20

10
11
12
13
14

21 3 31

20
20
20

20

20




19 20
589 16,270 2,445 415.2 | 68,708 422.3
62 2,160 243 392.3 8,241 381.5
19 20
592 | 16,350 | 16,350 1,917 | 54,249 | 54,249
62 2,173 2,173 183 6,288 6,288




19 20
1,094 4,584 419.0
682 2,568 376.3
1,776 7,152 402.6
113 490 432.5
19 20
1,100 3,621
683 2,058
1,783 5,679
114 397
19 10 1
19 20
38,866 78,811
8,713 17,139
61,496 139,357
4,948 4,694
119 2,142
19 10 1
19 20
1,125,246 1,065,779 94.7




20

21,366

2,445 | 68,708 ! ! 2,445 | 68,708
2,114 | 56,815 1 47 i 2,115 | 56,862
, 243} 8,241 i 243} 8,241
2,063 75 2! 0 § 2,065 75
2,007 74 1! 0 i 2,007 74
2,0641 13 2| 0 i 2,066 13

2,001 | 1 ’ 2,002 |

2,064 | 2 2,066 |
01 0 0

46,026 1,275,233 5,806




20

20

275,913

19

19

10

30



10

20

20

20

10

10

11

1 170

12

7,000

1.8

1.1

14,000

110

10

87

115 130



20 19 112.5 5.9
106.5
20

20

16,462
4,694 2,967
19 10 1



19 20

28,688 2.5 27,394 2.6
14,548 1.3 10,339 1.0

599 0. 45 0.
18,615 1.7 4,001 0.4
855,688 76.0 833,268 78.2
830,590 73.8 824,433 77.4
25,098 2.2 8,834 0.8
25,098 2.2 8,834 .8
199,212 17.7 183,418 17.2
780 1 772 -1
2,341 .2 1,758 0.2
4,778 .4 4,698 0.4
7 0.0 7 0.0
1,125,246 | 100.0 1,065,779 100.0
23,540 2.1 7,297 0.7




19

20

1,293

4,209

554

14,524

22,420

6,156

16,263

16,263

15,794

583

79

59,467

16,243




19 20
8,395 16,462
25 53
5,468 11,058
0 17
2,855 5,218
45 114
307 666
93
307 573
0 0
9 10
8,713 17,139

10




19 20

17 59
3,185 2,967
624 1,071
112 63
512 1,007
1,055 587
1,055 587
0 0

62
0
1 4
4,948 4,694

11




19 20
0.45 0.50
0.68 1.09
18.33 25.75
0.94 1.18
1.16 1.27
5.95 3.67
2.77 2.69
0.67 1.15
5.95 3.67

12




19 20

313,669| 321,875| 8,205| 8,232 27] 353,601| 363,586 9,984| 10,050 65
440,371| 447,420f 7,048| 8,513 1,464] 408,212| 415,360| 7,148| 8,025 877
118,169| 116,231 1,938 572| 2,510 74,361 74,463 102 441 339
76,103| 76,549 445 503 57| 62,446 62,620 173 321 148

16,751 14,583 2,167 67| 2,235 3,132 2,963 168 13 181

25,314| 25,098 216 0 217 8,736 8,834 98 107 9

25,314| 25,098 216 0 217 8,736 8,834 98 107 9

46 45 0 0

872,210| 885,527| 13,316| 17,317 4,001] 836,175| 853,410 17,235| 18,517 1,282
830,144| 845,844| 15,700| 17,249 1,548] 824,260 841,566 17,306| 18,397| 1,091
16,751 14,583 2,167 67| 2,235 3,132 2,963 168 13 181

25,314 25,098 216 0 217 8,736 8,834 98 107 9

25,314 25,098 216 0 217 8,736 8,834 98 107 9

46 45 0 0

19 16,751 2,167 20 3,132 168

13




19

20

10,145 11,491
10,145 11,491
10,145 11,491

14




19

20

18,615

18,615

4,091

4,001

19

20

20,783

18,615

2,167

67

2,235

4,259

4,091

168

13

181

15




19 20

20 3 31 21 3 31
2,080,139 2,279,210
10,298 7,416
2,069,841 2,271,794
788,686 460,258
1,454,885 1,033,977
59,981 4,527
1,861,542 409,123
85,568,884 83,326,846
68,959,931 69,673,325
3,711,596 4,556,326
10,387,483 8,213,710
2,509,872 883,483
19,921,240 18,341,808
17 440
12,278 217,386
19,908,944 18,123,982
97,892 115,906
40,726 40,726
37,266 36,485
9 28
19,890 38,666
44,340 72,912
44,326 72,895
13 16
137,754 96,140
275,835 262,121
1,264 14,189
293 238
255,925 241,771
76 1,205
17,219 2,864
1,056 1,852
234,196 175,888
707 759

112,524,670

106,577,963

16




19
20 3 31

20
21 3

31

108,479,918
888,173
104,735,362
2,856,381
192
2,528,971
1,636,572
26,300
254,961
6,963

0

8,207
565,804
26,923
3,237
52,316

19

559,002

102,727,247
1,165,595
98,801,221
2,760,430
237
2,277,410
1,321,335

585,386
14,854
1
11,536
322,468
20,970
857
53,667
62
446,581

111,620,419

105,505,207

500,000 500,000
500,044 500,044
500,044 405,044
95,000

27,858 66,174
27,858 66,174
27,858 66,174
1,027,902 1,066,218
123,651 6,537
123,651 6,537
904,250 1,072,756

112,524,670

106,577,963

17




19 20
19 4 1 20 4 1
20 3 31 21 3 31

7,686,842 15,533,727

3,886,601 7,881,174

3,886,601 7,881,174

871,353 1,713,929

839,559 1,646,201

2,549 5,342

546,885 1,105,874

2 1,707

285,570 521,851

4,551 11,426

30,779 66,632

16 36

997 1,058

2,928,888 5,938,624

2,922,887 5,934,141
666

5,334 4,483

7,674,850 15,319,442

6,149,669 13,935,765

6,147,434 13,866,946

960 14,765

13 1,007

239 10,347

1,021 42,697

739,579 302,778

726,697 277,421

12,881 25,357

494,801 469,410

1,788 5,987

318,576 296,779

62,449 107,165

105,568 58,738

44 74

6,231 230

13

143 421

266,550 548,122

24,249 63,364

15,176 37,455

8,299 23,896

856

19 42

754 1,112

11,991 214,285

18




19 20
19 4 1 20 4 1
200 3 3 21 3 31
113,552 115,731
113,536 112,420
15 3,311
168 1,844
162 1,844
6
106,910 275,913
18,465 52,258
154,586 29,534
143,807 15,593
10,779 13,941
7,686 38,316

19




19 20
19 4 1 20 4 1
20 31 21 31
50 500,000
499,950
499,950
500,000 500,000
50 500,044
499,994
95,000
499,994 95,000
500,044 405,044
95,000
95,000
95,000
50 500,044
499,994
95,000
95,000
499,994
500,044 500,044
22 27,858
20,194
7,686 38,316
27,880 38,316
27,858 66,174
22 27,858
20,194
7,686 38,316
27,880 38,316
27,858 66,174
77 1,027,902
999,944
95,000
95,000
20,194
7,686 38,316
1,027,825 38,316
1,027,902 1,066,218

20




19 20
19 1 20 4 1
20 31 21 31

123,651
123,651 130,188
123,651 130,188
123,651 6,537
123,651
123,651 130,188
123,651 130,188
123,651 6,537
77 904,250

999,944
95,000
95,000

20,194
7,686 38,316
123,651 130,188
904,173 168,505
904,250 1,072,756

21




22

21



115

10 6 16

10
115
11
20 3 10
12
13
116
48
14
2,006,892
14,147
3 15,317
193,214 17,233
91
51,948
40,273 19,432
12,121 8,117
15,832
36.21
10.16

23

48,238



10

11

12

13

14

15

2,856,381

396,351
25,357
870
275,913
2,760,430
200
17 101
93,166,194
2,885,580 446,581
53,637 80
259
1,384
53,148
518
53,667
1.7
14

24



12

9,318

6,392

58,738

243,989

1,915 83

5,629,491

13,865,789

275,913

10

11

7,500

57,313

100,772

2,722
890
17

415,210

37,320

25




20,000

20,000

20,000

20,000

21

21

9,579
478.95
21 3 31
21 5 22

26




20

11,863

27

19 20
267,278 432,430
30,779 66,632
30,779 66,632
526,066 474,777
318,576 296,779
62,449 107,165
105,568 58,738
6,231 230
33,240 11,863
495,286 408,144
228,008 24,285
240,000 190,000
240,000 190,000
240,000 190,000
11,991 214,285
19 33,240




19 20
2,672 4,324
2,000 3,500
1,700 3,500
2,900 4,300
>
[1.66 ] [2.03 ] [97 7,965 1
x<1/2

28




10

11

19 20
19,957,398 18,373,751
19,957,398 18,373,751

29




12

19 20
4,515,352 4,539,541
1,027,902 1,056,639
559,002 446,581
3,076,245 2,886,245
0 14
x 193,841 9,223
< 2,511 336
15,422 80,642
28,110 59,856
JR +Rs 2 +(R, + Ry +R, ) +R, 808,960 635,003
] 192,794 187,951
8 197,707 179,089
2 82,890 71,934
3 600,940 424,922
4 21,486 17,277

7

1,116.3 1,429.7%

13

14

86

50 1 3 1

20

87

30

50




SPEs

SPEs

SPE

ABCP

SPEs

SPE

SPE

cDo

CDO

CDO

Alt-A

Alt-A

Alt-A

31




Alt-A

Alt-A

Alt-A

RMBS

CMBS

CMBS

20

CMBS

20

2,504

16

RMBS

32




