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[ | S&P [Moody's| Fitch (%)

1 [BANK OF AMERICA CORP 5.420 5.420 2017 3 15 A- A3 A 5.625 5.96 3.04
2 |TSY INFL IX N/B 2.375 2.375 2017 1 15 AAA Aaa AAA | 3.311 5.81 2.90
3 |HSBC FINANCE CORP 0.604 LIBOR3 +0.35% 2012 9 14 A A3 AA- 2.066 0.21 2.04
4 |GENERAL ELEC CAP CORP 2.200 2.200 2012 6 8 / AAA Aaa NR 1.559 2.37 1.85
5 |FEDERAL HOME LOAN BANK 2.000 2.000 2012 7 27 AAA Aaa NR 1.325 1.42 1.84
6 |AUST & NZ BANKING GROUP 0.534 LIBOR3 +0.28% 2012 6 18 / AAA Aaa AA+ 0.857 0.20 1.81
7 |FNW 2003-W8 3F1 0.631 LIBOR1 +0.40% 2042 5 25 AAA Aaa AAA | 0.982 0.08 1.59
8 |FNMA ARM POOL # 803501 2.541 LIBOR6 +1.55% 2034 10 1 MBS AAA Aaa AAA | 1.603 1.28 1.53
9 |US TREASURY N/B 1.000 1.000 2011 7 31 AAA Aaa AAA | 0.869 1.57 1.42
10|RAST 2004-A2 1A3 0.631 LIBOR1 +0.40% 2034 5 25 AAA NR AAA | 4768 0.00 1.38
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