100% if AggELy, =D
0% if AggELy, < A

ELS%,Tranche = AggELy, — A
100% * (ﬁ

) if A< AggELy, <D
100% if K, + AggELy, = D
0% if Ky + AggELy, < A

SLS%,Tranche = K, +AggELy, — A
100% *( T

) if A<Ky+AggELy <D.



