Pt
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19

20

19

20

19 9 30 )|[( 20 9 30 ) 19 9 30 )[( 20 9 30 )
7 11 3,889,168 3,892,668
52,740 74,510 478 422
377,132 136,434 253,447 196,671
4,995 — 30 —
194,188 167,745 3,406,267 3,419,336
22,923 13,610 98,790 100,849
3,061,339 3,309,636 130,154 175,387
1,845,714 1,785,332 95,793 34,579
11,478 20,325 10,051 10,035
79,876 32,927 1 —
595,520 592,789 30,263 29,510
4,228 3,613 22,743 24,284
524,520 874,648 997 —
440,488 374,286 10 7
13,002 0 180 169
311,710 274,316 6,332 5,048
38,865 39,227 267 256
76,910 60,742 405 202
10,051 10,035 658 376
265 321 95 107
19,240 14,395 — 1,000
917 917 81 42
8,298 9,032 4,026,786 3,968,779
10,024 4,446
8,767 8,616 53,855 53,855
2,292 2,202 48,855 48,855
6,025 6,024 5,000 5,000
286 19 5,000 5,000
161 369 5,000 5,000
439 730 76,619 74,072
174 698 15,300 15,900
233 — 61,319 58,172
31 31 54,950 57,950
734 4,852 6,369 222
81 42 135,475 132,928
8,371 938 10,582 3,168
2,254 66 10,582 3,168
12,178 15,751 146,058 129,759
4,172,844 4,098,539 4,172,844 4,098,539




19 20 19 20
(ses ) 202 ) (oo 282 )
24,234 25,131 3,062 3,992
22,408 24,368 824 779
3,349 2,882 10
137 241 402 768
795 694 403 —
2 58 18 —
1 2 4 2
17,252 19,510 4 2
3 3 3,882 3,215
866 975 1,230 8
496 534 2,651 3,224
22 22 3,717 3,446
474 511 6,369 222
889 77
0 15
886 11
2 50
440 150 19 20
111 — 0.14 0.19
328 150 0.12 0.15
21,172 29,124 4.61 5.86
15,650 16,523 3.99 4.73
13,742 16,115
1,903 338
— 65
3 3
0 0 19 20
482 376 1.09 1.17
12 12 0.94 0.96
470 364 0.15 0.21
1,461 7,787
853 5,057
270 601
— 1,903
337 225
2,800 2,639 19 20
1,493 1,473 12,772 12,427
950 1,066 1,411 1,184
355 99 498,120 490,905
777 1,796 55,061 46,785
985
226 810
551 0




19

20

53,855 53,855
5,000 5,000
5,000 5,000
15,300 15,900
54,950 57,950
6,369 222
3,168
)
)
135,475 129,759
45
6,117 5,810
6,117 5,810
5,486 5,021
19,140 35,244
1/0 2,297 4,542
223
21,437 39,787
119,524 94,993
846,225 733,670
8,119 43,843
23,510 25,914
877,856 803,428
Tier x 100 15.43 16.15
x 100 13.61 11.82




19 20
23 8 14
4,100 2,466 1,634
2,619 2,247 371
(A) 6,743 4,722 2,020
®) 440,488 374,286 66,201
A B 1.5% 1.2% 0.2%
)
3 2
1
)
19 20
829 665 164
3,294 1,850 1,443
2,619 2,247 371
(A) 6,743 4,763 1,979
435,646 370,680 64,965
442,389 375,444 66,945
(8) 1,967 3,021 1,054
©) 3,797 589 3,208
© = B + (© 5,764 3,610 2,153
® /MW 85. 4% 75. 7% 9.6%
© / (A - B) 79. 4% 33. 84 45 6%
3
1 3

® QY

©




19 20 19 20
33,307 7.6 27,139 7.3 6,117 986 872 5,244
407,181 92.4 | 347,147 92.7 2,254 1,487 66 2,188
76,910 17.5 60,742 16.2 8,371 2,473 938 7,433
192,341 43.6 | 215,793 57.6
137,930 31.3 70,611 18.9
440,488 | 100.0 | 374,286 100.0 19 20
19 20
359,773 81.7| 307,915 82.3
80,714 18.3] 66,371 17.7
440,488 100.0| 374,286 100.0
19 20
118,956 27.0 52,941 14.1
4,492 1.0 4,492 1.2
36,321 8.3 31,549
43,097 9.8 32,799 .
202,867 46.1 121,782 32.5
55 0.0 44
23,946 5.4 81 100.0 23,526 42 100.0
213,618 48.5 228,933 61.2
440,488 100.0 81 100.0( 374,286 100.0 42 100.0
19 20
37,154 8.4 54,317 14.5
4 0.0 3 0.0
17 0.0 13 0.0
16,408 3.7 12,306 3.3
6,318 1.4 4,158 1.1
5,314 1.2 4,902 1.3
40,323 9.2 22,302 6.0
13,458 3.1 13,627 3.6
84,821 19.3 93,309 24.9
49,382 11.2 53,850 14.4
140,717 31.9 74,965 20.0
5,561 1.3 5,143 1.4
41,005 9.3 35,386 9.5
440,488 100.0 374,286 100.0




19 20
25,778 26,103 325 325 5,799 5,834 34 34
5,011 4,990 20 0 21 4,997 4,994 2 2
79,876 79,876 32,927 32,927
541,780 540,747 1,032 792 1,825 550,962 546,380 4,582 898| 5,480
500,915 498,968 1,946 293 2,240 716,813 690,991 25,821 74| 25,895
1,153,362| 1,150,687 2,674 1,412 4,086| 1,311,499| 1,281,128 30,370 1,007 31,378
19 20
202 1,076 873 873 202 460 257 257
1,869,578| 1,880,143 10,565 16,927 6,362| 1,813,370| 1,836,688 23,318| 24,434 1,116
1,808,200| 1,819,936 11,735 16,903| 5,167 1,755,171] 1,779,532 24,361| 24,387 26
6,465 6,466 1 1 15,297 15,328 31 35 4
54,912 53,740 1,171 23] 1,194 42,901 41,826 1,074 10 1,085
235,935 239,903 3,967 9,093 5,125 386,558 358,370 28,188 621| 28,809
2,105,715 2,121,122 15,406 26,894| 11,487 2,200,131] 2,195,518 4,612| 25,313 29,925
19 20
2,874 2,875
278 278
17,890 37,210
19 20
22,923 13,610
236 810




5 0
5 0
0
1,000 1,000 2 1,000 1,000




20 9 1,900
o ( )
AAA AA A BBB BB+
(ABS) 81,592 84 352 20 - 82,050
(RMBS) 64,618 31 - - - 64,649
(CMBS) 6,357 - 21 - - 6,379
(CDO) 40,029 10 - - 4,266 44,305
(CLO) 39,515 10 - - - 39,525
(CBO) 513 - - - 4,266 4,780
192,598 126 373 20 4,266 197,385
().
2. 195,576 1,809
3.
o ( )
AAA AA A BBB BB+
(ABS) 127 0 2 - - 130
(RMBS) 186 - - - - 186
(CMBS) 26 - - - - 26
(CDO) 34 0 - - 733 768
(CLO) 32 0 - - - 33
(CBO) 1 - - - 733 735
375 - 733 1112
()1
2.
3.
4.
o ( )
4,000 386 175
18,000 71 1,372
22,000 458 1548
()
2.
o SIV
o ( )
23,250 2,856




