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22 3 21
5,728 131.9 163,173 132.2 4,343 | 123,432
650 142.7 21,161 140.5 455 15,061
21 3 22 3
1,544 | 44,630 | 44,630 1,544 | 100.0 | 44,182 99.0 | 44,182
166 | 5,614 | 5,614 200 | 120.1| 6,843 | 121.9| 6,843




22
21

10,743 133.1 8,072
5,507 129.6 4,250
16,250 131.9 12,322
1,138 127.7 891

21 22
2,826 3,009 106.5
1,880 2,413 128.3
4,706 5,422 115.2
340 285 83.6




22

21
14,543 1.5 26,417 2.6
12,942 1. 7,996
409 0. 80
2,321 0.2 1,750 0.2
780,124 80.1 803,415 79.6
773,289 79.4 796,833 78.9
6,835 6,581
5,435 5,181
1,400 1 1,400 1
154,688 15.9 162,605 16.1
751 .1 758 .1
2,284 .2 1,916 .2
6,052 .6 4,766 .5
10 .0 9 .0
974,107 | 100.0 1,009,697 | 100.0
4,455 0.5 5,181 0.5




35

22 3 21

407,938| 425,185 17,246| 17,620 373 376,328| 386,366| 10,038| 10,508 470
309,460| 321,558| 12,097 12,185 87 362,686| 371,644| 8,958 9,879 921
68,791 69,670 878| 1,174 295 72,053 72,721 667 858 190
55,848 56,869 1,021| 1,030 8 57,123| 57,818 695 713 18
1,483 1,518 35 119 84 596 713 117 142 25
4,638 4,455 183 18 202 5,326 5,181 144 2 146
4,638 4,455 183 18 202 5,326 5,181 144 2 146
404 409 5 5 81 80 0 0 0

6,417 6,417 8,926 8,926
786,190| 816,414| 30,223 30,979 755 811,067| 830,732| 19,664| 21,246| 1,582
772,267| 802,624| 30,356| 30,825 469 796,137| 815,829| 19,692| 21,102 1,410
1,483 1,518 35 119 84 596 713 117 142 25
5,618 5,445 173 28 202 5,326 5,181 144 2 146
5,618 5,445 173 28 202 5,326 5,181 144 2 146
404 409 5 5 81 80 0 0 0

6,417 6,417 8,926 8,926

21 596 117 22 1,483
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21

1,400 1,400
1,400 1,400
1,400 1,400
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21

2,321

2,321

1,750

1,750

22

21

2,286

2,321

35
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84

1,633

1,750

117
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22 3 21

22 12 31 22 3 31
821,562 2,287,864
632,756 353,889
1,294,292 799,678
40,915 8,058
232,192 175,038
78,012,473 80,341,503
65,070,817 67,617,608
5,742,934 5,128,174
6,515,189 6,937,524
683,532 658,195
15,468,844 16,260,524
7,918 3,101
434,644 351,527
15,026,282 15,905,896
92,887 99,297
87,936 89,289
127,804 111,507
371,752 252,369
228,407 191,661
1,054 902
97,410,771 100,969,782




22 3 21
22 12 31 22 31

93,818,762 97,226,858
908,667 1,131,793
90,221,083 93,417,099
2,689,010 2,677,965
141 253
1,886,640 2,090,736
7,484 10,378
1,039 793

15
1,878,100 2,079,565
2,628 6,914
56,996 54,147
120 96
412,621 421,408
96,177,910 99,800,415
500,000 500,000
500,044 500,044
405,044 405,044
95,000 95,000
176,748 126,722
5,422 1,915
171,326 124,806
171,326 124,806
1,176,792 1,126,766
56,067 42,599
56,067 42,599
1,232,860 1,169,366
97,410,771 100,969,782




21 22
21 4 1 2 4 1
21 12 31 2 12 31
10,564,114 10,249,333
5,611,518 5,567,843
5,611,518 5,567,843
1,257,875 1,256,522
1,214,964 1,186,912
36,954 5,255
5,141 64,029
3,694,721 3,424,968
3,456,332 3,196,015
10,264,293 9,875,486
9,752,878 9,347,934
9,671,018 9,199,547
25,957 58,374
4,414 9,595
20,470 41,329
31,018 39,087
16,623 13,659
16,623 13,659
29,371 58,618
1,466 1,438
26,443 22,931
32,092
158 161
404,485 396,039
60,934 59,235
299,821 373,847
23,130 8,7%
23,116 8,787
14 9
40 187
40 171
16
230,178 276,326
92,732 106,129
55,876 82,961
22,222 44,390
33,653 38,571
59,078 67,557




18
21

200,024
206,232

1,400,204
1,453,629

61,643

10

2,006,955

1,296,963

2,677,965
278,486
13,659
454
276,326
2,689,010

20

20

31

31



22

20,000

20,000
13
17,531
876.58
22 14

22 31

3,377 89

37,090

11




21 22
340,023 400,490
42,096 69,284
36,954 5,255
5,141 64,029
30,875 58,836
26,443 22,931
32,092
158 161
874 1,246
3,399 2,404
11,220 10,447
351,244 410,938
51,422 37,090
51,422 37,090
51,422 37,090
299,821 373,847
21
3,399 22 2,404

12




22

50 1 3 1

13

3 21
4,894,366 4,749,661
1,163,644 1,109,234
412,621 421,408
2,987,722 2,950,631
35 21
x 79,104 60,103
> 17,894 14,802
194,343 148,274
74,790 74,790
\/(R1+R8)2 +(Ry +Ry +R; )* +R, 523,516 570,876
1 180,671 183,236
8 147,301 159,623
2 62,572 65,937
3 326,896 370,852
4 14,348 15,593

7
< 1,869.8% 1,663.9%
>
86 87 8 50
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21 22
3 3
490 | 14,070 | 14,070 508 | 103.6| 14,586 | 103.7 | 14,586
50| 1,672| 1,672 54| 109.0| 1,878 | 112.3| 1,878
21 22
3 3
916 1,002 109.4
556 665 119.5
1,472 1,667 113.2
104 91 87.5
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21 22
3
21 10 22 10
21 12 31 22 12 31
3,651,645 3,428,388
1,828,085 1,830,329
1,828,085 1,830,329
434,545 398,028
408,719 393,575
21,933 425
3,690 3,856
1,389,014 1,200,030
1,323,645 1,150,054
3,564,070 3,314,051
3,380,274 3,131,165
3,348,830 3,073,457
10,535 23,266
1,943 3,742
8,431 16,169
10,533 14,529
5,211 4,344
5,211 4,344
24,048 25,363
666 502
23,102
24,500
120 39
133,821 132,656
20,713 20,522
87,574 114,336
15,129 6,336
15,127 6,334
2 2
15 136
15 136
0
69,722 86,135
32,966 34,400
8,933 21,865
3,050 9,494
11,983 12,370
20,983 22,030
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21

22

3
108,051 126,149
25,678 4,281
21,933 425
3,690 3,856
54
23,666 25,072
23,102
24,500
120 39
116
443 416
2,011 20,791
110,063 105,358
8,978
8,978
22,488
22,488
22,488 8,978
87,574 114,336
21
443 22 416
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Alt-A

Alt-A

Alt-A
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Alt-A

Alt-A
Alt-A
22 3
CMBS
22 3
3,647 135
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