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Moody’s Approach to Rating Multisector CDOs® .
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AT

19¥N T09nn N'720 - 3 N90)

Weighted Average Life

H] &
LEER 0.0000% 0.0001% | 0.0004% 0.0010% 0.0016%( 0.0022% 0.0029% 0.0036% 0.0045% 0.0056%
LRV 0.0003%  0.0017% 0.0056% 0.0116% 0.0171%| 0.0231% 0.0297% 0.0369% 0.0451% 0.0650%
LRl 0.0007% 0.0044% 0.0143% 0.0259% 0.0374%| 0.0490% 0.0611% 0.0743% 0.0902% 0.1100%
LEEl 0.0017%  0.0105% 0.0325% 0.0556% 0.0781%| 0.1007% 0.1249% 0.1496% 0.1799% 0.2200%
LY 0.0032% 0.0204% 0.0644% 0.1040% 0.1436%| 0.1815% 0.2233% 0.2640% 0.3152% 0.3850%
vl 0.0060% 0.0385% 0.1221% 0.1898% 0.2569%| 0.3207% 0.3905% 0.4560% 0.5401% 0.6600%
il 0.0214%  0.0825% 0.1980% 0.2970% 0.4015%| 0.5005% 0.6105% 0.7160% 0.8360% 0.9900%
GEELN 0.0495% 0.1540% 0.3080% 0.4565% 0.6050%| 0.7535% 0.9185% 1.0835% 1.2485% 1.4300%
GEEvd 0.0935% 0.2585% 0.4565% 0.6600% 0.8690%| 1.0835% 1.3255% 1.5675% 1.7620% 1.9800%
GEERY 0.2310% 0.5775% 0.9405% 1.3090% 1.6775%| 2.0350% 2.3815% 2.7335% 3.0635% 3.3550%
GEV 0.4785% 1.1110% 1.7215% 2.3100% 2.9040%| 3.4375%% 3.8830% 4.339%% 4.979%% 5.1700%
CEYA 0.85680% 1.9085% 2.8490% 3.7400% 4.82556%| 5.3730% b6.8850% 6.4130% 6.95675% 7.4250%
GEX  1.5455% 3.0305% 4.3285% 5.3845% 6.5230%| T.4195% 8.0410% 8.6405% 9.1905% 9.7130%
G 25740% 4.6090% 6.3690% 7.6175% 8.8660%( 9.8395% 10.5215% 11.1265% 11.66820% 12.2100%
iPll 3.9380% 6.4185% 8.5525% 9.9715% 11.3905%(12.4575% 13.2055% 13.8325% 14.4210% 14.9600%
R 6.3910% 9.1355% 11.5665% 13.2220% 14.8775%(16.0600% 17.0500% 17.9190% 18.5790% 19.1950%
WLl 9.6599% 12.7788% 16.7512% 17.8634% 19.9726%|21.4317% 22.7620% 24.0113% 26.1196% 26.2350%
Tl 14.3000% 17.8750% 21.4500% 24.1340% 26.8126%|28.6000% 30.3876% 32.1750% 33.9626% 35.75600%
(&Ll 28.0446% 31.3548% 34.3475% 36.4331% 38.4017%|39.6611% 40.8817% 42.0669% 43.2196% 44.3850%
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AT

'7¥2n 11y'v Nn'7aD - 4 N90)

Weighted Average Life

5 6
LEER 0.0001% 0.0002% | 0.0007% 0.0018% 0.0029%( 0.0040% 0.0052% 0.0066% 0.0082% 0.0100%
LRV 0.0006%  0.0030% 0.0100% 0.0210% 0.0310%| 0.0420% 0.0540% 0.0670% 0.0820% 0.1000%
LRl 0.0014% 0.0080% 0.0260% 0.0470% 0.0680%| 0.0890% 0.1110% 0.1350% 0.1640% 0.2000%
LEEl 0.0030% 0.0190% 0.0590% 0.1010% 0.1420%| 0.1830% 0.2270% 0.2720% 0.3270% 0.4000%
YR 0.0058% 0.0370% 0.1170% 0.1890% 0.2610%| 0.3300% 0.4060% 0.4800% 0.5730% 0.7000%
vl 0.0109% 0.0700% 0.2220% 0.3450% 0.4670%| 0.5830% 0.7100% 0.8290% 0.9820% 1.2000%
Lull 0.0389% 0.1500% 0.3600% 0.5400% 0.7300%| 0.9100% 1.1100% 1.3000% 1.5200% 1.8000%
GEEIN 0.0900% 0.2800% 0.5600% 0.8300% 1.1000%| 1.3700% 1.6700% 1.9700% 2.2700% 2.6000%
GEEYd 0.1700% 0.4700% 0.8300% 1.2000% 1.5800%| 1.9700% 2.4100% 2.8500% 3.2400% 3.6000%
GEERY 0.4200% 1.0500% 1.7100% 2.3800% 3.0500%| 3.7000% 4.3300% 4.9700% 5.5700% 6.1000%
GEY 0.8700% 2.0200% 3.1300% 4.2000% 56.2800%| 6.25600% 7.0600% 7.8900% 8.6900% 9.4000%
CEYl 1.5600% 3.4700% 5.1800% 6.8000% 8.4100%| 9.7700% 10.7000% 11.8600% 12.8500% 13.5000%
CERN 2.8100% 5.5100% 7.8700% 9.7900% 11.8600%|12.4900% 14.6200% 15.7100% 16.7100% 17.6600%
G 4.6800% 8.3800% 11.5800% 13.85600% 16.1200%(17.8900% 19.1300% 20.2300% 21.2400% 22.2000%
Sral  7.1600% 11.6700% 15.5600% 18.1300% 20.7100%(22.6600% 24.0100% 25.1600% 26.2200% 27.2000%
ikl 11.6200% 16.6100% 21.0300% 24.0400% 27.0600%(29.2000% 31.0000% 32.5800% 33.7800% 34.9000%
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(&:Lxl 50.9902% 57.0088% 62.4500% 66.2420% 69.8212%|72.1110% 74.3303% 76.4853% 78.5812% 80.7000%
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