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25

24
9,872 284,807 10,344 104.8 298,559 104.8
1,058 31,946 1,102 104.1 32,985 103.3
24 25
562| 16,573 16,573 578| 102.9| 16,916 102.1| 16,916
58| 2,042 2,042 47| 80.5 1,681 82.3 1,681




25

24

18,557 19,476 105.0
6,674 6,637 99.4
25,230 26,112 103.5
1,878 1,980 105.5

24 25
1,110 1,148 103.5
724 595 82.2
1,834 1,744 95.1
106 125 118.1




25

24
9,276 1.0 9,751 1.1
23,312 .6 19,286 1
4,274 0.5 1,967 0.2
2,568 0.3 3,112 0.3
725,581 80.2 731,555 81.3
716,549 79.2 721,110 80.2
9 0.0 9 0.0
9,022 1.0 10,435 1.2
7,622 0.8 9,035 1.0
1,400 0.2 1,400 0.2
126,915 14.0 120,840 13.4
740 A 737 .1
4,615 .5 5,082 0.6
7,350 .8 7,091 0.8
10 .0 11 0.0
904,623 100.0 899,413 100.0
6,589 0.7 8,013 0.9




24 25
432,820 469,252 36,431| 36,431 0] 441,390| 465,134 23,743| 23,948 204
235,088| 249,279 14,191| 14,191 231,986| 242,397| 10,411 10,464 53
64,252| 66,501 2,249 2,386 137] 64,133 66,091 1,958 2,208 249
48,534| 49,620f 1,085 1,169 84] 47,902 48,713 811 866 54
1,820 2,254 434 482 48 2,021 2,583 561 608 47
5,975 6,691 716 720 4 7,627 8,205 577 725 147
5,925 6,642 717 720 3 7,477 8,055 578 723 145
49 48 1 1 150 150 0 1 1
4,260 4,274 13 13 1,959 1,967 7 8 0
3,661 3,661 4,622 4,622
732,161| 785,033 52,872| 53,009 137| 737,510| 773,623| 36,113| 36,621 508
715,463| 767,130 51,666| 51,750 84] 720,299| 755,243 34,944| 35,258 313
1,820 2,254 434 482 48 2,021 2,583 561 608 47
6,955 7,713 757 762 4 8,607 9,207 599 746 147
6,905 7,664 758 762 3 8,457 9,057 599 745 145
49 48 1 1 150 150 0 1 1
4,260 4,274 13 13 1,959 1,967 7 8 0
3,661 3,661 4,622 4,622
24
1,870 433 25 2,171 561
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24 25

25 31 25 30
724,181 823,791
203,452 151,317
2,331,286 1,928,661
427,417 196,760
256,832 311,222
72,558,181 73,155,578
56,472,609 56,863,651
8,698,497 8,758,681
6,483,840 6,488,715
984 984
902,249 1,043,545
12,691,554 12,084,008
35,924 39,249
676,792 705,256
11,978,837 11,339,502
85,968 84,829
106,933 107,400
133,911 134,412
0
482,227 456,248
461,513 508,241
1,095 1,136
90,462,364 89,941,337




24 25
25 31 25 30

84,746,052 83,834,489
947,123 905,865
81,401,981 80,586,013
2,396,947 2,342,611
191 265
3,662,976 4,075,066
3,114,558 3,871,413
12,840 7,477
1,401 1,341
15 15
534,160 194,819
7,003 2,099
58,331 59,190

164
522,872 535,328
88,997,593 88,506,439
500,000 500,000
500,044 500,044
405,044 405,044
95,000 95,000
308,948 298,665
12,672 17,222
296,276 281,442
296,276 281,442
1,308,993 1,298,709
155,778 136,188
155,778 136,188
1,464,771 1,434,897
90,462,364 89,941,337




24 25
24 25
24 30 25 30
3,121,020 2,764,269
1,687,968 1,525,265
1,687,968 1,525,264
389,483 376,188
376,806 367,056
546
12,621 7,218
1,043,568 862,814
54,057 41,258
989,122 815,968
2,996,350 2,671,343
2,831,832 2,520,438
2,724,775 2,373,160
43,440 59,414
5,997 7,948
33,893 48,527
23,725 31,193
2,498 1,710
2,498 1,710
16,911 4,432
913 1,041
11,121
833
4,609 1,063
125,277 126,052
19,831 18,710
124,669 92,926
6,344 12,467
11 11
6,333 12,455
72,657 57,412
45,667 23,045
50,113 47,848
28,488 37,270
21,624 10,578
24,043 12,467




1,560,662 1,619,909

4,067,755

2,091,212 2,251,503

1,927,715

2,396,947
113,348
1,710

111
57,412
2,342,611

25 14

22,750

1,137 51

25 15

25 31
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24 25

146,573 107,437
12,625 9,092
546
12,621 7,218
3 1,327
16,865 3,687

11,121
833
4,609 1,063
32 1,414
1,102 375
4,240 5,405
142,332 112,842
24,789 23,626
24,789 23,626
42,452 43,543
42,452 43,543
17,663 19,916
124,669 92,926

24
1,102 25 375
69
24 42,452 25
43,543

12




25

24
5.000,020 4,983,641
1,286,242 1,293,022
522,872 535,328
2.683,606 2.659,979
83 84
x 202,428 176,285
= 3,389 3,389
308,176 322,062
267
- a 681,224 673,705

JR, +Rg 2 + (R, + Ry + R, +R,
172,955 172,102
113,161 109,947
218,570 214,243
380,101 378,263
17,695 17,491
g 1,467.9% 1,479.4%
x<
86 87 50
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24 25
3,121,027 2,764,279
124,536 92,744
23,958 12,356
32,796 7,233

25

24

90,463,501 89,945,275
1,468.8% 1,480.3%
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24 25

25 31 25 30
726,649 828,154
203,452 151,317
2,331,286 1,928,661
427,417 196,760
256,832 311,222
72,557,197 73,154,594
12,691,554 12,084,008
86,064 84,921
105,865 107,152
133,911 134,412
0
482,150 456,281
462,214 508,924
1,095 1,136
90,463,501 89,945,275

15




24 25

25 31 25 30
84,746,052 83,834,489
947,123 905,865
81,401,981 80,586,013
2,396,947 2,342,611
191 265
3,661,604 4,076,590
7,003 2,099
58,821 59,705

173

522,872 535,328
88,996,720 88,508,478
500,000 500,000
500,044 500,044
310,958 300,565
1,311,002 1,300,609
155,778 136,188
155,778 136,188
1,466,780 1,436,797
90,463,501 89,945,275
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24 25
24 25
24 30 25 30
3,121,027 2,764,279
1,687,968 1,525,265
389,483 376,188
376,806 367,056
546
12,621 7,218
1,043,575 862,825
54,057 41,258
989,122 815,968
2,996,491 2,671,535
2,831,832 2,520,438
2,724,775 2,373,160
43,440 59,414
5,997 7,948
33,893 48,527
2,498 1,710
2,498 1,710
16,911 4,432
913 1,041
11,121
833
4,609 1,063
125,387 126,223
19,861 18,731
124,536 92,744
6,344 12,472
11 17
6,333 12,455
72,657 57,412
45,534 22,858
50,051 47,754
28,476 37,252
21,575 10,501
23,958 12,356
23,958 12,356
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24 25

24 25

24 30 25 30
23,958 12,356
8,837 19,590
8,837 19,590
32,796 7,233
32,796 7,233
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1,560,662
1,619,909

4,067,755

2,091,212
2,251,503

1,927,715

2,396,947
113,348
1,710

111
57,412
2,342,611

25 14

22,750

1,137 51

25 15

25 31
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24
5,002,028 4,985,540
1,288,252 1,294,921
522,872 535,328
2,683,606 2,659,979
83 84
< 202,428 176,285
= 3,391 3,389
308,176 322,062
267
681,066 673,564
\/(JRl2 +R° +R, +R)?+(R, +R, +R,)? +R, + R,

1 172,955 172,102

5

6
8 113,161 109,947

9
2 218,570 214,243

7
3 379,929 378,110
4 17,692 17,488
- 1,468.8% 1,480.3%

>
86 88 23 23
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Alt-A
AlT-A
25 3
CMBS
%5 3
4,470 150
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