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Index Name

ABX.HE.AAA Index

ABX.HE.AA Index

ABX.HE.A Index

ABX.HE.BBB Index

ABX.HE.BBB- Index

Banc of America CMBS AAA 10 Year Index

Banc of America CMBS AA Index

Banc of America CMBS A Index

Banc of America CMBS BBB Index

Banc of America CMBS Investment Grade 10 Year Index

Dow Jones CDX Emerging Markets CDS Index

Dow Jones CDX North American Investment Grade CDS Index

Dow Jones CDX North American Investment Grade High Volatility CDS Index

Dow Jones CDX North American High Yield 100 CDS Index

Dow Jones CDX North American High Yield BB CDS Index

Dow Jones CDX North American High Yield B CDS Index

Lehman Brothers CMBS ERISA Index

Lehman Brothers CMBS Investment Grade Index

Lehman Brothers CMBS High Yield Index

Lehman Brothers U.S. Floating Rate Auto Loan Index

Lehman Brothers U.S. Floating Rate Credit Card Index

Lehman Brothers U.S. Floating Rate Home Equity Loan Index

Lehman Brothers U.S. Floating Rate Student Loan Index

Select Aggregate Market Index (SAMI) (Secured)

TRAC-X North America Series 2 March 2009 Index

iTraxx Europe CDS Index




