LR ¢ EASARIBR LR A REHTRT] - A3 3GEREERE A A
SRR NIRRT —BZ B » — AT SRR -

VICTORIA PEAK INTERNATIONAL FINANCE LIMITED

BT H80

HhERT ( F) FRAF AISSRITHIRAF]
CEBITIRD AR FERIT BT ARAHE
ERBITHRAH] R TRRAH
HERERTERATHE ARST (B ARATFE
REL—EE (%) GRAF KFRITERAHE
RFRITERAH KESRITRRATHE
TR ARAH]

RS RS 17

TR2011£E I Je AT 2 20 144ERYSETTAE SRR S FIRERS -2 SRR
(ISIN: XS0294364012) ( T AHfES )

TR20114E 2 Je AT 2 20 144E R TTAE SAHBR A S FTREDS -2 SRR
(ISIN: XS0294365092) ( "B g%, )

(FER— ", - MER—ERArEENNEZFAREE "5, ) B Victoria
Peak International Finance Limited 32 EE55518] ( "5181, ) T

FAPEHESIEHRY 2008 4F 12 A 1 H » 2008 4F 12 F 8 [ » 2009 4E 4 F 2 [ » 2009 4E 5
H7H 200947 H 2HEU 2009 4F 10 H 21 H > [a{E5 $8r 2 HERI TR T s 20 ai
S E P SA BRI T BE A -

A ATEA] > MR A B IR E R H IR M B RES BHE E B &
At FEHRVIERHI T - IR AT A e G RESIEE S HEER AT
BEEaRTEDD -

BEARBEAHIE - B4 E 3275 Morgan Stanley ACES SPC £ Series 2007-15
Segregated Portfolio M =T &Y 2011 HEFNHI K rT2EHAZE 2014 /%) Series 2007-15
Class IA /2R ESR ( "HBERS ) ) - HEESRB2E 125 FH2EEHE (FREER
2007 4 4 H 11 HHE 2 e E RN Ef iR ( ES8aEE, ) ) IaEEEH
{EBRESR

AFAMTA 2009 4 10 H 21 H [Fi53 $8ra# HEE AT » Thomson # 45 & FHA: « G40 H]
HESRIGIRESIE FIYAH] - (HE S EHESHE N2 HEHES -

BABRAeRE R SRR BRI RZ (E E R R D E &R -

HKG-1-817396-v2 -1- 10-40394204



BERASEAIE L 7 L B I R S I & R S S
BT - F1T AT AR A A B 0 H AR S o LA R S R
-

HAHE TR A EFIIHER A LlfE SRR R T R E R RS R ©
IR 3T H L R ER A ERANEH ST HENZ2 S HRA EEH
SLHTREES R R R ERLEEER (URESHCHEE ) (AL LA R
Thomson IRYEEH) MINHETETRAE ~ 2 5EM IR -

BEEASEFIH IR - SHRASER (BB 3# T R OB B e E
FRFEERFCEEHRA SR (ARZEHCHIET ) RURER) £ 558,879,000 7T - £
EATEREF AR a2 5 RS B A5 S S A RRRRRTRIR - TREHZAVER MR
L (CHIFIIE BRI ERED 1% 203,621,000 32T (Al 762,500,000 3% JCHYHE K R AH Gl
558,879,000 SETCHIREARIRARRYAZE )« R iR & > BAPHE iRy B ES IR E
a IR IRER. (T E BN SR ki 2K ) DUSGRINF MR 41

B Em EaR AN B & PR ASB AT EoR) -

BRRAEFNEAGZR - 8] NI RE ] sy - Fefef Mg R aE L a0 Mg b2
R T~ et SRR

JAASEAIFRERAME R S T R E £ afme - Flde e lERLI 2007 42 2 A 15 H T
B AP BITERE BRI SRR T O E S o (AFRITERE - HSER R HAA R
(EZRY 50 SR Rl DIAELL NGRS © www.morganstanley.com/octavenotes °

LR

[EE

VICTORIA PEAK INTERNATIONAL FINANCE LIMITED
2009 12 H 1 H

HKG-1-817396-v2 -2 10-40394204



FEIESRY 17
2009 4£ 12 H 1 BB EBREAINN
AR
EREHSEERNSETERARESHE - HETHEERE - 2EERBEREE

BEER BEEMLE NMTHE | BHE (X | HE &R
&8 () | RE o) (=78)

Federal Home Loan Mortgage | 100,000,000 68.8085% 68,808,500 31,191,500
Corporation ({£{&)

Federal National Mortgage | 100,000,000 86.3375% 86,337,500 13,662,500
Association (1&{&)

Glitnir banki hf. 100,000,000 3.10% 3,100,000 96,900,000
Kaupthing banki hf. (f2{&) 100,000,000 0.625% 625,000 99,375,000
Landsbanki Islands hf. 100,000,000 1.75% 1,750,000 98,250,000
Abitibi-Consolidated Inc. 100,000,000 5.75% 5,750,000 94,250,000
Syncora Guarantee Inc. 100,000,000 5.5% 5,500,000 94,500,000
Thomson 100,000,000 69.25% 69,250,000 30,750,000
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