10.
11.
12.

30

20




9 9 3 20 9 30 0 3 3
1,471 249.8 | 40,936 251.6 589 | 16,270
161 259.1| 5,486 254.0 62 | 2,160
9 41 9 9% 041 093 941 033
900 | 25,212 | 25,212 592 | 16,350 16,350
99 | 3,396 | 3,396 62 |2,173| 2,173
1




993 093 03 3%
2,766 252.9 1,094
1,793 262.7 682
4,559 256.7 1,776
290 255.8 113

19 41 0 41 9 41

19 9 3 09 % 0 3 3
1,713 1,100
1,116 683
2,829 1,783
186 114

19 41 0 41 9 41

19 9 3 09 % 0 3 3
39,782 38,866
8,851 8,713
66,236 61,496
1,643 4,948

9 9 30 0 9 3 0 3 A
1,103,533 98.1 1,125,246




1.3

10

103

170

9 146

110.3

1.8

10

12,000

8 110

112.5

14,000

4-6

2.1



8,308
1,643 1,090
19 10 1



19 30 20 9 30 20 3 31
32,676 3.0 28,688 2.5
12,767 1.2 14,548 1.3

21 0.0 599 0.1
5,732 0.5 18,615 1.7
854,624 77.4 855,688 76.0
843,520 76.4 830,590 73.8
11,103 1.0 25,098 2.2
11,103 1.0 25,0098 2.2
190,223 17.2 199,212 17.7
770 0.1 780 0.1
1,918 0.2 2,341 0.2
4,804 0.4 4,778 0.4

6 0.0 7 0.0
1,103,533 | 100.0 1,125,246 | 100.0
9,557 0.9 23,540 2.1




19 41
19 9 3

20 41
20 9 3

19 41
20 3 31

3,988

1,781

578

12,883

1,064

12,930

13,995

13,995

8,988

423

26

21,712

13,983




19 41 20 41 19 41
19 9 3 20 9 3 20 3 31
8,308 8,395
28 25
5,508 5,468
6 0
2,700 2,855
65 45
529 307
61
468 307
0 0
10
2 9
8,851 8,713




19 41 20 41 9 41
19 9 3 20 9 30 0 3 31
39 17
1,090 3,185
511 624
12 112
499 512
1,055
1,055
0 0
62
0
1 1
1,643 4,948




19 9 30 20 9 30
339,565 344,544| 4,979 5,246 267
425,421 427,537 2,115 4,492 2,376

95,093| 94,283 809 377 1,187
78,541| 78,534 6 196 203
5,073 4,624 448 91 540
11,458 11,103 354 89 443
11,458 11,103 354 89 443
21 21 0 0
860,079| 866,365 6,285 10,116 3,831
843,527| 850,615 7,088 9,935 2,847
5,073 4,624 448 91 540
11,458 11,103 354 89 443
11,458 11,103 354 89 443
21 21 0 0

10




20 3 31
313,669 321,875 8,205 8,232 27
440,371| 447,420 7,048 8,513 1,464
118,169| 116,231 1,938 572 2,510
76,103| 76,549 445 503 57
16,751 14,583 2,167 67 2,235
25,314 25,098 216 0 217
25,314 25,098 216 0 217
872,210 885,527 13,316 17,317 4,001
830,144| 845,844| 15,700| 17,249 1,548
16,751 14,583 2,167 67 2,235
25,314| 25,098 216 0 217
25,314 25,098 216 0 217
5,073 448 16,751
2,167
19 9 30 20 9 30 20 3 3
5,162 10,145
5,162 10,145
5,162 10,145

11




19 30 20 30
5,732 5,732
20 31
18,615 18,615
19 30 20 30
6,181 5,732 448 91 540
20 31
20,783 18,615 2,167 67] 2,235

1

2



19 30 20 9 30 20 3 31
1,774,767 1.6 2,080,139 1.8
6,333 10,298
1,768,433 2,069,841
1,492,869 1.4 788,686 0.7
1,276,767 1.2 1,454,885 1.3
2,136 0.0 59,981 0.1
573,236 0.5 1,861,542 1.7
85,462,455 77.4 85,568,884 76.0
71,065,228 68,959,931
4,072,198 3,711,596
9,214,669 10,387,483
1,110,358 2,509,872
19,022,352 17.2 19,921,240 17.7
81 17
95,834 12,278
18,926,436 19,908,944
118,593 0.1 97,892 0.1
40,726 40,726
36,319 37,266
47 9
41,500 19,890
50,551 0.0 44,340 0.0
50,535 44,326
15 13
116,405 137,754
272,028 .2 275,835
16,646 1,264
192 293
248,005 255,925
485 76
5,443 17,219
1,254 1,056
191,865 0.2 234,196 0.2
652 0.0 707 0.0
110,353,376 | 100.0| 112,524,670 | 100.0

13




19 30 20 9 30 20 3 31
106,122,088 96.2 108,479,918 96.4
998,976 888,173
102,285,045 104,735,362
2,838,066 2,856,381
104 0.0 192 0.0
2,703,072 2.4 2,528,971 2.2
1,438,244 1,636,572
2,250 26,300
765,913 254,961
10,031 6,963
3 0
11,569 8,207
415,670 565,804
56,963 26,923
2,425 3,237
54,361 .0 52,316 .0
40 .0 19 .0
472,691 .4 559,002 .5
109,352,358 99.1 111,620,419 99.2
500,000 .5 500,000 .4
500,044 500,044
405,044 500,044
95,000
52,619 0.0 27,858 0.0
52,619 27,858
52,619 27,858
1,052,663 1.0 1,027,902 0.9
51,645 0.0 123,651 0.1
51,645 0.0 123,651 0.1
1,001,018 0.9 904,250 0.8
110,353,376 | 100.0 112,524,670 | 100.0

14




19 1 [ 20 4 1 ] 19 4 1 ]
19 30 20 9 30 20 3 31
7,315,107 100.0 7,686,842 100.0
3,978,227 3,886,601
3,978,227 3,886,601
885,198 871,353
830,897 839,559
2,821 2,549
550,889 546,885
618 2
270,003 285,570
6,564 4,551
52,991 30,779
19 16
1,068
221 997
2,451,682 2,928,888
2,450,317 2,922,887
666
1,365 5,334
7,208,799 98.5 7,674,850 99.8
6,623,619 6,149,669
6,592,387 6,147,434
5,035 960
115 13
3,253 239
22,828 1,021
123,958 739,579
110,803 726,697
13,155 12,881
164,373 494,801
3,942 1,788
109,023 318,576
51,180 62,449
105,568
39 44
6,231
4
183 143
267,839 266,550
29,007 24,249
18,356 15,176
8,350 8,299
1,440
21 19
838 754
106,308 1.5 11,991 0.2

15




19 1 [ 20 1 ] 19 1 ]
19 30 20 30 20 31
89,338 1.2 113,552 1.5
86,310 113,536
3,028 15
11 0.0 168 0.0
11 162
6
156,506 2.1 106,910 1.4
39,128 0.5 18,465 0.2
12,910 0.2 154,586 2.0
1,456 0.0 143,807 1.9
24,761 0.3 7,686 0.1

16




19 1 9
20 1 9
500,000 500,044 500,044 27,858 27,858 1,027,902
95,000 95,000 95,000
95,000 95,000 95,000
24,761 24,761 24,761
95,000 95,000 24,761 24,761 24,761
500,000 405,044 95,000 500,044 52,619 52,619 1,052,663
123,651 123,651 904,250
95,000
95,000
24,761
72,006 72,006 72,006
72,006 72,006 96,767
51,645 51,645 1,001,018

17




19 4 20 3 31
50 50 50 22 22 77
499,950 499,994 499,994 999,944
20,194 20,194 20,194
7,686 7,686 7,686
499,950 499,994 499,994 27,880 27,880 1,027,825
500,000 500,044 500,044 27,858 27,858 1,027,902
7
999,944
20,194
7,686
123,651 123,651 123,651
123,651 123,651 904,173
123,651 123,651 904,250

18




19

21



19
10
11
12
48
17

101

13

116

115

2,009,584

2,856,381
187,491
13,155
486
156,506
2,838,066

199

97,579,300

3,086,973 472,691

20



259

1,384
6,155 46,825
1,262 49,918
53,813
2,925,341
6,592,154
156,506
1,238 06
20,000 20,000
20,000 20,000

21




N0 41
09 3

9 41
0 33

229,858 267,278
54,059 30,779
52,991 30,779

1,068

166,882 526,066

109,023 318,576
51,180 62,449

105,568
6,231
6,678 33,240
112,822 495,286
117,035 228,008
240,000
240,000
10,727
10,727
10,727 240,000
106,308 11,991

33,240

22

6,678




19 4 1 20 4 1 19 41
9 9 3 0 9 N 0 3 3
2,298 2,672
2,000 2,000
1,900 1,700
2,400 2,900
> x<1/2
1.64 2.04 99 9,189
2
2
x<1/2

23



9 9 30 0 9 30 0 3 3
19,058,197 19,957,398
19,058,197 19,957,398
3

24




10

993

N9 3

03 3

11

12

4,612,406 4,515,352
1,052,663 1,027,902
472,691 559,002
3,086,973 3,076,245
5 0
< 80,961 193,841
=< 7,480 2,511
45,442 15,422
28,110 28,110
679,661 808,960
JR +R)?+(R, +R, +R,)? +R,
1 190,725 192,794
8 188,713 197,707
2 78,009 82,890
3 463,531 600,940
4 18,419 21,486
.
1,357.2 1,116.3
< =<
86 87 8 50

50 3 1

25




20

20 9 30

481 13,506

13,506

45 1,519

1,519

20 71
0 9 30

911

493

1,404

103

20 7 1
0 9 30

19,780

4,381

33,038

1,135

26




25

278

11,713

4,910

11,179

6,268

6,268

8,792

383

2,436

8,659

6,264

27




20
20

4,160

12

2,757

1,351

34

209

45

163

4,381

28




907

205

205

1,135

29




3,713,192

100.0

1,978,035
1,978,035
438,133
416,061
20,939
1,297,023

3,694,123

99.5

3,303,871
3,276,590
3,090

82

2,742
21,365
120,683
114,203
6,479
113,546
2,092
90,799
20,537
141,381
14,640

19,069

40,064
37,036
3,028

11
11

50,854

8,267

11,087

9,719

6,899

OO0 |O|F
NWWwiN| &~

30




071
09 3

118,695

21,931

20,939

991

116,279

90,799

20,537

4,941

94,347

24,347

5,278

5,278

5,278

19,069

4,941

31




SPEs
SPEs
SPE
ABCP
‘ SPEs
‘ SPE
‘ SPE
CDO
CDO
CDO
‘ Alt-A
’ Alt-A

Alt-A




Alt-A

Alt-A

Alt-A

RMBS

CMBS

CMBS

CMBS

RMBS




