
Transaction name Rating Sector Date

Launched

ConQuest 2007-1 Trust Class A A$321 million, due October 2043 AAA (prelim.) RMBS Jan. 25, 2006
Class B A$10 million, due October 2043 AA (prelim.)

Closed

Challenger Millennium Series 2007-1E Class A1 €400 million, due April 2038 AAA RMBS Jan. 25, 2007
Class A2a US$485 million, due April 2038 AAA
Class A2b ₤300 million, due April 2038 AAA
Class AB €31 million, due April 2038 AAA
Class B €32.5 million, due April 2038 AA

Colonial First State Wholesale Geared Share Fund - 
Euro Commercial Paper Program

Up to US$1 billion A-1 ABCP Jan. 23, 2007

Allco Max Securities and Mortgage Trust (Further 
Issuance)

Class 2006-1T A$300 million, due June 2011 AAA ABS Jan. 12, 2007

Transaction name Rating Asset
class Date

Ratings Withdrawn
Interstar Millennium Series 2003-4 Trust Class A2 A$215 million, due September 2035 To: NR           

From: AAA
RMBS Jan. 15, 2006

Class A3 A$260 million, due September 2035 To: NR           
From: AAA

Class C A$25 million, due September 2035 To: NR           
From: AA

Ratings Upgrade

SAIL Series 2003-10 A$2 million, due February 2007 To: AA                   
From: AA-/             
Watch Pos

CDO/Repack Jan. 23, 2007

SHIELD Series 19 A$10 million, due December 2008 To: AA-                  
From: A+/              
Watch Pos

CDO/Repack Jan. 23, 2007

SHIELD Series 24 A$13 million, due June 2009 To: AA-                  
From: A/               
Watch Pos

CDO/Repack Jan. 23, 2007

Off CreditWatch
Obelisk Trust 2005-3 - Mica A$25 million, due September 2010 To: AA-               

From: AA-/         
Watch Neg

CDO/Repack Jan 23, 2007

Article Date
Fourth-Quarter And Year-End 2006 Australia And New Zealand Structured Finance Performance Trends Jan. 23, 2007
Fourth-Quarter And Year-End 2006 Asia Structured Finance Performance Trends Jan. 23, 2007
Inside ABCP Nov. 2006 Jan. 23, 2007
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Class details

Market Activity (week ending Jan. 25, 2007)

Ratings Actions  (week ending Jan. 25, 2007)

Recently Published Reports

Class details
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Sector 2007 YTD 2007 YTD 
(% of total) 2006 YTD 2006 YTD 

(% of total)
2007 YTD vs 
2006 YTD %

RMBS 1  50.0%  0  100.0%  
CMBS 0  0  0.0%  
ABS 1  50.0%  0  100.0%  
CDO/Repack 0  0  0.0%  
Total 2  100.0%  0  0.0%  

Sector 2007 YTD 
(mil. A$)

2007 YTD 
(% of total)

2006 YTD 
(mil. A$)

2006 YTD 
(% of total)

2007 YTD vs 
2006 YTD

RMBS 2,148  87.7%  0  100.0%  
CMBS 0  0  0.0%  
ABS 300  12.3%  0  100.0%  
CDO/Repack 0  0  0.0%  
Total 2,448.4  100.0%  0.0  0.0%  

Volume of Transactions

No. of Transactions

By Sector

At a Glance
New Term Securitisation Issuance

Year-to-date 2007 vs Year-to-date 2006
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CDO/Repack 1,005.1  2,002.0  1,230.3  2,441.4  4,999.7  0.0  

ABS 3,192.3  1,963.4  3,280.3  2,018.4  3,743.3  300.0  

CMBS 3,394.4  2,943.3  1,833.9  2,263.7  5,161.6  0.0  

RMBS 27,444.2  44,368.4  57,995.1  49,566.9  62,654.9  2,148.4  

2002 2003 2004 2005 2006 YTD 2007

Data at Jan. 25, 2007
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By Currency

RMBS Snapshot
YTD RMBS Issuance

By Originator Type

By Sector By Market of Issuance
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Sub-Prime 1,191.5  2,647.8  2,346.1  3,886.1  5,504.8  0.0  

Prime 26,152.7  41,720.6  55,564.0  45,562.8  57,037.9  2,148.4  

2002 2003 2004 2005 2006 YTD 2007

Data at Jan. 25, 2007

0  

10,000  

20,000  

30,000  

40,000  

50,000  

60,000  

70,000  

M
il.

 A
$ 

Domestic 14,908.1  16,975.5  19,656.2  23,828.7  25,379.4  0.0  

Euro 3,596.9  5,992.3  13,516.0  8,513.4  11,257.6  0.0  

Global 8,939.2  21,400.7  24,822.9  17,224.8  26,017.9  2,148.4  

2002 2003 2004 2005 2006 YTD 2007

Data at Jan. 25, 2007
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Bank-other 3,898.4  10,823.3  7,244.9  7,463.9  9,733.1  0.0  

Non-bank originator 14,031.4  21,544.8  26,645.5  16,524.2  16,951.1  2,148.4  

Major bank 2,528.7  1,779.4  10,062.8  11,487.0  15,561.3  0.0  

Regional bank 5,357.9  7,168.5  11,157.0  11,152.4  18,359.4  0.0  

NBFI* 1,622.7  2,890.3  2,885.0  2,939.5  2,050.1  0.0  

2002 2003 2004 2005 2006 YTD 2007

Data at Jan. 25, 2007
NBFI* = Nonbank Financial Institution
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GBP 0.0  0.0  1,609.8  739.6  0.0  758.9  

NZD 9.6  20.1  0.0  0.0  0.0  0.0  

EUR 1,115.4  3,480.9  13,749.3  8,697.4  11,414.4  770.7  

USD 10,531.1  22,544.7  18,644.2  8,643.2  13,376.4  618.8  

AUD 15,788.1  18,322.8  23,991.9  31,486.7  37,864.1  0.0  

2002 2003 2004 2005 2006 YTD 2007

Data at Jan. 25, 2007
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Australian SPIN Nov. 2006
Australian RMBS Arrears Statistics - Nov. 2006

Australian SPPI Sept. 2006

RMBS Performance

Standard & Poor's - RMBS Prime - Prepayment Index (SPPI)
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Australian Prime Standard & Poor's Mortgage Performance Index (SPIN)
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