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5,489 119.7 4,584
3,128 121.8 2,568
8,617 120.5 7,152
600 122.5 490
21
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802 965 120.4

623 707 113.5
1,424 1,672 117.4
83 118 142.6
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21,492 2.1 27,394 2.6
8,123 10,339 1.
45 45 0.
4,740 0.5 4,091 0.4
821,445 | 78.4 833,268 | 78.2
812,857 | 77.6 824,433 | 77.4
8,588 8,834
8,588 8,834
183,197 | 17.5 183,418 | 17.2
769 1 772 1
1,647 2 1,758 2
6,684 .6 4,698 4
7 .0 7 .0
1,048,138 | 100.0 1,065,779 | 100.0
7,055 0.7 7,297 0.7
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21 1 20

359,018| 368,984| 9,965| 10,115 149 353,601| 363,586| 9,984| 10,050 65
397,250| 405,109| 7,858 8,729 870 408,212| 415,360| 7,148 8,025 877
67,885 68,831 946| 1,274 328 74,361 74,463 102 441 339
56,125 56,587 461 521 59 62,446 62,620 173 321 148
3,115 3,610 494 639 145 3,132 2,963 168 13 181
8,598 8,588 9 113 123 8,736 8,834 98 107 9
8,598 8,588 9 113 123 8,736 8,834 98 107 9
46 45 0 0 46 45 0 0
824,155| 842,925| 18,770| 20,119| 1,348 836,175| 853,410| 17,235| 18,517| 1,282
812,395| 830,681| 18,286| 19,366| 1,080 824,260| 841,566| 17,306| 18,397| 1,091
3,115 3,610 494 639 145 3,132 2,963 168 13 181
8,598 8,588 9 113 123 8,736 8,834 98 107 9
8,598 8,588 9 113 123 8,736 8,834 98 107 9
46 45 0 0 46 45 0 0
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12,751 11,491
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12,751 11,491
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4,740, 4,740 4,091 4,091
21 20
4,245 4,740 494 639 145 4,259 4,091 168 13 181
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21 30 21 31
1,473,876 2,279,210
675,324 460,258
812,368 1,033,977
4,554 4,527
474,029 409,123
82,144,562 83,326,846
68,666,795 69,673,325
4,761,016 4,556,326
7,857,909 8,213,710
858,841 883,483
18,319,747 18,341,808
688 440
272,832 217,386
18,046,226 18,123,982
111,896 115,906
72,330 72,912
147,455 96,140
413,660 262,121
164,774 175,888
769 759
104,813,810 106,577,963
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101,524,675 102,727,247
957,366 1,165,595
97,817,919 98,801,221
2,749,389 2,760,430
90 237
1,659,345 2,277,410

5,012
1,654,333 2,277,410
54,439 53,667
73 62
440,231 446,581
103,678,856 105,505,207
500,000 500,000
500,044 500,044
405,044 405,044
95,000 95,000
74,550 66,174

1,915
72,634 66,174
72,634 66,174
1,074,594 1,066,218
60,359 6,537
60,359 6,537
1,134,954 1,072,756
104,813,810 106,577,963
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20 4 1 21 4 1
20 6 30 21 6 30
3,605,315 3,496,081
2,000,191 1,902,143
2,000,191 1,902,143
447,064 401,970
414,835 400,627
32,052 807
1,158,059 1,191,967
3,518,076 3,393,510
3,319,748 3,233,390
3,315,796 3,211,329
1,945 6,977
33 1,089
510 5,066
1,462 8,928
6,675 5,854
6,675 5,854
50,826 1,927
1,849 376
18,223 1,125
30,643
126,457 133,385
14,367 18,952
87,239 102,570
49,273 6,352
49,273 6,350
2
6
6
105,651 80,851
30,861 28,065
1,822 29,548
11,176 19,438
12,999 10,110
17,861 17,954




2,007,125

2,760,430
97,585
5,854

161
80,851
2,749,389

200

56,747 72

20,000

20,000
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9,579
478.95
21 31
21 22
2,462

897 74
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20 21
111,163 109,619
32,128 807
32,052 807
76
50,603 1,782
18,223 1,125
30,643
292
1,736 364
18,474 975
92,688 108,644
5,448 6,074
5,448 6,074
5,448 6,074
87,239 102,570
1,736 21 1 364
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4,648,369 4,539,541
1,072,199 1,056,639
440,231 446,581
2,892,320 2,886,245
14 14
x 85,160 9,223
< 336 336
98,250 80,642
59,856 59,856
JR+R +(R, +Ry +R, F +R, 617,686 635,003
1 187,047 187,951
8 174,624 179,089
) 70,895 71,934
3 408,920 424,922
4 16,829 17,277

7
g 1,505. 0% 1,429.7%
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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
2,645 20
RMBS
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