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1 3.75| 2013/7/4 EUR| AAA 8.9 100.0
2 4| 201274713 EUR| AAA 8.1
3 375 2017/1/4 EUR| AAA 63
4 475 2020/3/7 GBP| AAA 57
5 5(2016/10/25 EUR| AAA 52 L% L3
6 4| 20377174 EUR| AAA 49
7 1.25( 2011/9/16 EUR| AAA 4.1 0.3%
8 1] 2011/7/31 us AAA 38 30.1%
9 65| 2027/7/4 EUR| AAA 37
10 |EUROHYPO 4.25|2012/11/20 EUR| AAA 24 ‘\
11 1[2011/10/31 us AAA 21 62.0% 25K
12 1| 2011/8/31 us AAA 20 > %
13 1.75| 2012/8/15 us AAA 20
14 4[2013710/11 EUR| AAA 18
15 6| 202971731 EUR| AAA 17
16 1.125| 2011/6/30 us AAA 17 33.6%
17 4| 201373728 EUR|  AA+ 16
18 4| 20167977 GBP| AAA 14 —
19 |FREDDIE MAC 4.75| 201371715 EUR| AAA 13
20 1| 201179730 us AAA 1.0 2.2%
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