 1000 08/13/2010 FIt Rt Matures 08/19/2011 (USD)
National Bank of Abu Dhabi ......... Aa3 10/18/2010 30 09/15/2010 3.71% Euro Matures 09/15/2017 (USD)
Aa3 10/21/2010 24.237  10/28/2010 1.65% Euro Matures 10/28/2013 (HKD)
National Rural Utilities Cooperative Fin Corp A2 10/25/2010 0.546 10/21/2010 1.00% Matures 04/15/2013 (USD)
A2 10/25/2010 3987 10/21/2010 1.70% Matures 10/15/2014 (USD)
A2 10/27/2010 8915 10/28/2010 1.75% Matures 10/15/2014 (USD)
A2 10/27/2010 5165 10/28/2010 2.35% Matures 10/15/2016 (USD)
Nationwide Building Society ...................... Aa3 10/06/2010 5.799 08/16/2010 Flt Rt Euro Matures 08/22/2013 (GBP)
Aa3 10/21/2010 2741  07/30/2010 Flt Rt Euro Matures 08/16/2017 (GBP)
Aa3 10/25/2010 5 09/17/2010 4.45% Fixed/FIt Rt Global Matures 09/18/2017 (USD)
Aa3 10/25/2010 10 08/18/2010 4.50% Fixed/FIt Rt Global Matures 08/18/2017 (USD)
NatiXiS Lo Aa3 10/21/2010 25.708 08/18/2010 FIt Rt Euro Matures 08/18/2020 (EUR)
Aa3 10/21/2010 09/09/2010 FIt Rt Euro Matures 09/23/2015 (USD)
Aa3 10/21/2010 11.294 09/21/2010 FIt Rt Euro Matures 09/21/2012 (EUR)
Aa3 10/21/2010 1.33  04/22/2010 3.30% Fixed/FIt Rt Euro Matures 05/04/2017 (EUR)
Aa3 10/22/2010 5 10/01/2010 Flt Rt Euro Matures 10/01/2015 (USD)
NBG Fin PLC ... Bal 10/15/2010 105.06 09/21/2010 2.07% Gtd Euro Matures 02/22/2012 (EUR)
Nomura America Fin LLC . Baa2 10/22/2010 10/20/2010 4.00% Gtd Global Matures 10/25/2018 (USD)
Nordea Bank AB ............ccccciiiiiiiiiiiii Aa2 10/07/2010 18.721  09/13/2010 Flt Rt Euro Matures 09/21/2015 (AUD)
Aa2 10/08/2010 38.641 09/20/2010 3.55% Euro Matures 09/28/2020 (HKD)
Nordic Investment Bank .......................... Aaa 10/04/2010 170.068  08/16/2010 9.00% Dual Curr Euro Matures 03/01/2012 (BRL)
Aaa 10/07/2010 10 08/18/2010 Zero Cpn Euro Matures 08/18/2040 (USD)
Aaa 10/26/2010 57.094 05/14/2010 10.00% Dual Curr Euro Matures 05/14/2013 (BRL )
Aaa 10/26/2010 12.654 09/15/2010 11.50% Dual Curr Euro Matures 09/15/2015 (ARS)
NRW.BANK Aal 10/01/2010 238 07/09/2010 Zero Cpn Euro Matures 07/09/2040 (USD)
Aal 10/01/2010 235 07/27/2010 Zero Cpn Euro Matures 07/27/2040 (USD)
Aal 10/05/2010 130 09/21/2010 Zero Cpn Euro Matures 10/05/2040 (USD)
NYkredit Bank A/S ... Al 10/07/2010 63.69 09/09/2010 Flt Rt Euro Matures 09/23/2013 (EUR)
Al 10/07/2010 63.63 09/10/2010 FIt Rt Euro Matures 09/10/2013 (EUR)
Al 10/14/2010 22503 10/07/2010 3.14% Euro Matures 10/07/2013 (SEK)
Al 10/14/2010 106.526  10/12/2010 3.25% Euro Matures 10/12/2018 (EUR)
Ontario Province of ... Aal 10/15/2010 1641.562 09/21/2010 3.00% Euro Matures 09/28/2020 (EUR)
Peugeot SA ..... Baa3 10/22/2010 700.104  10/21/2010 5.00% Euro Matures 10/28/2016 (EUR)
Baa3 10/22/2010 700.104  10/21/2010 4.00% Euro Matures 10/28/2013 (EUR)
Poland Gov't of ......... A2 10/14/2010 1333.298 09/23/2010 4.00% Euro Matures 03/23/2021 (EUR)
Qtel Int'l Fin Ltd A2 10/18/2010 750 10/13/2010 5.00% Gtd Global Matures 10/19/2025 (USD)
A2 10/18/2010 1000 10/06/2010 3.38% Gtd Global Matures 10/14/2016 (USD)
A2 10/19/2010 1000  10/06/2010 4.75% Gtd Global Matures 02/16/2021 (USD)
Queensland Treas COMP ..........ovvvvvviiviinii. Aal 10/21/2010 1593.197  10/14/2010 6.00% Gtd Australian Matures 10/21/2015 (AUD)
Aal 10/26/2010 1527.214  10/20/2010 6.00% Gtd Australian Matures 08/21/2013 (AUD)
Rabobank  Nederland .........................o. Aaa 10/04/2010 250 02/04/2010 FIt Rt Global Matures 02/04/2013 (USD)
Aaa 10/07/2010 1500 10/05/2010 2.13% Gtd Matures 10/13/2015 (USD)
Aaa 10/14/2010 146.994  09/23/2010 Euro Matures 09/23/2014 (CAD)
Aaa 10/15/2010 30 09/30/2010 Zero Cpn Euro Matures 09/30/2040 (USD)
Aaa 10/15/2010 1030.985 10/01/2010 FIt Rt Euro Matures 10/08/2012 (EUR)
Aaa 10/15/2010 106.259  09/23/2010 8.00% Euro Matures 10/06/2015 (TRY)
Aaa 10/21/2010 119439 10/12/2010 FIt Rt Euro Matures 10/19/2012 (SEK)
Aaa 10/21/2010 89.579  10/12/2010 2.38% Euro Matures 10/19/2012 (SEK)
RCI Banque . P Baa2 10/20/2010 985915 10/14/2010 4.00% Euro Matures 01/25/2016 (EUR)
Royal Bank of Canada ... Aaa 10/05/2010 14.25 09/30/2010 1.75% Step Up Matures 09/30/2015 (USD)
Aaa 10/05/2010 5.27 09/28/2010 4.00% Fixed/FIt Rt Matures 09/28/2020 (USD)
Aaa 10/12/2010 1000 10/06/2010 1.13% Matures 01/15/2014 (USD)
Aaa 10/19/2010 4.098 10/14/2010 2.50% Step Up Matures 10/14/2022 (USD)
Royal Bank of Scotland PLC ...................... Aa3 10/05/2010 15.375 08/26/2010 1.10% Euro Matures 09/13/2012 (JPY)
Aa3 10/05/2010 4.096 09/30/2010 FIt Rt Euro Matures 09/30/2015 (EUR)
Aa3 10/11/2010 38.226  09/30/2010 Flt Rt Euro Matures 09/30/2016 (EUR)
Aa3 10/13/2010 2 09/28/2010 1.25% Euro Matures 03/29/2012 (USD)
Aa3 10/13/2010 7.68 09/23/2010 2.50% Fixed/FIt Rt Euro Matures 09/23/2015 (USD)
Aa3 10/13/2010 4,096 09/30/2010 FIt Rt Euro Matures 09/30/2015 (EUR)
Aa3 10/13/2010 11915 09/28/2010 1.85% Euro Matures 09/28/2015 (JPY)
Aa3 10/13/2010 09/24/2010 Gtd Flt Rt Global Matures 09/24/2013 (USD)
Aa3 10/22/2010 27.881  10/07/2010 Zero Cpn Euro Matures 10/07/2030 (EUR)
Aa3 10/22/2010 27.865 10/08/2010 Zero Cpn Euro Matures 10/08/2030 (EUR)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ st assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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Aa3 10/26/2010 9.904 10/25/2010 Flt Rt Euro Matures 10/25/2015 (EUR)

Aa3 10/26/2010 11.157  10/28/2010 4.83% Euro Matures 10/28/2015 (SEK)

Aa3 10/26/2010 345 10/04/2010 FIt Rt Euro Matures 10/25/2015 (USD)

Aa3 10/28/2010 4.399 10/18/2010 FIt Rt Euro Matures 10/18/2013 (GBP)

Aa3 10/28/2010 24.713  10/20/2010 1.60% Euro Matures 10/20/2014 (JPY)

Aa3 10/28/2010 139.684  10/20/2010 4.70% Euro Matures 10/20/2020 (EUR)

Aa3 10/28/2010 7.1 10/14/2010 Flt Rt Euro Matures 10/14/2025 (USD)

Aa3 10/28/2010 19.956  10/13/2010 5.48% Euro Matures 10/13/2020 (CAD)

Aa3 10/28/2010 94.073 10/11/2010 5.65% Euro Matures 10/18/2017 (NOK)

Aa3 10/28/2010 10  10/15/2010 2.60% Euro Matures 10/15/2013 (USD)

Aa3 10/28/2010 364.033  10/08/2010 2.75% Euro Matures 10/08/2015 (CHF)
Santander Int'l Debt SA Unipersonal Aa2 10/15/2010 137.79  10/27/2010 FIt Rt Euro Matures 10/29/2012 (EUR)

Aa2 10/18/2010 698.353 10/18/2010 Gtd FIt Rt Euro Matures 10/27/2013 (EUR)
SEB .... Al 10/28/2010 951.221  08/24/2010 2.50% Euro Matures 09/01/2015 (EUR)
SGA Societe Generale Acceptance NV Aa2 10/18/2010 24584 06/25/2010 Gtd Euro Matures 06/25/2013 (EUR)
Shinhan Bank ... Al 10/26/2010 30.72 10/20/2010 2.40% Euro Matures 10/27/2014 (SGD)
Sias - Societa Iniziative Autostradali E Servizi S Baa2 10/22/2010 689.474 10/19/2010 4.50% Euro Matures 10/26/2020 (EUR)
SNS Bank NV ... Baal 10/22/2010 689.474  10/19/2010 6.25% Sub Euro Matures 10/26/2020 (EUR)
Societe  Generale ... Aa2 10/15/2010 118.737  09/24/2010 1.30% Euro Matures 09/24/2015 (JPY)

Aa2 10/15/2010 1313.249  09/21/2010 3.13% Euro Matures 09/21/2017 (EUR)

Aa2 10/18/2010 8.208 08/25/2010 Flt Rt Euro Matures 07/22/2013 (EUR)

Aa2 10/18/2010 26.941  09/27/2010 2.28% Euro Matures 06/25/2013 (EUR)

Aa2 10/29/2010 246.325 10/20/2010 6.75% Euro Matures 10/20/2014 (AUD)

Aa2 10/29/2010 246.325 10/20/2010 FIt Rt Euro Matures 10/20/2014 (AUD)
Sparebank 1 SMN ................................. Al 10/01/2010 670.574 09/22/2010 FIt Rt Euro Matures 03/28/2014 (EUR)
Sparebank 1 Sr-Bank . Al 10/28/2010 704.225 10/14/2010 3.50% Euro Matures 04/21/2016 (EUR)
Sparebanken  Vest ....... A2 10/21/2010 33.529 09/22/2010 FIt Rt Euro Matures 03/29/2012 (EUR)
Standard Chartered Bank A2 10/08/2010 12.889 10/14/2010 1.50% Euro Matures 10/15/2013 (HKD)

A2 10/15/2010 12.889  10/12/2010 0.76% Euro Matures 04/19/2012 (HKD)
Sumitomo Corp Capital Europe PLC ............ A2 10/07/2010 9.834 10/15/2010 0.88% Gtd Step Up Euro Matures 10/15/2020 (JPY)

A2 10/07/2010 12293  10/15/2010 0.48% Gtd Euro Matures 10/15/2015 (JPY)

A2 10/18/2010 30.613 10/27/2010 0.90% Gtd Fixed/FIt Rt Euro Matures 10/28/2020 (JPY)

A2 10/20/2010 12.415 10/29/2010 Gtd Flt Rt Euro Matures 10/29/2015 (JPY)

A2 10/20/2010 6.207  10/29/2010 0.37% Gtd Euro Matures 10/29/2013 (JPY)
Sun Hung Kai Properties (Capital Market) Ltd Al 10/08/2010 64.472 10/06/2010 3.45% Gtd Euro Matures 10/20/2020 (HKD)

Al 10/27/2010 300 10/26/2010 4.00% Gtd Euro Matures 11/02/2020 (USD)
Swedbank AB ... A2 10/05/2010 26.091 09/17/2010 FIt Rt Euro Matures 09/17/2012 (EUR)

A2 10/26/2010 29.805 10/26/2010 FIt Rt Euro Matures 10/22/2012 (SEK)

A2 10/26/2010 14.6  10/22/2009 Flt Rt Euro Matures 10/22/2012 (SEK)
Swedish Export Credit Corp ...................... Aal 10/07/2010 13.348  09/15/2010 7.27% Dual Curr Euro Matures 09/15/2020 (IDR)

Aal 10/14/2010 30.204 07/12/2010 1.98% Euro Matures 07/15/2015 (EUR)

Aal 10/14/2010 8 09/01/2010 Dual Curr Flt Rt Euro Matures 09/21/2015 (CRC)

Aal 10/20/2010 6.8 10/18/2010 0.44% Euro Matures 10/24/2013 (USD)

Aal 10/20/2010 12.097 10/18/2010 5.13% Euro Matures 10/24/2013 (AUD)

Aal 10/21/2010 4112  11/14/2001 Indx Linked Euro Matures 11/14/2031 (JPY)

Aal 10/27/2010 59.456  10/27/2010 FIt Rt Euro Matures 10/27/2014 (NZD)
Swedish Housing Fin Corp (SBAB) ............... Al 10/13/2010 185.446  09/22/2010 Flt Rt Euro Matures 03/29/2013 (SEK)

Al 10/13/2010 114.924  09/21/2010 2.41% Euro Matures 09/28/2012 (SEK)

Al 10/14/2010 955.877 09/08/2010 FIt Rt Euro Matures 09/16/2013 (EUR)
Telstra Corp Ltd ..., A2 10/20/2010 689.474  10/19/2010 3.63% Euro Matures 03/15/2021 (EUR)
Thales ........ . . A2 10/14/2010 830.071  10/12/2010 2.75% Euro Matures 10/19/2016 (EUR)
Thames Water es Cayman Fin L A3 10/08/2010 63.142 10/08/2010 1.97% Gtd Indx Linked Euro Matures 10/12/2045 (GBP)
Toronto-Dominion  Bank (The) .................... Aal 10/27/2010 968.851  10/27/2010 Sub Fixed/FIt Rt Canadian Matures 11/02/2020 (CAD)
Total Capital . . Aal 10/04/2010 655.076  09/16/2010 3.13% Euro Matures 09/16/2022 (EUR)
Toyota Motor Credit Corp Aa2 10/15/2010 100  10/19/2010 0.82% Matures 04/19/2013 (USD)

Aa2 10/18/2010 285389  10/27/2010 3.82% Euro Matures 10/24/2013 (NZD)

Aa2 10/18/2010 145.267  10/27/2010 5.00% Euro Matures 10/24/2013 (AUD)

Aa2 10/27/2010 149.062  10/21/2010 5.75% Euro Matures 11/03/2014 (AUD)
Trade and Dev Bank of Mongolia LLC ........... Ba3 10/25/2010 150 10/18/2010 8.50% Euro Matures 10/25/2013 (USD)
UBS AG Jersey Branch .....................oooo. Aa3 10/15/2010 34.388 07/26/2010 1.65% Euro Matures 10/13/2015 (JPY)

Aa3 10/15/2010 89.993 06/23/2010 Flt Rt Swiss Matures 01/16/2012 (CHF)

Aa3 10/19/2010 55 10/06/2010 4.25% Matures 10/06/2022 (USD)

Aa3 10/25/2010 21 08/03/2010 5.43% Matures 08/03/2030 (USD)
UBS AG Stamford Branch ......................... Aa3 10/19/2010 200.5 10/14/2010 1.70% Fixed/FIt Rt Matures 10/14/2013 (USD)
Valencia Generalitat de .... Aa3 10/07/2010 15.265 09/30/2010 8.85% Euro Matures 10/27/2015 (RON)
Volkswagen Bank GMBH . A2 10/22/2010 696.621  10/08/2010 FIt Rt Euro Matures 04/10/2012 (EUR)
Volkswagen Financial Sves NV A3 10/15/2010 67.266  10/05/2010 2.77% Gtd Euro Matures 10/12/2012 (SEK)

A3 10/15/2010 59515 10/01/2010 2.80% Gtd Euro Matures 08/10/2012 (SEK)

A3 10/15/2010 74.178 09/29/2010 Gtd Flt Rt Euro Matures 04/05/2012 (SEK)

A3 10/15/2010 66.408 10/04/2010 Gtd FIt Rt Euro Matures 10/08/2012 (SEK)

A3 10/21/2010 26  09/28/2010 Gtd Flt Rt Euro Matures 09/28/2012 (USD)
Volkswagen Leasing GMBH . A3 10/22/2010 34.204 10/04/2010 1.82% Gtd Euro Matures 10/04/2012 (EUR)
Vorarlberger Landes- Und Hypothekenbank 'AG  Aaa 10/08/2010 196.665 04/19/2006 2.75% Gtd Euro Matures 05/26/2014 (CHF)
WestLB AG ... A3 10/07/2010 67.057 09/22/2010 1.70% German Matures 09/27/2012 (EUR)

A3 10/07/2010 137.465 10/01/2010 FIt Rt German Matures 10/05/2015 (EUR)

A3 10/20/2010 69.47 10/11/2010 2.78% German Matures 10/14/2015 (EUR)

A3 10/20/2010 69.197  10/05/2010 1.75% German Matures 10/08/2012 (EUR)

A3 10/20/2010 69.662 10/08/2010 FIt Rt German Matures 10/13/2015 (EUR)
Westpac Banking Corp .................oooiiinns Aal 10/13/2010 12.217  10/08/2010 0.74% Euro Matures 10/15/2015 (JPY)

Aal 10/13/2010 222 10/07/2010 1.15% Fixed/FIt Rt Global Matures 10/18/2013 (USD)

Aal 10/14/2010 5 10/12/2010 Flt Rt Euro Matures 10/18/2013 (USD)

Aal 10/14/2010 5 08/12/2010 Flt Rt Euro Matures 08/12/2015 (USD)

Aal 10/27/2010 901.451 10/26/2010 Flt Rt Euro Matures 10/29/2013 (EUR)
Westpac Banking Corp (New York Branch) ..... Aal 10/07/2010 500 10/08/2010 FIt Rt Dep Matures 10/11/2011 (USD)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this

monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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Medium Term Note Programs (New)
(Not Registered under Securities Act of 1933)
(Not for Public Offer or Sale)

Notes issued under these programs are offered and sold from time to time in privately negotiated transactions without registration under the Securities
Act of 1933 (the ‘*Act’’) under circumstances reasonably designed to preclude a distribution thereof in violation of the Act. Notes so issued may be
offered and sold only to or for the account of persons that qualify as‘‘accredited investors'’, as defined in regulation D under the Act.

ORIGINAL
mMooDY's[] RATING AMOUNT DESCRIPTION
ISSUER GUARANTOR/SUPPORT RATING DATE *(Mill.) LOCAL _ CURRENCY
Euro Debt Instruments
DEPFA ACS Bank - WIth/Nr 07/20/2005 51146.316 (EUR)
Renaissance Kaznachei (Russia) - B1 10/21/2010 391.338 Sr Sec (RUB)

Note: Moody’so ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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Medium-Term-Notes (Revised)

Moody’ st assigns ratings to individua long-term debt securities issued from medium-term note (MTN) programs, in addition to indicating ratings to
(MTN) programs themselves. Notes issued under MTN programs with such indicated ratings are rated at issuance at the rating applicable to al pari
passu notes issued under the same program, at the program’ s relavant indicated rating, provided such notes do not exhibit any of the characteristics listed
below. For notes with any of the following characteristics, the rating of the individual note may differ from the indicated rating of the program:

1) Notes containing features which link the cash flow and/or market value to the credit performance of any third party or parties.
2) Notes allowing for negative coupons, or negative principal.
3) Notes containing any provision which could obligate the investor to make any additional payments.

Market participants must determine whether any particular note is rated, and if so, at what rating level. Moody’ so encourages market participants to
contact Moody’ s Ratings Desks directly if they have questions regarding ratings for specific notes issued under a medium-term note program.

ORIGINAL
MooDY's[ RATING AMOUNT ISSUE
ISSUER RATING DATE *(Mill.) DATE INTEREST _ RATES/IMATURITY/LOCAL  CURRENCY
Belmcz[)j Industrial E Comercial SA Cayman Baa3 10/15/2010 100 Glbl (USD)
Islands ...
Baa3 10/15/2010 50 7.00% Euro (USD)
Banco Popular Espanol SA ...................... Aal 10/07/2010 1919.558  02/16/2009 3.00% Gtd Spanish Matures 02/23/2012 (EUR)
Aal 10/07/2010 2584.113  04/20/2009 3.00% Gtd Spanish Matures 04/24/2012 (EUR)
Boeing Capital COrp ...........ccovvvviiiiiiiiiii. WIth 10/15/2010 5.962 10/02/2003 4.65% Matures 10/15/2010 (USD)
Canadian Natural Resources Ltd ................ Baal 10/07/2010 341.224 01/18/2006 4.50% Canadian Matures 01/23/2013 (CAD)
Baal 10/07/2010 392599  12/13/2007 5.50% Canadian Matures 12/17/2010 (CAD)
Baal 10/07/2010 315.743  05/26/2005 4.95% Canadian Matures 06/01/2015 (CAD)
Catalunya Generalitat de ......................... A2 10/19/2010 36.795 05/27/2010 5.30% Fixed/FIt Rt Euro Matures 05/27/2027 (EUR)
A2 10/19/2010 68.015 05/13/2009 FIt Rt Euro Matures 05/29/2014 (EUR)
A2 10/19/2010 32.55 09/08/2009 1.50% Euro Matures 09/16/2014 (JPY)
A2 10/19/2010 123519 10/07/2009 1.45% Euro Matures 10/22/2014 (JPY)
A2 10/19/2010 30.621 09/09/2009 3.71% Euro Matures 09/09/2014 (EUR)
A2 10/19/2010 31.626 05/07/2010 5.40% Euro Matures 05/13/2030 (EUR)
A2 10/19/2010 129.97  05/24/2010 5.90% Euro Matures 05/28/2030 (EUR)
A2 10/19/2010 122.49  06/30/2010 6.35% Euro Matures 11/30/2041 (EUR)
A2 10/19/2010 67.663 03/23/2010 Fixed/FIt Rt Euro Matures 04/06/2017 (EUR)
A2 10/19/2010 1134.15 03/25/2010 3.88% Euro Matures 04/07/2015 (EUR)
A2 10/19/2010 541.58 03/25/2009 3.15% Euro Matures 03/25/2011 (EUR)
A2 10/19/2010 13.045 09/17/2010 FIt Rt Euro Matures 09/17/2012 (EUR)
A2 10/19/2010 40.522 04/16/2010 4.80% Euro Matures 07/31/2020 (EUR)
A2 10/19/2010 138.908  02/23/2010 2.75% Swiss Matures 03/24/2016 (CHF)
A2 10/19/2010 29.791  05/13/2009 5.90% Euro Matures 05/20/2024 (EUR)
A2 10/19/2010 93.1 05/06/2009 FIt Rt Euro Matures 05/11/2029 (EUR)
A2 10/19/2010 4756  05/14/2009 4.43% Euro Matures 09/30/2014 (EUR)
A2 10/19/2010 27.979 05/22/2009 FIt Rt Euro Matures 04/20/2014 (EUR)
A2 10/19/2010 357.587 09/01/2009 4.90% Euro Matures 09/15/2021 (EUR)
A2 10/19/2010 327.133  08/27/2009 2.13% Euro Matures 10/01/2014 (CHF)
A2 10/19/2010 192.452  08/27/2009 2.97% Euro Matures 09/08/2039 (JPY)
A2 10/19/2010 46.779  08/26/2009 2.32% Euro Matures 09/10/2015 (CHF)
A2 10/19/2010 46.779  08/26/2009 2.36% Euro Matures 11/10/2015 (CHF)
A2 10/19/2010 29.129  09/10/2009 5.22% Euro Matures 09/10/2029 (EUR)
Cincinnati Bell Telephone Co ..................... Bal 10/07/2010 19 12/08/1993 7.18% Gtd Matures 12/15/2023 (USD)
Bal 10/07/2010 17.5 12/07/1993 7.18% Gtd Matures 12/14/2023 (USD)
Bal 10/07/2010 1 12/02/1993 7.25% Gtd Matures 12/11/2023 (USD)
Bal 10/07/2010 25 12/02/1993 7.27% Gtd Matures 12/11/2023 (USD)
Bal 10/07/2010 20 11/17/1993 7.20% Gtd Matures 11/29/2023 (USD)
DEPFA Bank PLC .................................. Baa3 10/01/2010 5 09/25/2008 Flt Rt Euro Matures 09/25/2018 (USD)
Baa3 10/01/2010 2.145 10/16/2008 12.05% Fixed/FIt Rt Euro Matures 10/16/2018 (EUR)
Baa3 10/01/2010 25 03/25/2008 FIt Rt Euro Matures 03/25/2018 (USD
Baa3 10/01/2010 28.605 03/14/2005 1.525% Step Up Euro Matures 03/30/2012 (JPY)
Baa3 10/01/2010 12.045 06/14/2005 Fixed/FIt Rt Euro Matures 06/14/2020 (EUR)
Baa3 10/01/2010 20 04/19/2007 FIt Rt Euro Matures 04/19/2017 (USD)
Baa3 10/01/2010 25 04/28/2008 FIt Rt Euro Matures 04/28/2018 (USD)
Baa3 10/01/2010 5 09/03/2004 Flt Rt Euro Matures 09/24/2014 (USD)
Baa3 10/01/2010 99.033 02/16/2005 Fixed/FIt Rt Euro Matures 03/03/2015 (EUR)
Baa3 10/01/2010 27.36  08/26/2005 Fixed/FIt Rt Euro Matures 09/16/2015 (JPY)
Baa3 10/01/2010 30 06/06/2008 FIt Rt Euro Matures 06/06/2018 (USD)
Baa3 10/01/2010 30 06/06/2008 FIt Rt Euro Matures 06/06/2018 (USD)
Baa3 10/01/2010 16.674 04/12/2005 Fixed/FIt Rt Euro Matures 04/22/2025 (EUR)
Baa3 10/01/2010 8 06/07/2007 Flt Rt Euro Matures 06/07/2017 (USD)
Baa3 10/01/2010 20 08/07/2007 Fixed/FIt Rt Euro Matures 08/08/2012 (USD)
Baa3 10/01/2010 22512 06/01/2005 Fixed/FIt Rt Euro Matures 06/13/2025 (EUR)
Baa3 10/01/2010 7.454 08/01/2006 Fixed/FIt Rt Euro Matures 08/07/2026 (EUR)
Baa3 10/01/2010 6.135 06/07/2005 Fixed/FIt Rt Euro Matures 06/10/2011 (EUR)
Baa3 10/01/2010 20 01/06/2003 6.45% Step Up Euro Matures 01/23/2013 (USD)
Baa3 10/01/2010 56.534  09/09/2008 FIt Rt Euro Matures 09/23/2013 (EUR)
Baa3 10/01/2010 37.298 08/12/2005 3.75% Flt/Fixed Rt Euro Matures 09/09/2015 (EUR)
Baa3 10/01/2010 25 04/29/2008 FIt Rt Euro Matures 04/29/2018 (USD)
Baa3 10/01/2010 5 09/24/2004 FIt Rt Euro Matures 09/27/2019 (USD)
Baa3 10/01/2010 5 04/14/2004 Flt Rt Euro Matures 04/29/2016 (USD)
Baa3 10/01/2010 10 04/20/2004 Flt Rt Euro Matures 05/12/2014 (USD)
Baa3 10/01/2010 5 05/10/2004 Var Rt Euro Matures 06/03/2019 (USD)
Baa3 10/01/2010 18.46  10/03/2005 Fixed/FIt Rt Euro Matures 10/19/2012 (EUR)
Baa3 10/01/2010 13.548  08/03/2005 Flt Rt Euro Matures 08/18/2020 (EUR)
Baa3 10/01/2010 6.591 02/22/2005 Fixed/FIt Rt Euro Matures 03/18/2015 (EUR)
Baa3 10/01/2010 20 02/14/2008 Zero Cpn Euro Matures 02/26/2038 (USD)
Baa3 10/01/2010 25 01/15/2008 FIt Rt Euro Matures 01/29/2018 (USD)
Baa3 10/01/2010 16.644 10/11/2007 Indx Lkd Euro Matures 10/11/2011 (EUR)
Baa3 10/01/2010 20 06/27/2007 FIt/Fx Rt Euro Matures 06/27/2014 (USD)
Baa3 10/01/2010 8 06/07/2007 Flt Rt Euro Matures 06/07/2017 (USD)
Baa3 10/01/2010 8 06/07/2007 FIt Rt Euro Matures 06/07/2017 (USD)
Baa3 10/01/2010 30 06/01/2007 FIt Rt Euro Matures 06/01/2017 (USD)
Baa3 10/01/2010 30 05/25/2007 FIt Rt Euro Matures 05/25/2017 (USD)
Baa3 10/01/2010 20 04/19/2007 FIt Rt Euro Matures 04/19/2017 (USD)
Baa3 10/01/2010 10 03/06/2007 FIt Rt Euro Matures 03/06/2017 (USD)
Baa3 10/01/2010 20 02/15/2007 FIt Rt Euro Matures 02/15/2017 (USD)
Baa3 10/01/2010 10 01/24/2007 FIt Rt Euro Matures 01/24/2012 (USD)
Baa3 10/01/2010 7.144  04/19/2007 FIt Rt Euro Matures 04/19/2017 (EUR)
Baa3 10/01/2010 2.699 05/18/2007 Euro Matures 05/18/2017 (EUR)
Baa3 10/01/2010 10 01/30/2007 Zero Cpn Euro Matures 01/30/2037 (USD)
Baa3 10/01/2010 15 02/16/2007 Flt Rt Euro Matures 02/16/2017 (USD)

Note: Moody’so ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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ORIGINAL
MooDY's[] RATING AMOUNT ISSUE
ISSUER RATING DATE *(Mill.) DATE INTEREST _ RATESIMATURITY/LOCAL  CURRENCY

Baa3 10/01/2010 20 03/26/2007 5.63% Euro Matures 03/26/2012 (USD)
Baa3 10/01/2010 15114  02/15/2007 Flt Rt Euro Matures 02/15/2017 (EUR)
Baa3 10/01/2010 23488 01/24/2007 11.00% Euro Matures 02/07/2011 (BRL)
Baa3 10/01/2010 20 05/25/2007 FIt Rt Euro Matures 06/08/2017 (USD)
Baa3 10/01/2010 30 05/17/2007 FIt Rt Euro Matures 05/25/2017 (USD)
Baa3 10/01/2010 12,797  06/22/2007 Flt Rt Euro Matures 06/29/2012 (HKD)
Baa3 10/01/2010 20 08/07/2007 Fx/FIt Rt Euro Matures 08/08/2012 (USD)
Baa3 10/01/2010 6.774  04/16/2007 4.99% Euro Matures 05/14/2017 (EUR)
Baa3 10/01/2010 391 07/25/2007 Zero Cpn Euro Matures 08/08/2017 (USD)
Baa3 10/01/2010 2.625 08/08/2007 Zero Cpn Indx Lkd Matures 08/08/2017 (EUR)
Baa3 10/01/2010 10.049 03/16/2007 5.50% Euro Matures 02/23/2012 (PEN)
Baa3 10/01/2010 80.559  04/11/2007 6.75% Euro Matures 05/09/2012 (RON)
Baa3 10/01/2010 14.436 11/27/2006 4.57% Euro Matures 11/27/2016 (EUR)
Baa3 10/01/2010 8937 11/02/2006 4.00% Fx/FIt Rt Euro Matures 11/06/2013 (EUR)
Baa3 10/01/2010 12.603 10/09/2006 FIt Rt Euro Matures 10/12/2011 (EUR)
Baa3 10/01/2010 04/18/2006 Flt Rt Euro Matures 05/02/2016 (USD)
Baa3 10/01/2010 6.423 01/09/2004 FIt Rt Euro Matures 01/30/2014 (EUR)
Baa3 10/01/2010 37.2  03/10/2006 Zero Cpn Euro Matures 03/24/2026 (USD)
Baa3 10/01/2010 7.407 01/30/2006 FIt Rt Euro Matures 02/20/2012 (EUR)
Baa3 10/01/2010 8.6 03/10/2005 FIt Rt Euro Matures 03/28/2015 (USD)
Baa3 10/01/2010 11.946 02/20/2006 Zero Cpn Euro Matures 02/23/2016 (EUR)
Baa3 10/01/2010 5 06/07/2005 5.50% Fx/FIt Rt Euro Matures 06/10/2011 (EUR)
Baa3 10/01/2010 73.28 07/14/2006 Zero Cpn Euro Matures 07/27/2026 (EUR)
Baa3 10/01/2010 155 10/03/2005 5.35% Fx/FIt Rt Euro Matures 10/19/2012 (EUR)
Baa3 10/01/2010 16.985 02/18/2005 Flt Rt Euro Matures 03/07/2015 (EUR)
Baa3 10/01/2010 32.967 08/11/2005 Zero Cpn Euro Matures 08/25/2020 (EUR)
Baa3 10/01/2010 5000 10/06/2005 2.70% Fx/FIt Rt Euro Matures 10/26/2035 (JPY)
Baa3 10/01/2010 20 07/13/2005 FIt Rt Euro Matures 07/26/2015 (USD)
Baa3 10/01/2010 10 06/13/2005 Flt Rt Euro Matures 07/06/2015 (USD)
Baa3 10/01/2010 11.981 03/15/2005 Flt Rt Euro Matures 03/30/2015 (EUR)
Baa3 10/01/2010 8461 03/16/2005 FIt Rt Euro Matures 04/15/2017 (EUR)
Baa3 10/01/2010 12.978 04/25/2005 FIt Rt Euro Matures 05/04/2015 (EUR)
Baa3 10/01/2010 12.838  04/05/2005 4.00% Fx/FIt Rt Euro Matures 04/12/2015 (EUR)
Baa3 10/01/2010 3000 03/14/2005 0.925% Step-Up Euro Matures 03/30/2012 (JPY)
Baa3 10/01/2010 342 12/07/2004 FIt Rt Euro Matures 12/29/2019 (USD)
Baa3 10/01/2010 14 11/09/2004 Flt Rt Euro Matures 11/23/2014 (USD)
Baa3 10/01/2010 8.745 11/09/2004 FIt Rt Euro Matures 11/09/2010 (USD)
Baa3 10/01/2010 10 07/21/2005 Zero Cpn Euro Matures 08/04/2025 (USD)
Baa3 10/01/2010 30 08/12/2005 FIt/Fx Rt Euro Matures 09/09/2015 (EUR)
Baa3 10/01/2010 6.283  07/28/2005 FIt Rt Euro Matures 08/17/2012 (EUR)
Baa3 10/01/2010 44.45  07/20/2005 FIt Rt Euro Matures 08/17/2015 (EUR)
Baa3 10/01/2010 30 01/04/2005 FIt Rt Euro Matures 01/26/2015 (USD)
Baa3 10/01/2010 3000 08/26/2005 2.00% Fx/FIt Rt Euro Matures 09/16/2015 (JPY)
Baa3 10/01/2010 6.529 11/19/2004 FIt Rt Euro Matures 12/02/2019 (EUR)
Baa3 10/01/2010 6.55 04/28/2005 FIt Rt Euro Matures 05/13/2011 (GBP)
Baa3 10/01/2010 10 12/01/2004 Flt Rt Euro Matures 12/01/2014 (USD)
Baa3 10/01/2010 8.1 10/26/2004 FIt Rt Euro Matures 11/05/2014 (USD)
Baa3 10/01/2010 12.605 10/20/2004 Flt Rt Euro Matures 11/17/2014 (EUR)
Baa3 10/01/2010 6.304 10/21/2004 FIt Rt Euro Matures 11/04/2019 (EUR)
Baa3 10/01/2010 4571  06/20/2005 FIt Rt Euro Matures 06/20/2012 (JPY)
Baa3 10/01/2010 10 06/14/2005 6.50% Fx/FIt Rt Euro Matures 06/14/2020 (EUR)
Baa3 10/01/2010 203.184 06/02/2005 Zero Cpn Euro Matures 06/23/2020 (TRY)
Baa3 10/01/2010 18.7  06/01/2005 5.50% Fx/FIt Rt Euro Matures 06/13/2025 (EUR)
Baa3 10/01/2010 345.422  05/25/2005 Zero Cpn Euro Matures 06/15/2015 (MXN)
Baa3 10/01/2010 75 02/16/2005 3.00% Fx/FIt Rt Euro Matures 03/03/2015 (EUR)
Baa3 10/01/2010 13 04/12/2005 5.00% Fx/FIt Rt Euro Matures 04/22/2025 (EUR)
Baa3 10/01/2010 20 06/16/2006 FIt Rt Euro Matures 07/07/2016 (USD)
Baa3 10/01/2010 38.201  07/24/2006 4.00% Step-Up Euro Matures 07/31/2012 (EUR)
Baa3 10/01/2010 20 08/05/2004 6.015% Euro Matures 08/05/2019 (USD)
Baa3 10/01/2010 5.85 08/01/2006 5.00% Fx/FIt Rt Euro Matures 08/07/2026 (EUR)
Baa3 10/01/2010 69.709  09/05/2006 4.00% Euro Matures 09/14/2012 (EUR)
Baa3 10/01/2010 3 06/07/2004 Flt Rt Euro Matures 07/07/2014 (USD)
Baa3 10/01/2010 20 06/14/2004 FIt Rt Euro Matures 06/30/2014 (USD)
Baa3 10/01/2010 5 02/22/2005 4.55% Fx/FIt Rt Euro Matures 03/18/2015 (EUR)
Baa3 10/01/2010 5 05/27/2004 Flt Rt Euro Matures 06/17/2014 (USD)
Baa3 10/01/2010 20 01/13/2003 Var Rt Euro Matures 1/28/2013
Baa3 10/01/2010 20 01/06/2003 4.20% Matures 1/23/2010
Bal 10/01/2010 627.376  09/05/2005 Sub Flt Rt Euro Matures 12/15/2015 (EUR)
Baa3 10/01/2010 189.322  02/13/2004 2.37% Euro Matures 02/17/2034 (JPY)
Baa3 10/01/2010 20 01/30/1998 7.70% Euro Ser 175 Matures 1/28/2013
Baa3 10/01/2010 15 10/28/2005 Zero Cpn Euro Matures 10/28/2035 (USD)

Ford Motor Credit Co LLC ........................ Ba2 10/08/2010 8.653 06/11/2004 Matures 06/20/2011 (USD)
Ba2 10/08/2010 33.977 04/23/2004 Matures 04/21/2014 (USD)
Ba2 10/08/2010 9.262  04/23/2004 Matures 04/20/2011 (USD)
Ba2 10/08/2010 9.126  07/14/2004 5.90% Matures 07/20/2011 (USD)
Ba2 10/08/2010 0 03/12/2004 Matures 03/21/2011 (USD)
Ba2 10/08/2010 0 03/12/2004 Matures 03/20/2014 (USD)
Ba2 10/08/2010 33.34 05/14/2004 Matures 05/20/2014 (USD)
Ba2 10/08/2010 8.028 05/14/2004 Matures 05/20/2011 (USD)
Ba2 10/08/2010 18,599  07/08/2004 6.55% Matures 07/21/2014 (USD)
Ba2 10/08/2010 4.443  07/08/2004 5.90% Matures 07/20/2011 (USD)
Ba2 10/08/2010 14811 05/07/2004 Matures 05/20/2014 (USD)
Ba2 10/08/2010 4919 05/07/2004 Matures 05/20/2011 (USD)
Ba2 10/08/2010 22447 04/16/2004 Matures 04/20/2014 (USD)
Ba2 10/08/2010 5.693 04/16/2004 Matures 04/20/2011 (USD)
Ba2 10/08/2010 22979  04/05/2004 Matures 04/21/2014 (USD)
Ba2 10/08/2010 5.029 04/05/2004 Matures 04/20/2011 (USD)
Ba2 10/08/2010 33.93 01/14/2004 Matures 01/21/2014 (USD)
Ba2 10/08/2010 7.387 01/14/2004 Matures 01/20/2011 (USD)
Ba2 10/08/2010 23.295 10/07/2003 6.65% Matures 10/21/2013 (USD)
Ba2 10/08/2010 31.313 10/01/2003 Matures 10/21/2013 (USD)
Ba2 10/08/2010 40.815 09/24/2003 Matures 09/20/2013 (USD)
Ba2 10/08/2010 9196 02/04/2004 Matures 02/20/2014 (USD)
Ba2 10/08/2010 5.693 02/04/2004 Matures 02/22/2011 (USD)
Ba2 10/08/2010 28471 09/10/2003 Matures 09/20/2013 (USD)
Ba2 10/08/2010 11162 01/28/2004 Matures 01/21/2014 (USD)
Ba2 10/08/2010 7.265 01/28/2004 Matures 01/20/2011 (USD)
Ba2 10/08/2010 15.16 01/22/2004 Matures 01/21/2014 (USD)
Ba2 10/08/2010 7.656 01/22/2004 Matures 01/20/2011 (USD)
Ba2 10/08/2010 20.9 09/04/2003 Matures 09/20/2013 (USD)
Ba2 10/08/2010 2544  06/19/2002 6.75% Matures 06/20/2012 (USD)
Ba2 10/08/2010 16.66 06/12/2002 6.70% Matures 06/20/2012 (USD)
Ba2 10/08/2010 9.828  08/07/2002 7.50% Matures 08/20/2032 (USD)
Ba2 10/08/2010 22,067 07/22/2002 7.25% Matures 07/20/2017 (USD)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ st assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.



46 MERGENT BOND RECORD November 2010
ORIGINAL
MooDY's[] RATING AMOUNT ISSUE
ISSUER RATING DATE *(Mill.) DATE INTEREST _ RATES/IMATURITY/LOCAL  CURRENCY
Ba2 10/08/2010 64.673  08/07/2002 7.00% Matures 08/20/2012 (USD)
Ba2 10/08/2010 24.759  07/22/2002 7.00% Matures 07/20/2012 (USD)
Ba2 10/08/2010 1855 06/26/2002 6.60% Matures 06/20/2012 (USD)
Ba2 10/08/2010 50 01/06/1997 7.35% Matures 01/23/2012 (USD)
Ba2 10/08/2010 50 01/06/1997 7.30% Matures 01/23/2012 (USD)
Ba2 10/08/2010 50 11/13/1996 7.00% Matures 11/26/2011
Ba2 10/08/2010 42.433  03/03/2004 Matures 03/20/2014 (USD)
Ba2 10/08/2010 15.93  03/03/2004 Matures 03/21/2011 (USD)
Ba2 10/08/2010 23325 12/11/2002 7.75% Matures 12/20/2012 (USD)
Ba2 10/08/2010 60 01/27/1998 7.00% Matures 09/17/2012
Ba2 10/08/2010 50 03/18/1998 6.52% Matures 03/10/2013
Ba2 10/08/2010 10.933  10/29/2003 6.60% Matures 10/21/2013 (USD)
Ba2 10/08/2010 13436 06/05/2002 6.75% Matures 06/20/2012 (USD)
Ba2 10/08/2010 17.079  01/07/2005 6.00% Matures 01/20/2015 (USD)
Ba2 10/08/2010 5.081 01/07/2005 5.70% Matures 01/20/2012 (USD)
Ba2 10/08/2010 10.357 01/21/2005 6.25% Matures 01/20/2015 (USD)
Ba2 10/08/2010 13.655 01/21/2005 6.00% Matures 01/20/2012 (USD)
Ba2 10/08/2010 12.246  02/25/2005 6.20% Matures 03/20/2015 (USD)
Ba2 10/08/2010 9.192  03/04/2005 6.25% Matures 03/20/2015 (USD)
Ba2 10/08/2010 4603 03/04/2005 6.05% Matures 03/20/2012 (USD)
Ba2 10/08/2010 17.75 02/18/2005 6.05% Matures 02/20/2015 (USD)
Ba2 10/08/2010 7.262  03/18/2005 6.80% Matures 03/20/2015 (USD)
Ba2 10/08/2010 2916 03/18/2005 6.60% Matures 03/20/2012 (USD)
Ba2 10/08/2010 15.73  07/21/2004 5.85% Matures 07/20/2011 (USD)
Ba2 10/08/2010 18.039 01/14/2005 6.15% Matures 01/20/2015 (USD)
Ba2 10/08/2010 424  01/14/2005 5.85% Matures 01/20/2012 (USD)
Ba2 10/08/2010 5.021  03/24/2005 7.35% Matures 03/20/2015 (USD)
Ba2 10/08/2010 8513 03/11/2005 6.50% Matures 03/20/2015 (USD)
Ba2 10/08/2010 4991 03/11/2005 6.25% Matures 03/20/2012 (USD)
Ba2 10/08/2010 17.097 02/11/2005 6.00% Matures 02/20/2015 (USD)
Ba2 10/08/2010 3533 02/11/2005 5.75% Matures 02/21/2012 (USD)
Ba2 10/08/2010 15.807 02/04/2005 6.10% Matures 02/20/2015 (USD)
Ba2 10/08/2010 6.59 02/04/2005 5.90% Matures 02/21/2012 (USD)
Ba2 10/08/2010 15199  12/17/2003 Matures 12/20/2013 (USD)
Ba2 10/08/2010 9.819 09/09/2004 5.50% Matures 09/20/2011 (USD)
Ba2 10/08/2010 13.949 08/13/2004 5.60% Matures 08/22/2011 (USD)
Ba2 10/08/2010 23.889 01/28/2005 6.50% Matures 02/20/2015 (USD)
Ba2 10/08/2010 11.427 01/28/2005 6.25% Matures 02/21/2012 (USD)
Ba2 10/08/2010 14.339  09/01/2004 5.60% Matures 09/20/2011 (USD)
Ba2 10/08/2010 13.593  07/28/2004 5.65% Matures 07/20/2011 (USD)
Ba2 10/08/2010 9.734  07/30/2004 5.80% Matures 08/22/2011 (USD)
Ba2 10/08/2010 14.892  12/10/2003 6.50% Matures 12/20/2013 (USD)
Ba2 10/08/2010 13453 08/25/2004 5.55% Matures 08/22/2011 (USD)
Ba2 10/08/2010 27.16  12/23/2003 Matures 12/20/2013 (USD)
Ba2 10/08/2010 5708 04/06/2005 7.30% Matures 04/20/2015 (USD)
Ba2 10/08/2010 13.706  09/22/2004 5.40% Matures 09/20/2011 (USD)
Ba2 10/08/2010 09/24/2004 5.25% Matures 09/20/2011 (USD)
Ba2 10/08/2010 11.216  08/11/2004 5.75% Matures 08/22/2011 (USD)
Ba2 10/08/2010 10 09/21/1995 7.55% Matures 09/30/2015 (USD)
Ba2 10/08/2010 10 06/27/1995 7.35% Matures 09/15/2015 (USD)
Ba2 10/08/2010 25 03/20/11995 8.55% Matures 03/30/2015 (USD)
Ba2 10/08/2010 75  12/20/1994 9.14% Matures 12/30/2014 (USD)
Ba2 10/08/2010 8527 09/15/2004 5.55% Matures 09/20/2011 (USD)
Ba2 10/08/2010 12.399 02/25/2004 Matures 02/20/2014 (USD)
Ba2 10/08/2010 9.562 02/25/2004 Matures 02/22/2011 (USD)
Ba2 10/08/2010 38.129 04/02/2004 Matures 04/21/2014 (USD)
Ba2 10/08/2010 5.617 04/02/2004 Matures 04/20/2011 (USD)
Ba2 10/08/2010 19.818 06/30/2004 6.65% Matures 06/20/2014 (USD)
Ba2 10/08/2010 14.869  06/30/2004 6.05% Matures 06/20/2011 (USD)
Ba2 10/08/2010 20.697 04/30/2004 Matures 05/20/2014 (USD)
Ba2 10/08/2010 4901 04/30/2004 Matures 05/20/2011 (USD)
Ba2 10/08/2010 10.825 02/19/2004 Matures 02/20/2014 (USD)
Ba2 10/08/2010 6.509 02/19/2004 Matures 02/22/2011 (USD)
Ba2 10/08/2010 0 03/26/2004 Matures 03/20/2014 (USD)
Ba2 10/08/2010 0 03/26/2004 Matures 03/21/2011 (USD)
Ba2 10/08/2010 34.759 06/18/2004 6.85% Matures 06/20/2014 (USD)
Ba2 10/08/2010 15.278  06/18/2004 6.25% Matures 06/20/2011 (USD)
Ba2 10/08/2010 19408 02/11/2004 Matures 02/20/2014 (USD)
Ba2 10/08/2010 4517 02/11/2004 Matures 02/22/2011 (USD)
Ba2 10/08/2010 19.589  06/04/2004 Matures 06/20/2014 (USD)
Ba2 10/08/2010 6.533 06/04/2004 Matures 06/20/2011 (USD)
Ba2 10/08/2010 68.088 03/19/2004 Matures 03/20/2014 (USD)
Ba2 10/08/2010 13.719 03/19/2004 Matures 03/21/2011 (USD)
Ba2 10/08/2010 7.581  11/26/2003 5.80% Matures 11/22/2010 (USD)
Ba2 10/08/2010 40.316 03/10/2004 Matures 03/20/2014 (USD)
Ba2 10/08/2010 10.313  03/10/2004 Matures 03/21/2011 (USD)
Ba2 10/08/2010 20.769  06/11/2004 Matures 06/20/2014 (USD)

Kowloon-Canton Railway Corp ................... Aa2 10/11/2010 102.819 05/07/2010 1.30% Hong Kong Matures 05/20/2013 (HKD)
Aa2 10/11/2010 128.826  01/18/2010 2.80% Hong Kong Matures 02/02/2015 (HKD)
Aa2 10/11/2010 53548 05/04/2009 4.13% Hong Kong Matures 05/15/2024 (HKD)
Aa2 10/11/2010 750 05/08/2009 5.13% Global Matures 05/20/2019 (USD)

Aa2 10/11/2010 56.129 07/22/2009 3.64% Hong Kong Matures 07/24/2019 (HKD)
Aa2 10/11/2010 50 05/02/2000 7.77% Matures 11/17/2014 (USD)

Aa2 10/11/2010 96.772  07/09/2009 3.82% Hong Kong Matures 07/09/2021 (HKD)
Aa2 10/11/2010 167.74  04/27/2009 3.50% Hong Kong Matures 04/29/2019 (HKD)
Aa2 10/11/2010 51.612 04/27/2009 2.65% Hong Kong Matures 04/28/2014 (HKD)
Aa2 10/11/2010 38.709 04/27/2009 2.00% Hong Kong Matures 04/30/2012 (HKD)
Aa2 10/11/2010 102,574  05/15/2003 4.65% Euro Matures 06/10/2013 (HKD)

Aa2 10/11/2010 64.507 06/11/2009 3.88% Hong Kong Matures 06/15/2021 (HKD)

Ontario Province of ... WIth 10/12/2010 170.912  09/28/2005 6.375% Euro Matures 10/12/2010 (NZD)

State Bank of India London Branch ............. With 10/11/2010 10/05/2005 FIt Rt Euro Matures 10/11/2010 (USD)

Note: Moody’ s0 ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US

dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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Medium Term Note Programs (Revised)
(Not Registered under Securities Act of 1933)
(Not for Public Offer or Sale)

Notes issued under these programs are offered and sold from time to time in privately negotiated transactions without registration under the Securities
Act of 1933 (the ‘*Act’’) under circumstances reasonably designed to preclude a distribution thereof in violation of the Act. Notes so issued may be
offered and sold only to or for the account of persons that qualify as‘‘accredited investors'’, as defined in regulation D under the Act.

ORIGINAL
Moopy's[ RATING AMOUNT DESCRIPTION
ISSUER GUARANTOR/SUPPORT RATING DATE *(Mill.) LOCAL _ CURRENCY
Banco Popular Espanol SA Aal 10/07/2010 5835.819 Sr Unsec (EUR)
FCE Bank Plc - Ba2/NP 10/08/2010 12000 Sr Unsec Euro (USD)
Gtd Sr Unsec Canadian
Ford Credit Canada Ltd - Ba2 10/08/2010 1375.435 (CAD)
———- Ba2 10/08/2010 16131.136 Gtd Sr Unsec Euro (EUR)
Ford Motor Credit Co LLC Ba2 10/08/2010 5000 Sr Unsec (USD)
- Ba2 10/08/2010 - Sr Unsec (USD)
- Ba2 10/08/2010 - Sr Unsec (USD)

Note: Moody’so ratings are subject to change. Because of the possible time lapse between Moody’ so assignment or change of arating and your use of this
monthly publication, we suggest you verify the current rating of any security or issuer in which you are interested. * Amount outstanding is reflected in US
dollars. The Local Currency column refersto the foreign domicile of the debt issue.
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Issuer Ratings (New)

ISSUER ISSUER
OBLIGORS RATING OBLIGORS RATING
Arkema SA (EUR) Baa3 | GA Gov'tof (GEL) Ba3
Departement de L’ Eure Aa2 Interconexion Electrica SA ESP Baa3
Export-Import Bank of Malaysia Berhad A3 | Interconexion Electrica SA ESP (COP) Baa3
FM S Wertmanagement Aaa | LancashireHldgs Ltd Baa2
FMS Wertmanagement (EUR) Aaal/P-1 PTA Bank Bal
GA Gov't of Ba3 ! QRNational Ltd Baal

Note: Moody’s7 ratings are subject to change. Because of the possible time lapse between Moody’ s1 assignment or change of arating and your use of this publication, we suggest
you verify the current rating of any security issuer in which you are interested, by calling the Corporate Rating Desk.
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Issuer Ratings (Revised)

ISSUER ISSUER
OBLIGORS RATING OBLIGORS RATING
Administrador de Infraestruct. Ferroviarias Aal Kowloon-Canton Railway Corp (HKD) Aa2
Air New Zealand Ltd Baa3 LG&E And KU Energy LLC Baa2
Amphenol Corp (USD) Baa2 | Louisville Gas& Electric Co Baal
Bic - Arrendamento Mercantil SA (BRL) Baa3 | Oglethorpe Power Corp Baa2
CajaDuero Baal Panasonic Corp Al
Catalunya, Generalitat de A2 | Panasonic Electric Works Co Ltd Al
Corporacion de Reservas Estrategicas Productos Pet Aal Raiffeisen Zentralbank Oesterreich AG A2
Edison Sp.A. Baa3 Raiffeisenlandesbank Niederoesterreich - Wien (EUR) Al/P-1
Furukawa Co Ltd (JPY) Bal/NP | Raiffeisenlandesbank Oberoesterreich AG (EUR) Al
Hipotecaria Su Casita SA de CV C | RioTinto Americalnc A3
Hypo Pub Fin Bank Baa3 Rio Tinto Fin Plc A3
Intergas Central Asia(KZT) Baa3 | SanyoElec. CoLtd A2
JSC Kaztransgas Baa3 | SearsCanadalnc. With
JSC Kaztransoil Baa3 | Sociedad Estatal de Participaciones Industriales Aal
Kazmunaigas Exploration and Production (KMG EP) Baa3 | Sovcomflot JSC (RUB) Baa3
Kazmunaygas NC JSC Baa3 Baa3
Kentucky Utilities Co Baal | Zacatecas, State of (MXN) B1

Kowloon-Canton Railway Corp Aa2

Note: Moody’s7 ratings are subject to change. Because of the possible time lapse between Moody’ s1 assignment or change of arating and your use of this publication, we suggest
you verify the current rating of any security issuer in which you are interested, by calling the Corporate Rating Desk.
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) .
Moody’s Preferred Stock Ratings (New)
Moody’ss Public Utility Preferred Stock Yield Averages
— Aa —

Jan. Feb. Mar. Apr. May Jun. Jul. Aug. Sep. Oct. Nov. Dec.
2000 6.56 6.62 6.67 6.75 6.81 6.95 6.90 6.81 6.89 6.75 6.67 6.53
2001 6.72 6.63 6.64 6.75 6.76 6.72 6.61 6.48 6.51 6.49 6.48 6.64
2002 6.60 6.54 6.84 6.74 6.73 6.59 6.59 6.68 6.80 6.82 6.81 6.62
2003 6.70 6.68 6.64 6.72
2004

— A —

Jan. Feb. Mar. Apr. May Jun. Jul. Aug. Sep. Oct. Nov. Dec.
2000 6.84 6.80 6.82 6.93 6.94 7.05 7.05 6.96 7.05 7.02 7.14 7.38
2001 7.42 7.38 7.35 7.47 7.48 7.36 7.25 7.07 717 7.06 717 7.30
2002 7.30 7.22 7.36 7.27 7.29 7.40 7.33 7.20 7.18 7.37 7.38 7.06
2003 7.13 7.01 7.05 6.97 6.83 6.81 6.84 6.77 6.73 6.87 6.84 6.70
2004 6.65 6.71 6.70 7.10 7.42 7.00 6.64 6.38 6.24 6.26 6.19 6.16
2005 6.15 6.29 6.41 6.17 6.24 6.20 6.22 6.21 6.27 6.41 6.31 6.19
2006 6.14 6.10 6.22 6.31 6.32 6.38 6.25 6.19 6.22 6.02 6.01 5.90
2007 5.90 5.85 5.76 5.81 5.88 6.13 6.29 6.09 6.12 6.18 6.17 6.20
2008 597 5.84 5.95 5.98 6.02 5.99 5.95 6.03 6.24 6.70 6.85 6.58
2009 6.38 6.48 6.32 6.21 6.20 6.19 6.19 6.12 6.05 5.99 5.98 5.93
.2010 5.90 6.01 5.66 5.75 5.72 571 6.21 6.22 6.14 5.78

— Baa—

Jan. Feb. Mar. Apr. May Jun. Jul. Aug. Sep. Oct. Nov. Dec.
2000 8.26 8.30 8.23 8.27 8.25 8.06 8.09 8.00 8.05 7.81 7.69 754
2001 7.53 7.48 7.48 7.59 757 7.60 7.42 7.40 741 7.40 7.53 7.66
2002 7.62 751 7.83 7.62 7.62 7.74 7.64 7.42 7.48 7.59 7.56 757
2003 7.61 7.62 7.66 751 7.42 741 7.24 7.29 7.28 7.26 7.29 7.28
2004 7.20 7.20 7.20 7.27 7.64 717 6.89 6.74 6.61 6.53 6.23 6.42
2005 6.35 6.36 6.42 6.41 6.39 6.37 6.35 6.36 6.38 6.40 6.45 6.42
2006 6.41 6.38 6.56 6.64 6.57 6.63 6.42 6.37 6.36 6.23 6.23 6.17
2007 6.08 6.04 6.03 6.12 6.16 6.23 6.51 6.24 6.24 6.27 6.37 6.51
2008 6.37 6.32 6.52 6.62 6.52 6.64 6.68 6.71 6.86 7.20 7.76 7.55
2009 7.14 7.25 742 7.40 7.23 7.02 6.88 6.81 6.73 6.72 6.71 6.56
2010 6.78 6.54 6.71 6.77 6.77 6.85 6.76 6.64 6.59 6.64

NOTE: TheAaa and Aa averages have been discontinued because of the lack of ‘high-grade' preferred stock issues. Yields are based on prices for the last Friday of each month.

Note: Moody’ s ratings are subject to change. Because of the possible time lapse between Moody’ s0 assignment or change of arating and your use of this publication, we suggest you verify the current rating of any

security or issuer in which you are interested. For standard abbreviations and symbols, see page 6.



MOODY'So PREFERRED STOCK RATINGS (NEW) 51
LIQUIDATION, NEW
MOODY'S[I STATED OR AMOUNT SINKING | MONEY
cusIp ISSUE RATING DIVIDEND DATES PAR VALUE OUTSTANDING CURRENT CALL PRICE FUND | PREFERRED
Dupont Fabros Technology Inc
26613Q20 7.875% perp cumulative red pfd SECSSer @.....ceevcerceeenee Ba3 JAJ&O 15 25 7000.000 100.00 no change No Yes

Notes: All preferred stocks alow corporate holders a 70% dividend exclusion from taxable income, except for certain utility issues which are identified by a ‘‘No’’ in the new money column.
§ Involuntary liquidation price. T Stated value.

I Fungible 2 Gtd. by Bb& T Corporation

Note: Moody’ s ratings are subject to change. Because of the possible time lapse between Moody’ s0 assignment or change of arating and your use of this publication, we suggest you verify the current rating of any
security or issuer in which you are interested. For standard abbreviations and symbols, see page 6.
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LIQUIDATION, NEW
MOODY'S[I STATED OR AMOUNT SINKING ~ MONEY
cusip ISSUE RATING DIVIDEND DATES PAR VALUE OUTSTANDING CURRENT CALL PRICE FUND  PREFERRED
) . .
Moody’s Preferred Stock Ratings (Revised)
Citigroup Inc
17296759 6.5% perp non cumulative dep shs rep 1/1000th pfd stk
conv ser t Ba3 FM,A&N 15 50 58000.000 100.00  no change No Yes
17296757 8.125% perp non cumulative dep shs rep 1/1000th pfd
stk ser aa Ba3 FM,A&N 15 25 130000.000 100.00  nochange No Yes
17296755 8.5% perp non cumulative dep shs rep 1/1000th pfd stk
ser f Ba3 M,JS&D 15 25 80000.000 100.00  nochange No Yes
Citigroup Inc
172967ER 8.4% perp non cumulative dep shs rep 1/25th pfd stk
fixed/fltgr Ba3 A&O 30 1000 6000.000 100.00 no change No Yes
Corporate Backed Tr Ctfs
21988G55 7.55% tr pfd secs ser 2001-36 Cl & 1.......ccccocemrierircuinnanns Ba3 M&N 15 25 1320.000 100.00 fr 05/15/11 No Yes
Corts Tr For Ford Deb
22080Q20 7.4% corp backed tr SeCS (COrtS).........ouvurreirerrinerriirienns Ba3 M&N 01 25 12000.000 100.00 fr 11/01/10 No Yes
Ford Mtr Co Cap Tr Il
34539520 6.5% cumulative tr pfd Secs ConV.........ccccuneineereiereunienns B1 JA,J&O 15 50 90000.000 100.66 fr 01/15/11 No Yes
Ford Mtr Co Del
34537085 7.5% nt Ba3 M,J,S&D 10 25 24000.000 100.00  fr06/25/11 No Yes
Ford Mtr Cr Co
34539720 7.375% nt Ba2 JA,J&O 15 25 28000.000 100.00 fr 10/15/11 No Yes
34539730 7.6% nt Ba2 M,J,S&D 01 25 20000.000 100.00  fr03/01/11 No Yes
MPS Cap Tr |
U6202VAA 7.99% eur$ perp pfd secs Ba3 Feb 07 1000 350.000 100.00 no change No Yes
NGC Corp Cap Tr | .
62912PAC 8.316% cap secs ser b (skis) Caa3 J&D 01 1000 200.000 No Yes
PMA Cap Corp
69341930 8.5% srnt Baa3 Monthly 10 5000.000 100.00 fr 06/15/11 No Yes
PreferredPlus Tr Ctf
74043461 8.25% tr pfd secs Ser fMC-1......ccoocvniuerireiriierinicieni Ba3 J&J16 25 1600.000 100.00 fr 07/16/11 No
p! Yes
74043460 7.4% tr pfd secs ser frd-1 Ba3 M&N 01 25 2000.000 100.00 fr 11/01/10 No Yes
Public STEERS Tr
744593AH 6.646% ctf ser 1998 f-z4 €l @.....ccovvvvvvvecicreicicis Ba3 M&N 15 1000 85.520 -——- - Yes Yes
T44593A) ctf ser 1998 f-z4 cl b Ba3 1000 100.000 N.C. Yes
Trues Tr Ctf
89826W10 7.7% tr pfd secs ser 2002-1 ¢l &1 (trucs).......ccccovuvvueerenee Ba3 M&N 15 25 1280.000 - ---- No Yes
United Rentals Tr |
91136H30 6.5% qtr income pfd Secs conv (QUIPS) ........c.everevereeerenas Caal F.M,A&N 01 50 6000.000 100.00  fr08/0V/11 No Yes

Notes: All preferred stocks allow corporate holders a 70% dividend exclusion from taxable income,

§ Involuntary liquidation price. T Stated value.

I Gtd. by Banca Monte Dei Paschi Di Siena Societa Per Azioni

except for certain utility issues which are identified by a ‘*‘No’’ in the new money column.

Note: Moody’ s ratings are subject to change. Because of the possible time lapse between Moody’ s0 assignment or change of arating and your use of this publication, we suggest you verify the current rating of any
security or issuer in which you are interested. For standard abbreviations and symbols, see page 6.
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Industrial Development Revenue Bonds (New)
AMOUNT
SALE ISSUED INT. MOODY'SO LESSEE(S)
DATE (000) STATE-MUNICIPALITY RATE MATURITY RATING GUARANTOR(S) UNDERWRITER
California
11/3/2010 781,285 CA Statewide CommunitiesDev AUth ... B WY2040 Aaa e
11/3/2010 781,285 CA Statewide Communities Dev Auth Wy2040 AaalvmicL
10/21/2010 13,010 San Jose Financing Auth CA 6/U2025 AallVMIGL |ce Centre Refunding e
Florida
11/2/2010 75 Pinellas Cnty Hsg Fin Auth FL . Y014 Aaa
11/2/2010 80 Pinellas Cnty Hsg Fin Auth FL . Y014 Ada T
11/2/2010 80 Pinellas Cnty Hsg Fin Auth FL . U015 Aaa T
11/2/2010 80 Pinellas Cnty Hsg Fin Auth FL . 92015 Aaa
11/2/2010 90 PinellasCnty Hsg Fin Auth FL 912016 Aaa
11/2/2010 75 Pinellas Cnty Hsg Fin Auth FL . 3112016 Aaa
11/2/2010 90 PinellasCnty Hsg Fin Auth FL . 3172017 Aaa
11/2/2010 90 PinellasCnty Hsg Fin Auth FL . 92017 Aaa
11/2/2010 80 Pinellas Cnty Hsg Fin Auth FL . 92013 Aaa
11/2/2010 75 PinellasCnty Hsg Fin Auth FL . 32013 Aaa
11/2/2010 75 PinellasCnty Hsg Fin Auth FL . 92012 Aaa
11/2/2010 95 Pinellas Cnty Hsg Fin Auth FL 32018 Aaa
Illinois
10/6/2010 90,000 COOK (CItY OF) 1L —.oooooo oo = 12/30/1899  B1 Navistar Int1Corpp e
10/6/2010 135,000 IL Fin Auth 65 10/15/2040  B1 Navigar IntICop e
Louisiana
10/5/2010 31,955 LA PubFacsAuth 1V1/2015 A3 Entergy Gulf StatesLA LLC
10/5/2010 115,000 LA Pub Facs Auth 6/1/2030 A3 Entergy LA LLC
10/5/2010 83,680 LA Pub FacsAuth 92028 A3 Entergy Gulf StatesLA LLC
11/1/2010 25,000 Lafayette Pub Tr Fing Auth LA 2y2041 Aaa
Nevada
11/4/2010 100,000 Clark (Cnty of) NV 72022 AallVMIGL Clark (Cnty of) NV Airport Enterprise ~~ =-e-
New Jersey
10/12/2010 100,000 NJ Econ Dev Auth 12 1212031 A2 Pub Service Electricand GasCO e
Ohio
10/29/2010 3,500 Lake Cnty Port Auth OH 1.375 3152012 MIG1 United States of AmericaGov'tof -
Pennsylvania
10/30/2002 375 Allegheny Cnty Residential Fin AU PA _._............cccooe. 43 Wyo1s Aaa T
Texas
10/11/2010 163,200 Lower Neches Valley Auth TX Ind Devel Corp | 12/30/1899  AaalVMIGL  Eyyon Mobil Corp
10/25/2010 150,000 Port of Port Arthur Navigation Dist TX (Jeffe 12/30/1899  A2/P-1 Motiva Enterprises LLC
10/25/2010 150,000 Port of Port Arthur Navigation Dist TX (Jeffe 12/30/1899  A2/P-1 Motiva Enterprises LLC
12/1/2006 48,500 Tarrant Cnty Hith Facs Dev Corpo §/15/2036 A3/VMIGL  HoH Nordbank AG e
Virginia
10/4/2010 39,995 VA Small Business Fin Auth 1U1/2042  Aal/VMIGL Bon SecoursHIth SystemIine ~ eeee

Fltg. rateissue. [6] Adjustable rate. Var. Rt. Fixed rate issue.

Note: Moody’sO ratings are subject to change. Because of the possible time |apse between Moody' s assignment or change of arating and your use of this monthly publication, we suggest you verify the current rating
of any security or issuer in which you are interested. For standard abbreviations, see page 8. * Rating pertainsto Letter of Credit support (LOC) and terminates on the earlier of the date indicated or conversion to afixed
interest rate.
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Industrial Development Revenue Bonds (Revised)
AMOUNT
SALE ISSUED INT. MOODY'SO LESSEE(S)
DATE (000) STATE-MUNICIPALITY RATE MATURITY RATING GUARANTOR(S) UNDERWRITER
Arizona
5/15/2008 53,050 AZ Sportsand Tourism Auth 72086 Aa2IVMIGL
12/2/1983 100,000 Apache (Cnty of) I.D.A. Ser. 1983 A 12/15/2018  *A1IVMIGL Barclays Bank Int'l Ltd./Tucson Electric Power
, Co.-proj.(Barclays Bank LOC) E.F. Hutton & Co.
2/7/2008 20,400 Yavapai (Cnty of) I.D.A. Ser. 2008-A ... e 8/1/2027  *AallVMIGL (yavapai Regional Medical Center)Bank of New York Tr
CoN.A.-LOC/ UBS SecuritiesLLC
California
10/29/2002 100,000 CA Dept of Water Resources (Power Sy .. Siyz2022  Aalivwiér
10/29/2002 100,000 CA Dept of Water Resources (Power Sy .. S/y2022 Aalivmicr
10/29/2002 250,000 CA Dept of Water Resources (Power Sy . Sy2022 Aa2/ivmicr
10/29/2002 100,000 CA Dept of Water Resources (Power Sy . 52022 AallVMIGL
2/4/2010 40,000 CA Hith Facs Fing Auth 10/1/2040  Aal/VMIGL  geripns Hith
7/29/2008 60,165 CA Infrastructure & Econ Dev B .. 712032 Aa3/VMIGL CA Academy of Sciences CA
7/29/2008 48,290 CA Infrastructure & Econ Dev B . 7/1/2032  AallVMIGL CA Academy of Sciences CA
7/31/2008 50,580 CA Statewide Communities Dev Al /152041 AallVMIGL Rady Childrem’ SHospitd CA e
4/9/2003 100,000 California(State of) Ser. 2003-B1 ... 5/1/2033  Aa2/VMIGL Lehman Brothers
4/9/2003 100,000 California(State of) Ser. 2003-B2 .............ccoooooooovossoossssssss == 5/1/2033 Aal/VMIGL Lehman Brothers
" Citigroup Global Markets
4/15/2008 56,005 Chino Basin Regional Fing Auth Ser. 20088 6/1/2032 *Aal/VMIG1 pexia Credit Local-(LOC)US Bank Corporate Svs Inc.
8/6/2009 22,400 LosAngelesCnty Metro Transportation Auth CA . wY025 Aalivmiet
8/6/2009 22,400 LosAngeles Cnty Metro Transportation Auth CA . Y2025 Aallivmict
12/10/2008 78,000 Riverside Cnty Asset Leasing Corp. Ser. 2008A ... 1V1/2032  Aa2/VMIGL oo thwest Justice Center
5/13/2008 90,000 Roseville (City of) CA 212035  Aa3/VMIGL Deyja Credit Local
5/13/2008 64,500 Roseville (City of) CA 212035 Aa3/VMIGL Deyia Credit Local
----- 42,000 Sacramento Surburban Wir Dist Ser. 2009-A 1V1/2034  Aal/VMIGL gymitomo Mitsui Banking Corp.
4/16/2008 37,390 San Bernardino (Cnty of) CA 8/1/2087  Aal/VMIGL
9/11/2008 72,500 San Francisco (City & Cnty of) Fin Corp CA 4/1/2030  Aal/VMIGL Moscone Center Expansion
4/23/2009 138,550 Southern CA Pub Power Auth 72036 Aa2/VMIGL
8/28/2008 50,910 Southern CA Pub Power Auth 7112017 Aa3IVMIGL pyg Verde
6/2/2009 15,865 Sunnyvale (City of) CA ..o e 42031 AallVMIGL gynnyvale (CityoffCA e
Colorado
9/30/2008 100,000 Denver (City & Cnty 0f) CO ooovvvvooooooooeeeeeoo oemm 1182025 AallvMmicr
9/30/2008 100,000 Denver (City & CNty of) CO ........oovovoooooeoeoeeoeoeeeeeeeeoeoss = W1s2025 Aativmiér
9/30/2008 92,600 Denver (City & Cnty of) CO . . 1152025 Aal/vmicr
10/8/2002 41,100 Denver (City and Cnty of) CO Airport Enterprise Ser. 2002-C 11/15/2025  AallVMIG1 American NAtional Bank RBC Dain Rauscher Inc.
Connecticut
12/13/2000 22,000 CT HIth& Edl FACSAULNOL ...oooooooooooooeoooomem 712027 AallVMIGL (Edgehill Project-Continuing Care Retirement Comm. of
Greater Stamford) Merrill Lynch & Co.
Delaware
2/27/2002 18,000 DE Hlth Facs Auth 6Y2082 Aadlvmier
District of Columbia
9/23/2010 66,750 Metropolitan WA Airports Auth DC . 102040 AallVMIGL BarclaysBank PLC e
9/23/2010 103,250 Metropolitan WA Airports Auth DC . 10/1/2040  AallVMIGL BarclaysBank PLC e
Florida
6/5/2008 20,000 Brevard Cnty I.D.A. F Bl /Y2035 Aa2lVMIGL pjyotg Utility Holdings, Inc~~ —m-
4/1/1999 300,000 Gulf Breeze (City of) Ser. 1999 V12024 ALIVMIGL  Heritage Healthcare of Americall, Inc.-Proj. JP. Morgan Securities, Inc.
6/19/2008 54,130 Orange Cnty Hith Facs Auth FL 102026 AallVMIGL Orlando Regional Hithcare SysemFL -
Georgia
8/21/2008 148,065 Municipal Electric Auth of GA VY2048 Aa2lVMIGL MeagPOwer e
Hawaii
1/14/2004 25,000 HI Dept of Budget and Fin Ser. 2004B-1 71172033 AalIVMIGL  Hawgji Pacific Health -proj. UBS Financial Services, Inc.
1/14/2004 25,000 HI Dept of Budget and Fin Ser. 2004B-2 . 712033 *Aal/VMIG1 Bank of HawaiiBank of Nova Scotia-(LOC)/ UBS Financial Services Inc.
lllinois
10/16/2008 116,115  ChicagO (City OF) 1L ...........ooooooeoeeeeeeesees s ssesooeesessssssesssseess === vy038 Aatvmict
11/13/2008 44,925 Chicago (City of) IL s 1U1/2031  Aal/VMIGL gpgte Street Bankand TrcO e
Citigroup Global Markets
12/22/2005 200,000 Chicago (City of) Ser. 2005C ..........oooovvoooooooooeeoooeooooosooronns = VY2035 AallVMIGL (Chicago O'Hare Int'| Airport) Inc.
Indiana
9/11/2008 51,055 IN FinAuth 32033 Aa2lVMIGL Clgrign Hith PartnersIN.-~ e
9/11/2008 45,000 IN Fin Auth 3/1/2033  AallVMIGL Clarign Hith Partners IN
8/17/2006 38,000 IN Fin Auth Ser. 2006 8/1/2030 AallVMIGL ittal Steel USA Inc.- proj.
11/11/2005 75,150 IN Hith Fecility Fing Auth 2/15/2030  Aal Clarian Health Partners
11/11/2005 74,825 IN Hith Facility Fing Auth . s 2/15/2030  Aal Clarian Health Partners
5/21/2008 52,000 Lawrenceburg (City of) IN B 112021 AallVMIGL |ngiana Michigan Power Co
Kentucky
12/17/2008 50,000 Carroll (Cnty of) KY 10/1/2034  Aal/VMIGL Ky Utilities CO
12/19/2008 77,947 Carroll (Cnty of) KY 212032 AallVMIGL Ky Utjlities CO
12/19/2008 54,000 Carroll (Cnty of) KY 10/1/2034 - Aal/VMIGL Ky Utilities CO

/302002 5250 Henderson (Cnty of) Ser. 2002A°1
2/19/2009 765555 KY Econ Dev Fin Auth
2/19/2009 76,155 KY Econ Dev Fin Auth

/12012 AallVMIGL \jyrray-Calloway Cnty Public Hospital Corp., KY proj.
8/15/2038  Aal/VMIGL Bantist Hithcare System Obligated Group K'Y
8/15/2038  Aal/VMIGL Bantist Hithcare System Obligated Group K'Y

9/24/2008 X KY Econ Dev Fin Auth - 9/1/2038  AallVMIGL King'S Daughters’ Medical Center KY

9/24/2008 50,000 KY Econ Dev Fin Auth - 9/1/2038  Aal/lVMIGL King'S Daughters Medical Center KY

12/17/2008 12,900 Mercer (Cnty of) KY . e 512023 AallVMIGL Ky UtilitescO e
Louisiana

4/17/2008 93500 East Baton Rouge (Parish of) LA ... ==om 812030 Aal/VMIGL e

Maine

5/22/2008 107,180 ME Hlth & Higher Edl Facs Auth | 7112036 Aal/VMIGL

6/18/2008 25,985 ME Hith & Higher Edl Facs Auth . - 7172036 AallVMIGL \E Medical Center

5/10/2000 6,000 South Berwick (Town of) ME §/Y2024 Aa3ivmicr

Note: Moody’sO ratings are subject to change. Because of the possible time |apse between Moody' s assignment or change of arating and your use of this monthly publication, we suggest you verify the current rating
of any security or issuer in which you are interested. For standard abbreviations, see page 8. * Rating pertainsto Letter of Credit support (LOC) and terminates on the earlier of the date indicated or conversion to afixed
interest rate.
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AMOUNT
SALE ISSUED INT. MOODY'SO LESSEE(S)
DATE (000) STATE-MUNICIPALITY RATE MATURITY RATING GUARANTOR(S) UNDERWRITER
Maryland
5/30/2008 50,000 MD Hith & Higher Edl Facs Auth LB 7112041 ALIVMIGL - njyersity of MD Medical System
5/30/2008 55,000 MD Hith & Higher Edl Facs Auth . 712041 AalIVMIGL ypiversity of MD Medical System
7/9/2008 73,600 MD Hith & Higher Edl FacsAuth . 7112035 Aal/VMIGL  Frederick Memoria Hospital Inc MD
8/8/2008 60,190 MD Hith & Higher Edl Facs Auth | 8/8/2011  Aa2/VMIG1 ypper Chesapeake Hospital
9/14/2004 35,985 MD Hith & Higher Edl Facs Auth | VY2035 Aa3ivmicr
Massachusetts
4/23/2007 10,700 MA DV FINAGCY ..ooooovvooeeeeeoooeeeseeeees e sesseeessesssessssssass == 912020 Aal Allied Irish Banks, pl.c. e
State Street Capital Markets
10/11/2001 10,500 MA Dev Fin Agey Ser. 2001 ......ooooooooooooooooooes == 9/1/2031  AallVMIGL The Berkshire School- proj. LLC
Michigan
7/3/2008 35,295 Commerce Charter (Township of) M1 . 10/2084  Aaa/vMIGL
5/15/2008 16,645 Lenawee Cnty Hospital Fin AuthMI .. 115/2035  AallVMIGL promedicaHith SysemOH -
6/26/2008 201,250 Wayne Cnty Airport AUth M1 ... - 1212033 AallVMIGL Detrojt Metropolitan Wayne Cnty Airport ~— «een
Minnesota
11/17/2000 7,400 Center City (City of) Ser. 2000 10/1/2020  *Aal/VMIG1 Hazel den Foundation-proj.Allied Irish Banksplc (LOC)/  Dougherty & Co. LLC
11/27/2002 5,600 Center City Ser. 2002 12027 AalIVMIGL - Hazelden Foundation proj. Dougherty & Co. LLC
10/13/2005 13,190 Center City Ser. 2005 1V1/2034  *Aal/VMIG1 Hazelden Foundation, proj. (LOC) Piper Jaffray, Inc.
8/22/2002 24,630 Minnesota Higher Ed Facs Auth Ser. Five-N2 1072032 Aa2/VMIGL College of Saint Cathering, MN proj. RBC Dain Ratischer
6/16/2005 10,000 St. Paul Hsy & Redev Auth Ser. 2005 5172025 *Aa2IVMIG1 Minnesota Public Radio proj./Wells Fargo Bank MN, N.A.
(LOC) U.S. Bancorp Piper Jaffray
Missouri
7/21/2005 36,000 MO Highways & Transportation Commission S/Y2005  Aalivwiér
7/21/2005 36,000 MO Highways & Transportation Commission SU2015 Aal/VMIGL
10/15/2008 70,000 MO State Hith & Edl Facs Auth 101152043 Aal/VMIG1 cOX Hith Systems e
Nevada
3/19/2008 190,170  Clark (CNtY OF) NV oo = Y2040 Aalivwiér o
3/19/2008 71,550 Clark (CNty OF) NV oo = 7Y2040 - Aalivmicr
3/19/2008 71,550  Clark (CNty OF) NV oo oo Y2040 Aalivmicr
3/19/2008 58,920 Clark (Cnty OF) NV oo =" WY2040 Aalivmiet
3/19/2008 122,900 Clark (Cnty Of) NV ..o =2 Y040 AalivMIGL
3/27/2008 122,865 Clark (Cnty Of) NV .o = 72029 AALVMIGL
4/4/2005 130,000 Clark (Cnty of) NV Ser. 2005A-1 " 712022 AallVMIGL | aq\/egas-McCarran Int'| Airport Passenger Facil. UBS Financial SvsInc.
4/4/2005 129,900 Clark (Cnty of) NV Ser. 2005A-2 712022 AallVMIGL | a5V/egas-McCarran Int'l Airport Passenger Facil. UBS Financial Svs.
New Jersey
8/22/2003 36,375 NJBldg Auth 6/15/2023  Aal/VMIGL x| Capital Assurance
8/22/2003 54,575 NJBldg Auth 61152023 - Aal/VMIGL | Capital Assurance
8/22/2003 53,550 NJBldg Auth - 6/15/2023  AallVMIGL x| Capital Assurance
8/23/2008 36,375 NI BIAG AU e e 6/15/2023  Aal/VMIG1
4/30/2008 301,470 NJEcon Dev Auth Y024 Aaliymier
4/30/2008 63,945 NJEcon Dev Auth Y2020 Aallvmict
4/30/2008 231,000 NJEcon Dev Auth B V2026 AallVMIGL
5/30/2008 46,500 NJEcon Dev Auth 101202 Aa2lVMIGL pivotg Utility Holdings, Inc
6/12/1996 39,000 NJEcon Dev Auth Ser. 1996 A 6//2026  Aal/VMIGL NUJ Corp.-Proj. Morgan Stanley & Co.
6/5/2008 54,600 NJEcon Dev Auth Ser. 2007 6/1/2032 *AallVMIGL piyotal Utility Holdings-proj./(Wells Fargo Bank, N.A.
Locy T
9/18/2008 55,000 NJEdI FacSAUth Ser. 2008 ... = 9/1/2036  Aa2/VMIGL geton Hall Citigroup Global Mkts Inc.
12/23/2009 147,500 NJ Transportation Tr Fund Auth 6152082 Aat/VMIGL
New Mexico
3/25/2004 15,000 Farmington (City of) NM Ser. 2004-B .10 6/1/2028 AallVMIGL gan Juan Regional Medical Center NM proj. RBC Dain Rauscher Inc.
New York
5/21/2008 48,448 Dormitory Auth of The State of NY . 7112032 Aa2IVMIGL  Forgham University NY
5/21/2008 48,448 Dormitory Auth of The State of NY . 71112032 Aa2IVMIGL  Eordham University NY
11/10/2008 100,000 Metropolitan Transportation Auth NY . L/L/2035 - Aal/VMIGL
11/7/2008 150,000 Metropolitan Transportation Auth NY . WY2085  AalVMIGL
5/8/2003 13,325 NY City Indl Dev Agcy NY B 412033 Aa3IVMIGL American Society for Technion ~ —en
9/13/2001 5100 NY City Indl Dev Agcy NY Ser. 2001 NG 1213012021 Aa2IVMIGL  Federation of Protestant Welfare Agey Inc.
3/3/2010 148,500 NY City Transitional Fin Auth NY Ser. F 2172035 AallVMIGL g ymitomo Mitsui Banking Corp.
11/12/2004 33,000 NY State Energy Research & Dev Auth 12/1/2029  Aal/VMIGL Consolidated Edison Co of NY, Inc.
11/12/2004 33,000 NY State Energy Research & Dev Auth 2039 - AaLVMIGL =
5/25/2005 42,100 NY State Energy Research & Dev Auth Ser. 2005A-1 5172039 *AalIVMIG1 Consolidated Edison Co. of NY, Inc. proj. (Wachovia Bank
N.A.-LOC) Citigroup Global Mkts Inc.
12/20/2002 9,000 Rensselaer Cnty IDA NY Ser. 2002-A ... =mem 212033 A2IVMIGL  gage Colleges (The) First Albany Corp. Proj.
North  Carolina
12/10/2008 61,920 NC Medical Care Commission . 12/1/2036 - Aal/VMIGL ynjyersity Hith Systems of Eastern CarolinaNC
12/10/2008 61,930 NC Medica Care Commission 12112036 Aal/VMIGL ypjversity Hith Systems of Eastern CarolinaNC
9/23/2008 76,000 NC Medical Care Commission 1071/2038 - Aa1/VMIGL Cymberland Cnty Hospital System Inc NC
9/23/2008 76,000 NC Medical Care Commission .. 10/1/2036  Aal/VMIGL Cymberland Cnty Hospital SystemIncNC =
Ohio
5/4/2010 100,000 Allen (Cnty of) OH 6/1/2034  AallVMIGL  Catholic Hithcare Partners
2/12/2009 91,000 Cleveland (City of) OH V12033 Aal/VMIGL Cleveland (City of) OH
2/12/2009 49,000 Cleveland (City of) OH V12033 AallVMIGL Cleveland (City of) OH
8/27/2009 49,025 Cleveland (City of) OH ...ooooooooooooooooeoeoeoeoeoeeoeoeoeoeeoeovoon == V12024 Aal/VMIGL
7/17/2008 58,000 Cleveland (City of) OH Ser. 2008-F VY2033 Aal/VMIGL
7/17/2008 7,425 Cleveland (City of) OH Ser. 2008-G . VY2017 Aal/VMIG1
5/15/2008 52,855 Lucas(Cnty of) OH 11/15/2040  Aal/VMIG1 promediica Hith System OH
5/15/2008 62,500 Lucas (Cnty of) OH 11/15/2034  AallVMIGL promedica Hith System OH
8/12/2009 25,000 OH Air Quality Dev Auth 8/1/2025 AallVMIG1 QH vglley Electric Corp
8/12/2009 25,000 OH Air Quality Dev Auth 8/1/2025  AallVMIG1 GOH valley Electric Corp
8/19/2009 25,000 OH Air Quality Dev Auth 8/1/2025  AallVMIG1 QH vglley Electric Corp
8/19/2009 25,000 OH Air Quality Dev Auth 8/1/2025 AallVMIGL G vgl|ey Electric Corp
5/22/2008 60,000 OH Higher Edi Facility Commission 12/1/2044  Aa2lVMIGL CaseWestern Reserve University OH ~— —en
Oklahoma
8/1/1995 22,500 SAtLAKECIY oo = 8/U2030 A3IVMIG2  Rig Tintople e
Oregon
NationsBanc Montgomery
12/15/1998 17,300 OR (State of) Ser. 187 1212025 Aa2/P-1  Georgia Pacific Corp.-proj. SecuritiesLLC

Note: Moody’sO ratings are subject to change. Because of the possible time |apse between Moody' s assignment or change of arating and your use of this monthly publication, we suggest you verify the current rating
of any security or issuer in which you are interested. For standard abbreviations, see page 8. * Rating pertainsto Letter of Credit support (LOC) and terminates on the earlier of the date indicated or conversion to afixed
interest rate.
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AMOUNT
SALE ISSUED INT. MOODY'SO LESSEE(S)
DATE (000) STATE-MUNICIPALITY RATE MATURITY RATING GUARANTOR(S) UNDERWRITER

Oregon (continued)
11/27/2002 2,000 ORFacSAUth Ser. 2002 o 712013 Aal/VMIGL Hazelden Springbrook Inc. proj.
11/27/2002 3,700 OR Facs Auth Ser. 2002-A ..o oo == 712025 AallVMIGL Hazelden Springbrook, Inc.- proj.

Pennsylvania

Dougherty & Co.LLC
Dougherty & Company LLC

Mellon Financial Markets,

8/26/2002 24,000 Allegheny Cnty I.D.A. Ser. 2002 ...........cooooomoommrooeeoeeeeeeeeeeeevo === 8/1/2032  ALIVMIGL  Carnegie Museums of Pittsburgh PA proj. LLC
6/12/2008 98,900 Beaver (Cnty of) PA I.D.A. 412035 AallVMIGL Firstenergy Nuclear Generation Corp~~~ —-—-

Commerce Capital Markets
12/11/2003 23,000 PA Higher Edl Facs Auth Ser. 2003-B 5/1/2033  Aa2/VMIGL prexel University proj. Inc.
8/20/2009 50,000 Philadelphia (City of) PA 8/1/2031 AallVMIGL phjjadelphia (City of) PA GasWorks -
10/19/2004 30,000 Philadelphia (City of) Ser. A-2 . 9/1/2034 - AallVMIGL \wachovia Bank, N.A.
11/12/2008 74,025 South Central General Auth PA”. 6/U2037 AallVMIGL \wellspan HIthPA e

Puerto Rico

10/16/2007 99,450 PR (Commonwealth of) Y2029 Aag/isel

10/16/2007 99,500 PR (Commonwealth of) Y029 Aag/sel o

6/27/2007 12,300 San Juan Regional Medica Centerinc 6/1/2037  AallVMIG1 gan Juan Regional Medical Center, Inc.- proj. RBC Capital Markets
Rhode Island

12/18/2003 7,060 RI Hith & Edl Bldg Corp Ser. 2003-B 9/15/2083  *Al South County Hospital, RI- proj. RBS Citizens, NA-LOC/  Merrill Lynch & Co

12/18/2003 6,025 RI Hith & Edl Bldg Corp Ser. 2003-C .. - 9/15/2033 AL South County Hospital, RI- proj. Merrill Lynch & Co.
Tennessee

8/1/2008 20,000 Blount (Cnty of) TN Pub Bldg Auth Ser. E-3-A 6/1/2027  AallVMIG1 K BC Bank N.V. Morgan Keegan & Co, Inc.

1015/2038  AallVMIGL Caholic Hithcare Partners -

10152038  AallVMIGL Catholic Hithcare Partners <
6/1/2032  Aal/VMIGL AJjied Irish Banks, p.l.c. Morgan Keegan & Co., Inc.
6/1/2017  Aa2/VMIGL Ajlied Irish Bank Morgan Keegan & Co., Inc.
6/1/2036  AallVMIGL Regions Bank Morgan Keegan & Co., Inc.
6/1/2039  AallVMIGL Ajfied Irish Bank, p.l.c. Morgan Kegan & Co., Inc.

5/13/2008 45,000 Knox (Cnty of) TN Hith & Educ Fac Bd .
5/13/2008 30,000 Knox (Cnty of) TN Hith & Educ Fac Bd ..
11/19/2008 63,000 Sevier Cnty Pub Bldg Auth Ser. VII-B-1
11/21/2008 18,000 Sevier Cnty Pub Bldg Auth Ser. VII-C-2 .

----- 21,000 Sevier Cnty Pub Bldg Auth Ser. VII-E-1 .
11/19/2008 28,000 Sevier Cnty Pub Bldg Auth Ser. VII-B-2

Texas
5/15/2008 170,605 Austin (City of) TX 5152031 AallVMIGL e
9/2/2008 59,645 Austin (City of) TX 1152029 Aa3/VMIGL e
9/2/2008 59,645 Austin (City of) TX 11152029 Aa3/VMIG1
3/18/2003 50,000 Brazos River Auth 7. 3/y2032  Ca Texas Competitive Electric Hids. Co. LLC
10/1/2003 30,820 BrazosRiver Auth TX . 1012029 Ca TXU Energy Company, LLC
3/31/2006 100,000 BrazosRiver Auth TX 3/1/2041  Ca TXU Energy Company, LLC e

5/27/2004 21,770 Gregg Cnty Hith Fac Dev Corp Ser. 2004
11/25/2008 30,000 HarrisCnty Cultural Ed Facs Financ .
7/9/2008 50,000 HarrisCnty Cultural Ed Facs Financ .

7/27/2006 20,195 Montgomery (Cnty of) TX
4/12/2006 7,820 Montgomery Cnty Hsg Fin Corp TX Ser. 2006

101472015 Aa3/VMIGL Good Shepherd Medical Center- proj.
6/1/2029  Aal/VMIGL Nemorial Hermann Hithcare System TX
6/1/2038  Aa3/VMIGL ymca of The Greater Houston Area TX
U228 Aa2VMIGS e

5/1/2039  AaalVMIGL Conroe Lodge at Silverdale Apartments Home- proj. Newman & Associates, Inc.

Utah
6/28/2006 88,000 Utah Transit Auth Ser. 2006-A 6/15/2036  Aal/VMIGL v/, Lehman Brothers
6/28/2006 88,000 Utah Transit Auth Ser. 2006-B . 6/15/2036  Aal/VMIGL Ny, Lehman Brothers
Virginia
10/30/2008 40,000 Albemarle Cnty Econ Dev Auth V 10/1/2048 - Aal/VMIGL Nartha Jefferson Hospital VA

10/30/2008 40,000 Albemarle Cnty Econ Dev Auth V

10/1/2048 - Aal/VMIGL \artha Jefferson Hospital VA
6/19/2008 127,335 West VirginiaHospital Fin Auth ..

912037 AallVMIGL Charleston AreaMedicd Center -

Washington
3/7/2008 117,210 Tacoma (POrt OF) WA oo o 1242036 Aal/vmict
11/6/2008 57,000 WA Hith Care FacsAuth ... e 92034 Aa2lVMIGL gyjthwest WA Medical Center WA -
West Virginia
10/31/2001 14,500 Weirton Municipal Hospital Bldg Commission WV Ser. 2001-B .......... 12/1/2031  Aa3/VMIGL \eirton Medical Center Inc. PNC Capital Mkts, Inc.
Bl

Fltg. rate issue. [6] Adjustable rate. Var. Rt. Fixed rate issue.

Note: Moody’sO ratings are subject to change. Because of the possible time |apse between Moody' s assignment or change of arating and your use of this monthly publication, we suggest you verify the current rating
of any security or issuer in which you are interested. For standard abbreviations, see page 8. * Rating pertainsto Letter of Credit support (LOC) and terminates on the earlier of the date indicated or conversion to afixed
interest rate.
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Pollution and Environmental Control Revenue Bonds (New)

AMOUNT
SALE ISSUED INT. MOODY'SO LESSEE(S)
DATE (000) STATE-MUNICIPALITY RATE MATURITY RATING GUARANTOR(S) UNDERWRITER
Louisiana
5/6/2010 83,030 St James (Parish of) LA 3] 72012 AallP-l Texacolne e

Note: Moody’sC ratings are subject to change. Because of the possible time |apse between Moody’ st assignment or change of arating and your use of thismonthly publication, we suggest you verify the current rating
of any security or issuer in which you are interested. For standard abbreviations, see page 8. * Rating pertains to Letter of Credit support (LOC) and terminates on the earlier of the date indicated or conversion to afixed
interest rate.
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AMOUNT
SALE ISSUED INT. MOODY'SO LESSEE(S)
DATE (000) STATE-MUNICIPALITY RATE MATURITY RATING GUARANTOR(S) UNDERWRITER

Georgia

10/29/2007 20,000 Appling Cnty Dev Auth GA vy2e8 Bgar

10/29/2007 20,530 Appling Cnty Dev Auth GA vy2038 Baal

11/1/1993 28,115 Appling Cnty Dev Auth GA ... V12013 Baal Oglethorpe Power Corp. Hatch-proj. Salomon Brothers

3/31/2008 20,530 Appling Cnty Dev Auth GA V12038 Baal Oglethorpe Power Corp Hatch

6/26/2008 20,000 Appling Cnty Dev Auth GA V12038  Baal Oglethorpe Power Corp Hatch

10/10/2006 50,000 BurkeCnty Dev AuthGA .. e V1/2037  Baal Oglethorpe Power Corporation

10/10/2006 40,105 BurkeCnty Dev Auth GA . s V12037 Baal Oglethorpe Power Corporation

10/29/2007 27,210 Burke Cnty Dev Auth GA V12038 Baal Oglethorpe Power Corp

10/29/2007 20,000 Burke Cnty Dev Auth GA V12039 Baal MBIA Insurance Corp.

10/29/2007 20,000 Burke Cnty Dev Auth GA V12040 Baal Oglethorpe Power Corp

10/29/2007 10,390 Burke Cnty Dev Auth GA V12039 Baal MBIA Insurance Corp.

10/29/2007 27,105 Burke Cnty Dev Auth GA V12039 Baal MBIA Insurance Corp.

12/16/2008 144,750 Burke Cnty Dev Auth GA V12023 Baal Oglethorpe Power Corp

12/16/2008 40,150 Burke Cnty Dev Auth GA V12040 Baal Oglethorpe Power Corp

12/16/2008 22,325 Burke Cnty Dev Auth GA V12039 Baal Oglethorpe Power Corp

12/16/2008 21,850 Burke Cnty Dev Auth GA V12039 Baal Oglethorpe Power Corp

3/31/2008 20,000 Burke Cnty Dev Auth GA V12040 Baal MBIA Insurance Corp.

3/31/2008 20,000 Burke Cnty Dev Auth GA V12039 Baal MBIA Insurance Corp.

3/31/2008 10,390 Burke Cnty Dev Auth GA V12039 Baal MBIA Insurance Corp.

3/31/2008 27,210 Burke Cnty Dev Auth GA V12038  Baal MBIA Insurance Corp.

3/31/2008 27,105 Burke Cnty Dev Auth GA V12039 Baal MBIA Insurance Corp.

3/31/2008 20,000 Burke Cnty Dev Auth GA V1/2040  Baal MBIA Insurance Corp.

8/27/2008 155,035 Burke Cnty Dev Auth GA V12043 Baal Oglethorpe Power Corp

8/27/2008 75,000 Burke Cnty Dev Auth GA V12033 Baal Oglethorpe Power Corp

10/24/2006 43,450 Monroe Cnty Dev Auth GA V1/2036  Baal Oglethorpe Power Corp.

10/26/1992 2,500 Monroe Cnty Dev Auth GA Vy2012 Baal Georgia Transmission Corp./

10/29/2007 16,655 Monroe Cnty Dev Auth GA V12038 Baal Oglethorpe Power Corp. e

12/16/2008 19,275 Monroe Cnty Dev Auth GA V12038 Baal Oglethorpe Power Corp e

3/31/2008 16,665 Monroe Cnty Dev Auth GA V12038 Baal OglethorpePower Corp e

10/1/1992 12,475 Monroe Cnty Dev Auth GA Ser, 1992 A Vy2012 Baal Oglethorpe Power Corp. Scherer-proj. Salomon Brothers

10/26/1992 11,680 Monroe Cnty Dev Auth GA Ser. 1992 A . Vy2011 Baal Oglethorpe Power Corp. Scherer-proj. Smith Barney & Co.
Kentucky

11/1/2001 35,000 Jefferson (Cnty of) KY oo = 112027 A2/P-2 Louisville Gas & Elec. Co.

3/6/2002 22,500 Jefferson (Cnty of) KY 912026 A2/P-2 Louisville Gas & Electric CO

11/1/2001 35,000 Trimble (Cnty of) KY 1JL2027  A2/P-2 Louisville Gas & Elec. Co.

3/6/2002 27,500 Trimble (Cnty of) KY 92026 A2/P-2 LouisvilleGas & ElectriccO~ —emn
Maryland

5/17/2006 75,000 MD Econ Dev Corp Ser. 2006A ... == 4112024 *Aa2IVMIG1 Congtellation Energy Grp Inc. proj./Wachovia Bk N.A.

(LOC) Morgan Stanley & Co. Inc.

Michigan

10//1992 15500 Michigan Strategic Fund Ser. 1992 A ___.......cooooovvvcesceesere 6.55 10272022 Ba3 Ford Motor Co.-proj. Goldman Sachs & Co.
Missouri

9/3/1998 50,000 MO Environ Impvmt & Engy Res Auth _ . 92033 A3IP-2 AmerenUe Proj

9/3/1998 50,000 MO Environ Impvmt & Engy Res Auth YU/2033  ASIP-2. AmerenUe Proj

9/4/1998 60,000 MO Environ Impvmt & Engy ResAuth ... 9/1/2033  A3IP-2 AmerenlUeProj. e

Ohio

6/12/2008 26,000 OH Air Quality Dev Auth 1V/1/2033  Aal/VMIGL Firstenergy Nuclear Generation Corp

6/12/2008 54,600 OH Water Dev Auth 3] 1V1/2033  AallVMIGL Firgtenergy Nuclear Generation Corp

3/1/2005 40,000 Ohio (State of) 5.75 4/1/2035  Ba3 Ford Motor Co.

6/1/2000 10,000 Ohio (Stateof) . 6/1/2030  Ba3d Ford Motor Co.

9/1/1999 7,500 Ohio (State of) 5.95 92029 Ba3 FordMotorCo. e

Pennsylvania
6/30/2008 28,525 Beaver (Cnty of) PA I.D.A. Ser. 2008-A ........ccoooorrrorrcrrrsrn 312017 AallVMIGL FirgEnergy GenerationCorp -
Texas

10/22/2001 39 Brazos River Auth 5172029 - Ca TXU Elec. Co.

10/22/2001 39,170 Brazos River Auth 5/1/2029  Ca TXU Elec. Co.

10/22/2001 49,770 BrazosRiver AUth . = 4/1/2030 - Ca TXU Elec. Co.

11/14/2001 273,990 Brazos River Auth 5.75 5/1/2036  Ca Oncor Electric Delivery Company

3/18/2003 15960 BrazosRiver Auth 6.75 9/1/2034  Ca Texas Competitive Electric Hlds. Co. LLC

3/21/2003 43,690 Brazos River Auth 6.75 4/1/2038  Ca TXU Energy Co. LLC proj.

3/21/2003 110,550 BrazosRiver Auth . 412033 Ca Oncor Elec. Delivery Co. proj.

6/24/2003 39,030 Brazos River Auth 7112032 Ca TXU Energy Co. LLC proj.

10/1/2003 51,825 Brazos River Auth TX 10/2/2038  Ca TXU Energy Company, LLC

11/14/2001 19,180 Brazos River Auth TX 5/1/2029  Ca Oncor Electric Delivery Company

11/22/2005 39,170 Brazos River Auth TX 512029 Ca TX Competitive Electric Hidgs CO LLC (O

6/30/2008 70,750 BrazosRiver Auth TX 10/1/2030  Ca TX Competitive Electric Hidgs Co LLC

6/30/2008 170,895 BrazosRiver AuthTX .. s 5/1/2033  Ca TX Competitive Electric Hldgs Co LLC

10/22/2001 106,900 Sabine River Auth . e 711/2030  Ca TXU Elec. Co.

7/11/2003 12,390 Sabine River Auth 712022 Ca TXU Energy Co Proj.

8/18/2000 51,000 Sabine River Auth Ser. 2000 6/1/2021  Ca TXU Electric Co.

10/1/2003 44,615 Sabine River Auth TX 8/1/2022  Ca TXU Energy Co., LLC

11/22/2005 70,000 Sabine River Auth TX 52028 Ca TX Competitive Electric Hldgs Co LLC (O

11/4/2001 91,000 Sabine River Auth. 5172022 Ca

11/14/2001 37,000 Trinity River Auth 5172027 Ca Oncor Electric Delivery Company

6/24/2003 14,075 Trinity River Auth 6.25 52028 Ca Texas Competitive Electric Hlds. Co. LLC -
Virginia

6/23/2008 50,000 West VA ECONDEV AU ...............ooovomooooeeeeeesseeeeseeseessosssnnns == 72014 AallVMIGL OH PowerCo e

West Virginia
6/6/2008 75000 West VA ECONDeV AUth .. @ 4/1/2036 - *Aal/VMIG1 Apnalachian Pwr Co-proj/Royal Bank of Scotland plc-LOC  Goldman Sachs & Co.
5/28/2008 65,000 West VA Econ Dev Auth Ser. 2008-A ... e 42036 AallVMIGL OhioPowerCo e

Note: Moody’sC ratings are subject to change. Because of the possible time |apse between Moody’ st assignment or change of arating and your use of thismonthly publication, we suggest you verify the current rating
of any security or issuer in which you are interested. For standard abbreviations, see page 8. * Rating pertains to Letter of Credit support (LOC) and terminates on the earlier of the date indicated or conversion to afixed

interest rate.
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Note: Moody’s ratings are subject to change. Because of the possible time lapse between Moody’s assignment or change of a rating and your use of this monthly

publication, we suggest you verify the current rating of any security or issuer in which you are interested.
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