25,684 1,015,883
16,771 32,353
8,912 294,026
45,223 15,280
50 5,720
19 641,942
19 5,397
165,004 21,162
97,957 12,750
7,132 12,750
37,162 7
12,981 5
9,770 1
831,962 6,000
7,957 3,749
62,389 95
731,269 2,548
30,346 661
337 5
250 9
67 428
19 317
5,182 102
39 82
1,362 1,889
10 11,885
3,770 1,052,667
11,038
2,635
7,668 28,000
734 0
694 0
614 10,362
79 683
9,477 9,678
11,885 9,678
12,748 77
71 38,285
915
1,871
2,787
41,072
1,093,740 1,093,740




27,441

20,507

18,308

1,827

289

51

22

4,593

883

3,709

620

15

603

1,720

1,109

610

23,331

4,057

3,365

406

263

20

2,135

166

1,969

33

26

13,613

3,491

1,831

1,451

207

4,109

1,340

1,212

118

177

66

111

5,273

33

1,929

3,310




19 20 31
19 31 28,000 0
- 0
- 0
20 31 28,000 0
19 31 318 8,469 8,787 63 36,723
365 2,195 1,829 - 1,829
- 3,310 3,310 - 3,310
_ - - 14 14
- - - 0 0
- 94 94 - 94
365 1,209 1,575 13 1,561
20 31 683 9,678 10,362 77 38,285




19

31 (

5,456

1,966

7,423

44,146

1,829

3,310

14

94

4,540

94

4,635

4,635

4,540

94

4,635

3,074

20

31 (

915

1,871

2,787

41,072

19




19

10

19

50
20

31

19

10

10

90,065



42 19 4 13

82
25
10
10
14 19
1,231
2,724 18,617
40 97 96
5,432

26,774

Residential Mortgage Backed Securities
55,741 54,911
829

25

15



10
11
12
13
14
4,514
15
16

Collateralized Loan Obligation
2,715 50
516
24

8,024

17,784
13

1,396
18,855 25,000
37,717
519
848
24

25,566 16,427

136,772
10 3 31 34

11 3 31
10 31

10
3,583
12,162
1,424

2,950
539
3,490
1,610
252
1,862
1,339
287

119



1,627

602
1,114
1,716
687
596
98
17 3,437
18 4,504
90
16
8
417
1,086
10 92
9 40
12
93
4
111
275 73 3 345
275 73 3 345




20 31
19 0
20 31
( ) ( ) ( )
9,048 11,418 2,370 2,752 382
134,929 134,649 279 802 1,082
98,694 97,957 736 314 1,051
6,990 7,132 142 142 —
29,245 29,559 314 345 31
10,676 9,770 906 286 1,192
154,655 155,839 1,184 3,841 2,657
268 915
1,311
50
30
19 20 31
( )
11,908 1,845 26
20 31

1,231

330

7,602

139
50
20 31
10 10
) ( ( ) ( )

76,767 26,821 31,159 7,504
59,512 13,431 17,508 7,504
460 1,507 5,165 —
16,794 11,883 8,485 —
76,767 26,821 31,159 7,504




30,486
233
3,015
142
1,541
28

17
35,466
25,388
10,078

332
268
600
9,477

336 294,902
97.6 4

679

375






