20 3 19
1,969 55,048 589 16,270
202 6,874 62 2,160
20 3
1,416 | 39,855 | 39,855
141 | 4,845 | 4,845




20

19
3,708 1,094
2,194 682
5,902 1,776
394 113

20

2,692

1,590

4,282

296




20

19

26,120 2.4 28,688 2.5

6,487 14,548 .3

46 599 1

4,337 0.4 18,615 1.7

838,460 | 78.0 855,688 | 76.0

828,191 | 77.1 830,590 | 73.8
10,268 1. 25,098
10,268 1. 25,098

189,780 | 17.7 199,212 | 17.7

766 1 780 1

2,270 .2 2,341 .2

6,108 .6 4,778 4

7 .0 7 .0

1,074,370 | 100.0 1,125,246 | 100.0

8,729 0.8 23,540 2.1




2,167

20 3 19

346,518| 360,950| 14,432 14,433 0 313,669| 321,875| 8,205| 8,232 27
424,869| 434,604 9,735| 10,241 506 440,371| 447,420 7,048| 8,513| 1,464
70,328| 70,378 49 536 486 118,169 116,231 1,938 572| 2,510
56,402 56,803 401 480 78 76,103| 76,549 445 503 57
3,449 3,258 190 34 225 16,751| 14,583 2,167 67| 2,235
10,430| 10,268 161 20 182 25,314 25,098 216 0 217
10,430| 10,268 161 20 182 25,314| 25,098 216 0 217

46 46 0 0
841,716| 865,933| 24,217 25,211 994 872,210| 885,527| 13,316| 17,317 4,001
827,790| 852,359| 24,568 25,155 586 830,144| 845,844| 15,700| 17,249| 1,548
3,449 3,258 190 34 225 16,751| 14,583 2,167 67| 2,235
10,430| 10,268 161 20 182 25,314| 25,098 216 0 217
10,430| 10,268 161 20 182 25,314 25,098 216 0 217

46 46 0 0

3,449 190 16,751




20

19

14,705 10,145
14,705 10,145
14,705 10,145




20 19
4,337 4,337 18,615 18,615
20 19
4,528 4,337 190 34 225 | 20,783 18,615 2,167 67] 2,235




20 19

31 20 3 31
1,683,709 2,080,139
928,292 788,686
648,733 1,454,885
4,668 59,981
433,765 1,861,542
83,846,025 85,568,884
69,666,063 68,959,931
4,349,271 3,711,596
8,803,822 10,387,483
1,026,866 2,509,872
18,978,049 19,921,240
181 17
107,834 12,278
18,870,032 19,908,944
121,129 97,892
55,217 44,340
94,549 137,754
416,662 275,835
227,030 234,196
748 707

107,437,083

112,524,670




20 3
20 12 31

19
20

31

104,301,033
964,885
100,563,781
2,772,365
199
1,569,460
55,162

51

454,157

108,479,918
888,173
104,735,362
2,856,381
192
2,528,971
52,316

19

559,002

106,380,065

111,620,419

500,000 500,000
500,044 500,044
405,044 500,044
95,000
53,802 27,858
53,802 27,858
53,802 27,858
1,053,846 1,027,902
3,172 123,651
3,172 123,651
1,057,018 904,250

107,437,083

112,524,670




20 3

20 4 1
20 12 31

11,419,735

5,949,946
5,949,946
1,296,484
1,239,977

55,713
4,173,305
4,171,580

11,297,828

10,328,651
10,277,260
9,385

374

6,465
35,165
96,095
76,711
19,384
421,792
5,465
269,940
52,455
93,557
407,594
43,694

121,907

107,872
104,844
3,028

27
27

189,113

40,638

79,518

64,824

25,944




2,856,381

291,828
19,384
685
189,113
2,772,365
200
20,000
20,000
1,297 21
93,557
214,417
150,000

10



20

339,309

56,076

55,713

362

423,478

269,940

52,455

93,557

7,525

367,402

28,092

150,000

150,000

150,000

121,907

7,525

11




12



20 3
516 | 14,643 | 14,643
42| 1,449 | 1,449
20
3

979

474

1,453

109

13




20

20
20

10
12

31

4,104,627

1,971,719
1,971,719
411,285
409,080
2,722
1,721,622

4,089,028

3,705,031
3,684,873
4,350

259

3,211
12,337
27,862
34,091
6,228
257,418
1,522
160,917
1,274
93,557
139,754
14,686

15,599

18,533
18,533
0

16
16

32,606

1,509

66,608

66,281

1,182

14




20

109,451

2,722

2,722

257,302

160,917

1,274

93,557

706

846

254,579

145,128

160,727

160,727

160,727

15,599

846

15




SPEs

SPEs

SPE

ABCP

SPEs

SPE

SPE

CDO

CDO

CDO

Alt-A

Alt-A

Alt-A

16




Alt-A

Alt-A

Alt-A

RMBS

CMBS

CMBS

CMBS

RMBS

17






