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21 3 20
3,884 158.8 110,281 160.5 2,445 68,708
406 167.0 13,492 163.7 243 8,241
20 3 21 3
1,416 | 39,855 | 39,855 1,544 | 109.0 | 44,630 | 112.0| 44,630
141 4,845 | 4,845 166 | 117.6| 5,614 | 115.9| 5,614




21

20

7,199 157.0 4,584
3,949 153.8 2,568
11,147 155.9 7,152

804 164.2 490

20 21

2,692 2,826 105.0
1,590 1,880 118.2
4,282 4,706 109.9

296 340 115.2




21

20
18,746 1.8 27,394 2.6
4,529 10,339 1.
80 45 0.
2,623 0.3 4,091 0.4
807,742 79.4 833,268 78.2
800,256 78.7 824,433 7.4
7,486 7 8,834
6,086 .6 8,834
1,400 .1
175,021 17.2 183,418 17.2
762 .1 772 1
1,728 .2 1,758 .2
6,134 .6 4,698 .4
9 .0 7 .0
1,017,360 | 100.0 1,065,779 | 100.0
5,259 0.5 7,297 0.7




589

90

21 3 20
370,870| 382,919| 12,048 12,287 239 353,601| 363,586| 9,984 10,050 65
373,626| 384,209| 10,583 11,280 697 408,212| 415,360| 7,148 8,025 877
61,806 62,605 799 976 177 74,361 74,463 102 441 339
54,979| 55,759 780 798 18 62,446| 62,620 173 321 148
589 679 90 118 27 3,132 2,963 168 13 181
6,157 6,086 70 60 131 8,736 8,834 98 107 9
6,157 6,086 70 60 131 8,736 8,834 98 107 9
81 80 0 0 0 46 45 0 0
806,303| 829,734| 23,430| 24,545| 1,114 836,175| 853,410 17,235| 18,517| 1,282
799,476| 822,888| 23,411| 24,366 955 824,260| 841,566| 17,306| 18,397| 1,091
589 679 90 118 27 3,132 2,963 168 13 181
6,157 6,086 70 60 131 8,736 8,834 98 107 9
6,157 6,086 70 60 131 8,736 8,834 98 107 9
81 80 0 0 0 46 45 0 0

20 3,132 168 21 3




21

20

12,683 11,491
1,400

11,283 11,491
12,683 11,491




21

20

2,623

2,623

4,091

4,091

21

20

2,532

2,623

90

118

27

4,259

4,091

168

13

181




21 20

31 21 31
1,319,085 2,279,210
555,608 460,258
452,931 1,033,977
8,078 4,527
262,328 409,123
80,774,279 83,326,846
67,565,360 69,673,325
4,993,647 4,556,326
7,466,658 8,213,710
748,613 883,483
17,502,103 18,341,808
2,114 440
317,584 217,386
17,182,403 18,123,982
103,003 115,906
77,251 72,912
126,014 96,140
383,429 262,121
172,874 175,888
908 759
101,736,079 106,577,963




21 3 20
21 12 31 21 31

98,987,117 102,727,247
928,811 1,165,595
95,344,888 98,801,221
2,713,417 2,760,430
126 237
1,102,313 2,277,410

6,854
1,095,458 2,277,410
56,249 53,667
91 62
423,465 446,581
100,569,363 105,505,207
500,000 500,000
500,044 500,044
405,044 405,044
95,000 95,000
115,674 66,174

1,915
113,758 66,174
113,758 66,174
1,115,718 1,066,218
50,997 6,537
50,997 6,537
1,166,715 1,072,756
101,736,079 106,577,963




20 21
20 4 1 21 4 1
20 12 31 21 12 31
11,419,735 10,564,114
5,949,946 5,611,518
5,949,946 5,611,518
1,296,484 1,257,875
1,239,977 1,214,964
36,954
55,713 5,141
4,173,305 3,694,721
4,171,580 3,456,332
11,297,828 10,264,293
10,328,651 9,752,878
10,277,260 9,671,018
9,385 25,957
374 4,414
6,465 20,470
35,165 31,018
96,095 16,623
76,711
19,384 16,623
421,792 29,371
5,465 1,466
269,940
52,455 26,443
93,557
158
407,594 404,485
43,694 60,934
121,907 299,821
107,872 23,130
104,844 23,116
3,028 14
27 40
27 40
189,113 230,178
40,638 92,732
79,518 55,876
64,824 22,222
14,694 33,653
25,944 59,078




734,212

709,298

58,335

79

2,005,477

452,428

2,760,430
293,282
16,623
532
230,178
2,713,417

20,000

20,000

10



21

21

9,579
478.95
21 31
21 22
13,776

2,953 94

1,800

51,422

11



21

3,399

12

20 21

339,309 340,023

56,076 42,096

36,954

55,713 5,141
362

423,478 30,875
269,940

52,455 26,443
93,557

158

874

7,525 3,399

367,402 11,220

28,092 351,244
150,000
150,000

51,422

51,422

150,000 51,422

121,907 299,821

20 7,525



21

13

20
4,729,536 4,539,541
1,108,534 1,056,639
423,465 446,581
2,937,668 2,886,245
20 14
x 71,951 9,223
< 4,475 336
132,515 80,642
59,856 59,856
JR+R +(R, +Ry +R, F +R, 575,988 635,003
1 184,531 187,951
8 165,241 179,089
2 68,384 71,934
3 369,255 424,922
4 15,748 17,277

7
g 1,642.2% 1,429.7%

x<
86 87 8 50
8
50 1 3 1
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20 21
3 3
516 | 14,643 | 14,643 490 | 95.1 | 14,070 96.1| 14,070
42 | 1,449 | 1,449 50| 117.5| 1,672 | 115.4| 1,672
20 21
3 3
979 916 93.5
474 556 117.3
1,453 1,472 101.3
109 104 94.7

15




20 21
3
20 10 21 10
20 12 31 21 12 31
4,104,627 3,651,645
1,971,719 1,828,085
1,971,719 1,828,085
411,285 434,545
409,080 408,719
21,933
2,722 3,690
1,721,622 1,389,014
1,721,263 1,323,645
4,089,028 3,564,070
3,705,031 3,380,274
3,684,873 3,348,830
4,350 10,535
259 1,943
3,211 8,431
12,337 10,533
27,862 5,211
34,091
6,228 5,211
257,418 24,048
1,522 666
160,917
1,274 23,102
93,557
120
139,754 133,821
14,686 20,713
15,599 87,574
18,533 15,129
18,533 15,127
0 2
16 15
16 15
32,606 69,722
1,509 32,966
66,608 8,933
66,281 3,050
326 11,983
1,182 20,983
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20 21
3
109,451 108,051
2,722 25,678
21,933
2,722 3,690
54
257,302 23,666
160,917
1,274 23,102
93,557
120
706
846 443
254,579 2,011
145,128 110,063
160,727
160,727
22,488
22,488
160,727 22,488
15,599 87,574
20
846 21 443
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SPEs

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

Alt-A
Alt-A
RMBS
CMBS
CMBS
21 3
CMBS
21 3
2,998 70
RMBS

19




