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10.

Director’s Personal Information

Name: Nicolas Samuel Weill
Position on the Board of Directors: Director

Member of Board's committees: Professional committee; Audit and
Compliance committee

Outside Director Yes[ ] No [X]
Does the Director Have a Financial Expertise  Yes [X] No[_]

Does the Company consider the Director as having financial expertise to
comply with the requirements in section 8 of the Regulation of Credit Rating
Agencies Law

Yes [X] No[ ]

Is the Director an employee of the Company and/or associated company
and/or interested party of the Company Yes
(] Nold

Date of appointment to the Board of Directors: 18 May 2015

The Director's academic education, including fields and/or professions in
which the education was acquired, the institute in which it was acquired and
the academic degree or professional diploma that he holds

- HEC (Hautes Etudes Commerciales), HEC Jouy en Josas Paris
- M.A., Sorbonne Law School
- M.B.A., Columbia Business School

The Director's occupations during the last five years including the
corporations in which he has served as a director

- Managing Director Global Head of the methodology Approval and Review
Group (Moody's)

11.

Is the Director a family member of another principal shareholder of the
company

Yes|[ | No[X]
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10.

Director’s Personal Information

Name: Scott Phillips

Position on the Board of Directors: Director

Member of Board's committees: Financial Committee

Outside Director Yes[ ] No[X]

Does the Director Have a Financial Expertise  Yes [X No [ ]

Does the Company consider the Director as having financial expertise to comply
with the requirements in section 8 of the Regulation of Credit Rating Agencies

Law Yes[X]  No[ ]
Is the Director an employee of the Company and/or associated company and/or
interested party of the Company Yes[ ]  No[X

Date of appointment to the Board of Directors: 10* July, 2019

The Director's academic education, including fields and/or professions in which
the education was acquired, the institute in which it was acquired and the
academic degree or professional diploma that he holds

Master in Biochemistry, University of Oxford — Oxford, UK (2.1 classification)

The Director's occupations during the last five years including the corporations in
which he has served as a director

2019-Current: Associate Managing Director — Head of Strategy (MOODY'S
Investors Service)

2017-2019: Senior Vice President, Head of Strategy, Regional Management
(MOODY'S Investors Service)

2015-2017: Vice President — Senior ANALYST (MOODY'S)

11. Is the Director a family member of another principal shareholder of the company

Yes|[ | No[X]
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Anti-Bribery and Anti-Corruption Policy

Policy

It is the policy of Midroog (as defined below) to comply with all applicable anti-bribery
and anti-corruption laws, including but not limited to the U.S. Foreign Corrupt Practices
Act (“FCPA™), the U.K. Bribery Act (“‘UKBA”), the Penal Law (1977) and all applicable
anti-bribery and anti-corruption laws where Midroog operates, and to accurately reflect all
transactions in Midroog books and records. It is also Midroog policy to require certain
third-party intermediaries, agents, consultants and business partners who work on
Midroog behalf to comply with these same laws and practices. This policy applies to
Midroog LTD, its direct and indirect wholly owned subsidiaries, and its majority-
controlled subsidiaries as designated by the Midroog Compliance Officer (collectively,
“Midroog”).

Making actual payments or even offering business courtesies (as described below) or
anything else of value, such as gifts, entertainment or other hospitality, to public officials
(as defined below) may violate the FCPA, the UKBA or other anti-bribery and anti-
corruption laws. Commercial bribery (not involving public officials) is also illegal in many
countries. This Policy prohibits all commercial or public sector bribery.

Midroog employees are prohibited from offering or paying bribes. Midroog employees
are also prohibited from providing any business courtesy or other thing of value for the
purpose of rewarding a person for performing a function or activity that he or she is
otherwise required to perform, or for inducing or rewarding the improper performance of
a function or activity. Whether a function or activity is performed “improperly” is judged
by whether it breaches a reasonable person’s expectation in relation to the performance of
that function or activity, such as the expectation that a person will perform a function or
activity impartially and in good faith.

For purposes of this Policy, outreach to and engagement with public officials (including
legislators and regulators) for the purpose of advancing Midroog legitimate business
interests is not considered improper, provided that such outreach or engagement complies
with this Policy.

If you have questions about this Policy, please refer to Midroog’s Compliance Officer for

information.
Public Officials

Although this Policy prohibits both commercial and public sector bribery, payments to or
on behalf of, and the offering of business courtesies to, public officials warrant close
scrutiny and must undergo advance review and approval (unless exempted pursuant to the
exemption described below). For purposes of this Policy, “public official” is construed
broadly and includes not only elected officials of a government, but also any officer or

175



employee of a government or any department, agency or “instrumentality” thereof (such
as a government-controlled company or other commercial enterprise) or of a public
international organization. “Public official” also includes any person acting in an official
capacity for or on behalf of any such government or department, agency or instrumentality,
or for or on behalf of any such public international organization. Examples of public

officials include the following:

Head of state

Royal family member

Ministry or agency official

Judge, magistrate or legislator

Officer or employee of a government-controlled company,

including government-controlled financial, banking, healthcare and transportation

institutions and utilities

Private person acting officially on behalf of a government department, agency or

instrumentality

Official of a public international organization (e.g., World Bank, IMF, UN)
Employee of any government agency

Political party, party official, or candidate for public office

Employee of a government-sponsored pension or retirement plan

For purposes of the anti-bribery and anti-corruption laws, it is irrelevant whether a person
is considered a public official by the government at issue.

If you have questions whether a particular person is considered to be a public official, or
whether a particular entity is considered to be an “instrumentality,” please refer to
Midroog’s Compliance Officer.

Business Courtesies

Bribery is not limited to the payment of cash with corrupt intent, but also may include the
provision of business courtesies or other things of value, such as gifts, hospitality or
entertainment. In addition, no business courtesy may be given, directly or indirectly, to a
public official.

Business courtesies could include, among other things:
Gifts
Promotional items

Travel expenses
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Meals, entertainment, recreation and other hospitality
Tickets to sporting, cultural or other events

Charitable donations — whether in cash or various forms of sponsorship (such as dinners

or golf tournaments)

Business opportunities

Discounted or free products or services

Internships, secondment or employment for public officials or their family members
Loans

Assistance with medical care

Restrictions on Providing Business Courtesies For Business Contacts That Are Not
Public Officials

Employees may provide business courtesies to any business contact only if the following

general requirements are met:

The cost of the business courtesies must be reasonable and justifiable under the

circumstances;
The business courtesies must comply with applicable laws;

The business courtesies must not reasonably be interpreted as an attempt to obtain or retain
an improper business advantage, and must not reflect negatively on the reputation of

Midroog or the recipient;

The business courtesies must be bona fide and must directly relate to a legitimate business
purpose such as:

a. the promotion, demonstration or explanation of Midroog products and

services, or
b. the execution or performance of a contractual obligation; and

The business courtesies must be supported by receipts and must be properly documented
in accordance with any applicable expense reimbursement and accounting procedures,

such as Midroog Travel & Entertainment relevant Policies.
Restrictions on Business Courtesies for Public Officials

Employees may provide business courtesies to public officials only if all of the general
requirements listed above are met and under the following additional conditions:

a. The business courtesies must be pre-approved by Compliance (unless
exempted pursuant to the exemption below);
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b. The business courtesies must be given in an open and transparent manner and
must not be given to induce or reward the improper performance of an official

function or activity;

a. The business courtesies must not involve the transfer of cash; any business
courtesies involving cash equivalents such as gift cards or gift certificates,

require pre-approval by Compliance; and

b. Inthe case of an actual gift, such as a holiday gift, it must not be extravagant in
value, must be provided only to reflect esteem or gratitude, and must be

infrequent (no more than two times per year).

To obtain Compliance pre-approval, please refer to Midroog’s Compliance Officer.

Exemption from Pre-Approval Requirement for Certain Routine, Reasonable

Business Courtesies Provided to Public Officials

From time to time, in the ordinary course of conducting its businesses, Midroog may
provide routine, reasonable business courtesies to public officials that are exempted from
the pre-approval requirement described above, provided that they are directly related to a
legitimate business purpose and otherwise comply with all requirements set forth in this
Policy, including compliance with the applicable laws.

The exemptions are:

a. Meals and refreshments provided to attendees, participants and speakers at
Midroog conferences and events, provided that the costs of such meals and

refreshments are reasonable given the venue;

b. Meals and refreshments provided incidental to meetings with public officials,
regardless of venue, provided that such meals and refreshments are of nominal
value (less than or equal to 200 ILS per person or the relevant local equivalent);

and

€. Midroog-branded items that are provided at Midroog events and conferences,
provided that such items are of nominal value (less than 200 IS per person or

the relevant local equivalent).

If you have any doubt about whether a business courtesy falls within this exemption,
please contact Compliance; refer to Midroog’s Compliance Officer for the appropriate

contact.
Common Situations Involving Public Officials
Advisory Boards/Committees

Midroog invites external parties to sit on a variety of Advisory Boards/Committees. Such

an invitation, whether paid or voluntary, may be deemed to have value to the recipient.
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Accordingly, before offering such a position to a public official (or to a family member or
designee of a public official), you must obtain pre-approval.

Fees or payments for participation on such Advisory Boards/Committees may be
permissible in exceptional circumstances. Before offering a public official (or a family
member or designee of a public official) a fee for participating on an Advisory
Board/Committee, you must obtain pre-approval.

To obtain pre-approval, please refer to Midroog’s Compliance Officer for the appropriate

contact.
Employment; Internships

Employment decisions, including paid or unpaid internships and secondments, must be
based on merit and not made to improperly influence public officials. Accordingly, if a
known family member or designee of a public official is seeking employment at Midroog,
including a secondment or internship, you must obtain pre-approval before proceeding

with the recruiting or employment process.

To obtain pre-approval, please refer to Midroog’s Compliance Officer for the appropriate
contact.

Charitable Contributions and Donations

Requests from public officials for donations to specific charities or non-profit
organizations, even if well-known, may be considered bribes if the donation is made to
improperly influence any act or decision of that official. Any requests for such charitable
contributions or donations must be pre-approved.

To obtain pre-approval, please refer to Midroog’s Compliance Officer for the appropriate

contact.
Conference and Event Sponsorships; Delegation Trips

Conference and Event Sponsorships and any associated payments may be considered
bribes if made to improperly influence any act or decision of a public official. Requests
by public officials for Midroog to sponsor conferences or other events should be pre-

approved.

Complimentary admissions and discounted registration fees for public officials to attend
Midroog-sponsored conferences and events must be pre-approved.

Where public officials are invited as speakers at Midroog-sponsored conferences and
events, paying for such public official’s travel, meals and lodging must be pre-approved. .

Where a delegation of public officials is invited to visit Midroog offices, this Policy
generally prohibits the payment by Midroog of such public officials’ travel, meals and
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lodging expenses. In exceptional cases, Midroog may approve such expenses and business
courtesies, but pre-approval is required.

Family Members

Providing business courtesies to the family members of a public official is generally
prohibited. In exceptional cases, Midroog may approve such business courtesies, but pre-

approval is required.
Facilitation Payments

The UKBA prohibits “facilitation payments,” which are commonly defined as payments
to governmental officials for routine governmental action to which the individual or
company is legally entitled, such as processing papers, issuing visas and providing phone
service. In other words, the official is ordinarily and commonly required to perform the
duty but requires a relatively small “additional” payment to carry out that duty. Such
payments are also prohibited by The Penal Law, under the general rule described in the

relevant articles.
Third Party Intermediaries

Midroog may not make payments through third parties that, if made by Midroog itself,
would violate this Policy or any applicable anti-bribery and anti-corruption laws.
Accordingly, before entering into or renewing contracts with agents, consultants and other
third party intermediaries who represent Midroog in customer or governmental matters,

you must follow Midroog Covered Third Party Anti-Corruption Due Diligence and

Contracting Procedures.

Global anti-bribery and anti-corruption laws cover a broad range of conduct. If you
encounter a situation in which you are unsure about the appropriate course of action, or a
situation not addressed in this Policy or the Midroog Ethical Code, please refer to
Midroog’s Compliance Officer for the appropriate contact.
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Economic Sanctions and International Trade Compliance Policy

This Policy applies to Moody’s Corporation, its direct and indirect wholly-owned
subsidiaries, and its majority-owned subsidiaries (collectively, Moody’s). This Policy sets
forth the minimum global standards applicable to Moody’s and may be supplemented at a

subsidiary level.
POLICY

Economic sanctions are rules that prohibit or restrict trade with certain individuals, entities
(collectively, “persons”), nations, or industries. It is Moody’s policy to comply with all
U.S. sanctions requirements administered by the U.S. Department of the Treasury’s Office
of Foreign Assets Control (“OFAC”) as well as with all applicable economic sanctions
laws and regulations and export controls. This includes not engaging in any prohibited
dealings, including engaging in transactions with, or providing services to, whether
directly or indirectly, any individual or entity (collectively, “person”) located, organized,
or ordinarily resident in a comprehensively sanctioned jurisdiction; any entity 50 percent
or more owned by a person or persons located in a comprehensively sanctioned
jurisdiction; or any person or subject to blocking sanctions, including persons owned 50
percent or more by a blocked person or persons.

Economic Sanctions Compliance Program

The economic sanctions compliance program is based on Moody’s assessment of its
overall sanctions risk, considering the ratings and analytics products that Moody’s offers,
the company’s global footprint, and the broad range of customers and counter-parties the
company encounters. Components of the program include, but are not limited to:

» Screening using appropriate watchlist screening tools.

» Training on economic sanctions requirements.

» Retaining of internal records related economic sanctions.
Escalation of i1ssues

Any Moody’s employee with concerns about economic sanctions or export control matters
at the company should contact the Legal Department at
economicsanctions@moodys.com. Any significant sanctions issues identified by the
Legal Department will be escalated to appropriate senior management. Employees may
also use Moody’s Integrity Hotline to report suspected violations of law, company policy
or procedure.

In the event that compliance with sanctions requirements under this policy results in a
conflict of laws, that issue should be escalated to the Legal Department.
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2006-2020,0'DP'ND [IN'D DINN D"AYN NIX"ILN

:(2006-2020) n'o1¥n N'MIY DMaYN N¥ILN
Cil  Cail Caa3.l Caa2.il Caal.lB3.l B2.il Blil Ba3.l Ba2.il Bal.il Baa3.l Baa2.l Baal.l A3.il A2il ALil Aa3.il Aa2il Aal.il Aaa.il
- - - - - - - - - - - - - - - - - - - - - Aaa.il
- - - - - - - - - - - - - - - - - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 97% 0% 0% Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 97% 2% 0% 0% Aas.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 91% 4% 0% 0% 0%  ALil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 3% 0% 0% 3% 84% 10% 0% 0% 0% 0% A2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 83% 8% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 73% 19% 0% 0% 0% 0% 0% 0% Baal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 65% 18% 0% 0% 0% 0% 0% 0% 0% Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 63% 25% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - BLil
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caa2.il
- - - - - - - - - - - - - - - - - - - - - Caa3.il
- - - - - - - - - - - - - - - - - - - - - Ca.il

4(2020) nmiw Tn DNaYn n¥vn
C.il  Cail Caa3.l Caa2.il Caal.lB3.l B2.il Blil Ba3.l Ba2.il Bal.il Baa3.l Baa2.l Baal.l A3.il A2il ALil Aa3.il Aa2il Aal.il Aaa.il
- - - - - - - - - - - - - - - - - - - - - Aaa.il
- - - - - - - - - - - - - - - - - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 83% 0% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 93% 7% 0% 0% 0%  ALil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 81% 19% 0% 0% 0% 0% Al
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 89% 0% 0% 0% 0% 0% 0% A3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 83% 17% 0% 0% 0% 0% 0% 0% Baal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 80% 0% 0% 0% 0% 0% 0% 0% 0% Baa2.il
- - - - - - - - - - - - - - - - - - - - - Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - - Ba2.il

- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - BL.il
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caa2.il
- - - - - - - - - - - - - - - - - - - - - Caa3.il
- - - - - - - - - - - - - - - - - - - - - Ca.il
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(WR) »9°7 mp090 919033 D939 MNI091 — 3 NAD)

(WR) an*T nizosn n'nvnn - (2006-2020) n'oi¥n N'MIW 0NAYN N¥IVN

C.l_ Cail Caa3.il Caa2.il Caal.l B3.l B2.il BLil Ba3.l Ba2.l Bal.il Baa3.l Baa2.il Baal.l A3.il A2l ALil  Aa3.il  Aaz2.il  Aal.il Aaa.l

- - - - - Aaa.il
- - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  100% 0% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 97% 2% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 94% 4% 0% 0% 0% Alil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 3% 0% 0% 3% 84% 10% 0% 0% 0% 0% Al
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 92% 8% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 79% 21% 0% 0% 0% 0% 0% 0% Baal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 79%  21% 0% 0% 0% 0% 0% 0% 0% Baa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 71% 29% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- Bal.il
- - - - - - - - Ba2.il
- Ba3.il
- - - - - - - - - - - - - - - - BL.il
- B2.il
- B3.il
- - - - - - - - - - - - - - - - Caal.il
- Caa2.il
- Caa3.il
- - - - - - - - Ca.il
- C.il

(WR) an*T nizoosn n'77vin - (2020) nMaw Tn bMayn nN¥vn

Ca.l Caa3.l Caa2.il Caal.il B3.l B2.il BLlil Ba3.il Ba2.il Balil Baa3.l Baa2.i Baal.l A3.il A2l ALil Aa3.il  Aa2.il  Aal.il Aaa.l

- - - - - - - - Aaa.il
- - - - - - - - - - Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  93% 7% 0% 0% 0% Alil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 81% 19% 0% 0% 0% 0% A2il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 83% 17% 0% 0% 0% 0% 0% 0% Baal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% Baa2.il
- Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- Ba2.il
- Ba3.il
- B1.il
- B2.il
- B3.il
- Caalil
- Caa2.il
- - - - - Caa3.il
- Ca.il
- - - - - - - - C.il
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2004-2020 ,N12IN [IN'N DINN D"M2YyN NI¥X"ILDN

M2 jinm - (2004-2020) n'o1x¥n N'NIY_DN2AYN NXAILVN

C.il  Ca.l Caa3.il Caa2.il Caal.il B3.il B2.il Bl.il Ba3.il Ba2.il Bal.il Baa3.ii Baa2.iBaal.iA3.il A2.il ALlil Aa3.il Aa2.il Aalil  Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 0% 0% 0% 0% 0% 0% 0% 0% 0% 79% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 4% 70% 2% Aalil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 1% 77% 1% 0%  Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 4%  78% 0% 0% 0% Aas.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 13% 38% 0% 0% 0% 0% ALil
0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 68% 4% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 11% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 18% 9% 64% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 73% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba.il
0% 0% 0% 0% 0% 0% 20% 0% 40% 0% 0% 0% 0% 0% 20% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 7% 0% 0% 60% 7% 0% 0% 0% 0% 0% 7% 0% 0% 0% 0% 0% 0%  BL.il
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.il
0% 20% 60% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  Ca.il
57% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Cil

1M "am - (2020)n¥"VA DNAYN T MY

| Caa2.il Caal.il B3.il B2.il BLlil Ba3.l Ba2.il Bal.il Baa3.il Baa2.iBaal.iA3.il A2.il ALil Aa3.il _Aaz.il Aalil _ Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 83% 0% 0%  Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0%  Aa3.il
- - - - ALl
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 0% 0% 0% 0% A2l
- - - - A3.il
- - - - - - - - - - - - - - - - - - Baal.il
- - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - Bal.il
- - - - Baz.il
- - - - - - - - - - - - - - - - - - Ba3.il
- - - - BL.il
- - - - - e - - - - - - - - - B2.il
- - - - B3.il
- - - - Caal.il
- - - - Caa2.il
- - - - Caa3.il
- - - - Ca.il
- - - - C.il

.100%-7 NXMDNN NNIY NN'D07 'NW'72 NNXNN X77,07W TINX'7 0'721yN NIX710D2 DYINN DTINXN*

7' X7 N'DI7710 N9IPNAY 733 .1'7202 ”-” |'ON Y'9IN ,0"DNT7IN JNNN TTVINT W72 20T NN 772 NI'DXN 10 X7V 73D **
.N720270%” Y'9I0,0"D1II7IN NN FTYINT NI'DYN QY'Y §X 7Y ,217"T NP7 2T DA 2N T 12yn
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[ITP'D NITIYNI '70 NITIVN 71ND12 - 2004-2020 ,M12IN [IN'HD DINN DM2AYN NIX"MDN

(172'S NimynI 70 NITYN %NLaa) Maam jmm - (2004-2020) N'OI¥N N'MIY DAY N¥MLN

C.il  Ca.il Caa3.il Caa2.il Caal.il B3.il B2.il BLlil Ba3.il Ba2.il Bal.il Baa3.il Baa2.iBaal.iA3.il A2il ALil Aa3.il Aa2il Aalil Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 10% 0% 0% 0% 0% 0% 0% 0% 0% 5% 73% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 4% 70% 2% Aal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 1% 77% 1% 0% Aa2.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 4% 78% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 39% 0% 0% 0% 0% ALl
0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 68% 4% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 11% 0% 0% 0% 0% 0%  A3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 18% 9% 64% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 73% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba2.il
0% 0% 0% 0% 0% 0% 20% 0% 40% 0% 0% 0% 0% 0% 20% 0% 0% 0% 0% 0% 0% Bas3.il
0% 0% 0% 0% 7% 0% 0% 60% 7% 0% 0% 0% 0% 0% 7% 0% 0% 0% 0% 0% 0% B1.il
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.il
0% 20% 60% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
57% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il

7NV NIMYN 70 NIMYNI [ITR'9)jIMM M- (2020)N¥"VN DMAYN T MY

C.il  Ca.l Caa3.il Caa2.il Caal.il B3.il B2.il BLlil Ba3.il Ba2.il Bal.l Baa3.l Baa2.iBaal.iA3.il A2.il ALil Aa3.il Aa2il Aalil Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0%  Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 83% 0% 0%  Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0%  Aa3.il
- - - - - - - - - - - - - - - - - - - - - ALl
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 0% 0% 0% 0% Al
- - - - - - - - - - - - - - - - - - - - - A3.il
- - - - - - - - - - Baal.il
- - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - .- - - - - - - Balil
- - - - - - - e e - - - - - - - - - - Ba2il
- - - - - - - - - - Baslil
- - - - - - - - - - - - - - - - - - - - - Bl
- - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - Caalil
- - - - - - - - - - Caa2.il
- - - - - - - - - - Caa3s.il
- - - - - - - - - - Ca.il
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2004-2020 ,ABS -mam [IN'D OINN 0"12YynN NI¥"DN

ABS - (2004-2020) n'o1x¥n N'MIY_DMayn N¥uvn

C.il  Ca.l Caa3.il Caa2.il Caal.il B3.il B2.il Bl.il Ba3.l Ba2.il Bal.l Baa3.l Baa2.iBaal.lA3.il A2.il Alil Aa3.il Aa2il Aalil Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 81% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 77% 0% 0%  Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 2%  80% 0% 0% 0%  Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 11% 33% 0% 0% 0% 0%  Alil
0% 0% 0% 3% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 3% 74% 3% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 67% 0% 0% 0% 0% 0% 0% A3l
- - - - - - - Baal.il

- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 80% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 69% 0% 0% 0% 0% 0% 0% 8% 0% 0% 0% Bal.il
- - - - - - - - - e - - - - - - - - - - Bazil
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - e - - - - - - - - - - BLil
- - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa2.il
- - - - - - - - - - - - - - - - - - - - - Caa3.il
0% 67% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il

ABS - (2020)n¥* VN D"AYN T N'MIY

C.l  Ca.l Caa3.il Caa2.il Caal.il B3.il B2.il Bl.il Ba3.il Ba2.il Bal.il Baa3.il Baa2.iBaal.lA3.il A2.il Alil Aa3.il Aa2il Aalil Aaa.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 80% 0% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% Aa3.il
- - - - - - - - - - - - - - - - - - - - - ALl
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% Al
- - - - - - - - - A3l
- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - B1.il
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caa2.il

- - - - - - - - - - - - - - - - - - - - - Caa3.il
- - - - - - - - - - - - - - - - - - - - - Ca.il

2004-2020 ,CDOs -man in'n ninn n"nayn nix"on

CDOs - (2004-2020) n'91¥n N'NIY _DM2yn N¥un

C.il  Ca.l Caa3.il Caa2.l Caal.l B3.il B2.il Blil Ba3.il Ba2.il Bal.il Baa3.il Baa2.iBaal.iA3.il A2.il ALlil Aa3.il Aa2il Aalil Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 11% 0% 0% 0% 0% 0% 0% 0% 0% 3% 71% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% Aal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 14% 0% 43% 14% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 0% 0% 0% ALl
0% 0% 0% % 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 5% 58% 5% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 17% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 17% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 4% 0% 0% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 33% 0% 0% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba2.il
0% 0% 0% 0% 0% 0% 20% 0% 40% 0% 0% 0% 0% 0% 20% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 7% 0% 0% 60% 7% 0% 0% 0% 0% 0% 7% 0% 0% 0% 0% 0% 0% BLil
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.l
- - - - - - - - - - - - - - - - - - - - - Caaz.il
0% 20% 60% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
67% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Cil
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107 NT DINNA NINTO ATV 1IXT NXTI CDOs-n ninna nawinn na'’X 2020 NIW'7 N'Mavy TNN 0N2ayNin NYNDR*

.2019

2004-2020 ,NOtes-1 ITp's nITIyn 70 NITIYN 0*2yn NIXMon

Notes-1 ITp'® nimyn ,%0 nimyn - (2004-2020) n'o1¥N N'MIY _DIAYN NXNLN

C.il  Ca.il Caa3.il Caaz.il Caal.il B3.il B2.il Bl.il Ba3.l Baz.il Bal.l Baa3.i Baa2.iBaal.iA3.l A2il ALil Aa3.il Aa2il Aalil Aaa.l
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0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% Aa3.il
- - - - - - - - - - - - - - - - - - - - - ALil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% Al

- - - - - - - - - - - - - - - - - - - - - A3.il

- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - - - - - - - - - - - - - - - - - Baa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - BLil

- - - - - - - - - - - - - - - - - - - - - B2.il

- - - - - - - - - - - - - - - - - - - - - B3.il

- - - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caa2il
- - - - - - - - - - - - - - - - - - - - - Caasiil
- - - - - - - - - - - - - - - - - - - - - Ca.il

TIYYNXA N0 YNNI IMDXNNN WX IP02INY 0RINYT NIAT7 NIPXNN 772 3'0, NIX7200 21Y'N7 NIYRDYDN Diexnn*
JIPO9INY DAN'T X'7'7 NI'DYN” NTINYA IX1 21NN NIRP097 1900 1312 NI'9XNN 190107 .1 N9012 1INXI 7'900N
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(WR) ANn'T nizosa n'vnn - (j1Tp's nimyni 0 NiTiyn 7nvia) niam pinm - (2004-2020) n'oI¥n N'NAIY_0Nayn N¥un

C.il Cail Caa3.il Caa2.il Caalil B3.il B2.il Blil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.l A3.il A2l ALil _Aa3.il _Aa2.il _Aal.il Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 11% 0% 0% 0% 0% 0% 0% 0% 0% 5% 76% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 5% 84% 2% Aal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 1% 93% 2% 0% Aa2.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 2% 0% 0% 0% 0% 0% 5% 93% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 27% 64% 0% 0% 0% 0% ALl
0% 0% 0% 2% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4%  78% 4% 0% 0% 0% 0% Al
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 50% 17% 0% 0% 0% 0% 0% A3l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.l
- - - - - - - - - - - - - - - - - - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 20% 10% 70% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 3% 0% 0% 91% 0% 0% 0% 0% 0% 0% 3% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba2.il
0% 0% 0% 0% 0% 0% 25% 0% 50% 0% 0% 0% 0% 0% 25% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 8% 0% 0% 75% 8% 0% 0% 0% 0% 0% 8% 0% 0% 0% 0% 0% 0% BL.il
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2l
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.l
0% 25% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.l
100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% C.il

AN'T NIPOSA N'NVIN - (JITR'S NITIYNI 70 NITYN 71NV1Y) Naum i - (2020) N'MIY Th DAY NXNLA

Cail Caa3.il Caa2.il Caal.il B3.il B2.il Blil Ba3.il Ba2.il Bal.il Baa3.il Baa2.il Baal.l A3.il A2l ALil__Aa3.il _Aa2.il _Aal.il Aaa.l

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% AaLil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% ALil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% Al
- - - - - - - a3l
- - - - - - - - - - - - - - - - - - - - Baalll
- - - - - - - - - - - - - - - - - - - - Baail
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - - Baz.il
- - - - - - - - - - - - - - - - - - - - Ba3.il
- - - .- .. - - - - - - - - - - BLil
- - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - B3l
- - - - - - - - - - - - - - - - - - - - Caalil
- - - - - - - - - - - - - - - - - - - - Caa2il
- - - - - - - - - - - - - - - - - - - - Caa3.il

- - - - - - - - - - - - - - - - - - - - Ca.il

281



(WR) an*T nipoon n'nuin - ABS - (2004-2020) n'91x¥n N'NIY_Dayn N¥Nvn

C.il Ca.il__ Caa3.il Caa2.il Caal.l B3.il B2.il Blil Ba3.il Ba2.il Bal.il Baa3.l Baa2.il Baal.il A3.il Azl ALil Aa3.il Aaz.il Aalil Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 1% 96% 0% 0%  Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 3% 0% 0% 0% 0% 0% 3% 95% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 25% 75% 0% 0% 0% 0% ALl
0% 0% 0% 4% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 4% 8% 4% 0% 0% 0% 0% A2l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A3l
- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - - - - - - - - - - - - - - - - - Baaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 90% 0% 0% 0% 0% 0% 0% 10% 0% 0% 0% Bal.il
- - - - - - - Baz.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - - - BL.il
- - - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - Caal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa.il
- - - - - - - - - - - - - - - - - - - - - Caa3.il
0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ca.il
- - - - - - - - - - - - - - - - - - - - - C.il

(WR) an*T nigosn nnunn - ABS - (2020) n'miw_Tn 0'ayn n¥Muvn

Ca.il  Caa3.il Caa2.il Caal.l B3.il B2.il Bl.il Ba3.il Ba2.il Bal.il Baa3.l Baa2.il Baal.il A3.il Azl ALil Aa3.il Aaz.il Aalil Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% Aa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0%  Aa3.il
- - - - - - - - - - - - - - - - - - - ALl
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% A2l
- - - - - - - - - - - - - - - - - - - A3l
- - - - - - - - - - - - - - - - - - - - Baalll
- - - - - Baa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
- - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - - - - - - - - - - - - Ba2il
- - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - - - - - - - - - - - - BL.il
- - - - - - - - - - - - - - - - - - - - B2.il
- - - - - - - - - - - - - - - - - - - B3.il
- - - - - - - - - - - - - - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - Caa2.il
- - - - - - - - - - - - - - - - - - - - Caa3.il
- - - - - - - - - - - - - - - - - - - - Ca.il

282



AN'T NIFoon n'Nnuvnn - CDOs - (2004-2020) N'o1¥n N'MNIYW_02AYN N¥XUN

Cil Ca.il  Caa3.il Caa2.il Caal.il B3.l B2.il Blil Ba3.l Ba2.il Bal.il Baa3.l Baa2.il Baal.il A3.il A2l ALl Aa3.il _Aa2.il Aal.il Aaa.il

0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 12% 0% 0% 0% 0% 0% 0% 0% 0% 3% 76% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 17% 0% 0% 0% 0% 0% 0% 0% 0% 33% 0% 0% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 14% 0% 43% 14% 0% Aa2.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 0% 0% 0% ALl
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 6% 61% 6% 0% 0% 0% 0% Al
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 25% 25% 0% 0% 0% 0% 0% A3.l
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 33% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baal.il
- - - - - - - - - Baail
0% 0% 0% 0% 0% 0% 0% 0% 0% 33% 17% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% Baa3.il
0% 0% 0% 0% 0% 0% 0% 4% 0% 0% 91% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Bal.il
0% 0% 0% 0% 0% 0% 0% 50% 0% 0% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Ba.il
0% 0% 0% 0% 0% 0% 25% 0% 50% 0% 0% 0% 0% 0% 25% 0% 0% 0% 0% 0% 0% Ba3.il
0% 0% 0% 0% 8% 0% 0% 75% 8% 0% 0% 0% 0% 0% 8% 0% 0% 0% 0% 0% 0% BLil
0% 0% 0% 0% 0% 0% 50% 50% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B2.il
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% B3l
0% 0% 100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caal.il
- - - - - - - - - - - - - - - - - - - - - Caaz.il
0% 25% 75% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Caa3.il
- - - - - Ca.il
100% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% Cil

(WR) a1'T nipooa n'7avnn - Notes-1 ITg's niTiyn ;70 nimyn - (2004-2020) n'o1x¥n N'NIY_0aYn N¥ALVN

Cil__Cail _Caa3il Caa2.il Caalil B3l B2il BLil Ba3il Ba2i Balil Baa3.il Baa2il BaaLil A3il A2il ALl Aa3il Aa2i Aalil Aaa.i
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% Aaa.il
- - - - - e e e e e e - - - - - - - - Aalil
- - - - - e e e e e - - - - - - - - Aa2il
- - - - - e e e e e - - - - - - - Aasil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% A

- - - A2

- - - - - - - - - - - - - - - - - - - - - A3l
- - - Baal.il
- - - Baa2.il
- - - - - - - - - - - - - - - - - - - - - Baa3.il
- - - Bal.il
- - - Ba2.il

283



(WR) a1'T nipoon n'nvnn - 012 0N On - (2004-2020) n'oxn N'MIY DNaYn NXNLVN

C.il Ca.l Caa3.il Caa2.l Caal.l B3.l B2.il BLlil Ba3.il Ba2.il Bal.l Baa3.il Baa2.il Baal.l A3.il A2.il ALil _ Aa3.il _Aaz.il _Aal.il Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% Aaa.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 94% 6% Aal.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 95% 5% 0% Aaz.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% Aa3.il
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 20% 80% 0% 0% 0% 0% ALlil
0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 0% 100% 0% 0% 0% 0% 0% A2.il

- - - - - - - - - - - - - - - - - - - - - Baal.il
- - - - - - - - Baa2.il
- - - - - - - - Baa3.il
- - - - - - - - - - - - - - - - - - - - - Bal.il
- - - - - - - - Ba2.il
- - - - - - - - - - - - - - - - - - - - - Ba3.il
- - - - - - - - BL.il
- - - - - - - - - - - - . N - - - - - - - B2.il
- - - - - - - - B3.il
- - - - - - - - Caal.il
- - - - - - - - - - - - - - - - - - - - - Caaz.il
- - - - - - - - Caa3s.il
- - - - - - - - - - - - - - - - - - - - - Ca.il
- - - - - - - - C.il
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