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MS&ADA AT SV R IV—TR—IL T4 AR E11(8725) TR23FIAH F2MFEHREEE

5,991 3,016 1,123
96 7,211
3,633 7,838 347 2,497
28 6,506
117 705
167 400
8,535 11
3,732
3,853 6,964
3,600 710 400
22 20
40 (D 3 2
360
22
( )1 22 10
2
18 20 31
21 20 31
127 2,470

5,992
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21 20 12 26
22 20 12 26
23 20 12 26
20 12 26 16 20 12 26
10 20

12 26
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30 ) 31 )
595,437 313,389
31,160 33,700
57,586 15,998
25,593
117,750 108,158
9,760 10,592
7,733,756 5,497,537
1,098,144 749,524
499,758 255,039
116,090 78,967
821,364 459,454
273,655 6,411
2,500
9,338 9,149
11,373,221 7,519,625
9,072,261 5,781,233
1,191,763 753,784
7,880,497 5,027,448
94,973 94,969
362,295 198,587
107,596 82,424
1,991 2,002
14,320 12,713
11,099 4,302
11,099 4,302
9,710 32,221
2,500
9,676,749 6,208,542
100,000 100,000
682,754 132,690
558,129 541,520
24,749 14,687
1,316,133 759,522
410,126 582,980
13,900 2,138
51,870 40,309
372,156 544,809
8,180 6,750
1,696,471 1,311,082
11,373,221 7,519,625
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( 21 22
21 30 ) 22 30 )
1,015,602 1,721,149
931,693 1,599,116
710,469 1,301,611
71,059 114,356
27,767 33,545
62,936 113,888
49,488
8,436 31,109
75,325 112,345
73,291 107,341
499 37
7,754 29,632
18,290 6,016
27,767 33,545
8,583 9,687
933,368 1,650,633
764,528 1,363,362
457,584 783,877
39,026 67,622
121,372 234,674
126,105 232,696
18,706 28,758
7,416
23,725 34,726
43 255
4
6,533 10,433
9,083 15,121
140,928 249,705
4,186 2,839
1,192 864
82,234 70,515
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( 21 ( 22
21 30 ) 22 30 )
1,779 13,933
421 390
13,543
1,357
1,357
1,014 35,036
834 1,114
179 3,398
2,450
2,450
29
28,044
82,999 49,412
29,100 12,777
13,950
10,648 3,744
25,798 9,032
40,380
363 319

56,836 40,060
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( 21 ( 22

21 30 ) 22 30 )
100,000 100,000
100,000 100,000
132,689 132,690
550,064
0 0
0 550,064
132,690 682,754
527,578 541,520
11,321 21,581
1,055 1,871
56,836 40,060
44,459 16,608
572,038 558,129
4,644 14,687
27 10,074
3 12
24 10,062
4,668 24,749
755,623 759,522
550,064
11,321 21,581
1,055 1,871
56,836 40,060
27 10,074
4 11
44,435 556,610

800,059 1,316,133
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( 21 22

21 30 ) 22 30 )
295,558 582,980
180,714 172,854
180,714 172,854
476,272 410,126
9,671 2,138
5,066 11,762
5,066 11,762
4,604 13,900
49,625 40,309
16,995 11,560
16,995 11,560
32,630 51,870
255,603 544,809
192,643 172,652
192,643 172,652
448,246 372,156
11,794 6,750
4,332 1,430
4,332 1,430
7,462 8,180
1,023,021 1,311,082
550,064
11,321 21,581
1,055 1,871
56,836 40,060
27 10,074
4 11
188,311 171,222
232,747 385,388
1,255,768 1,696,471
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( 22 30 ) ( 22 31 )
731 153
5,707 7,500
8,110 87
91 334
14,640 8,075
183 169
1,312,039 761,714
2 2
1,312,042 761,717
1,312,226 761,887
1,326,867 769,963
5 7
125 157
189 382
320 547
320 547
100,000 100,000
729,255 179,191
467,210 467,210
1,196,466 646,401
54,830 37,702
54,830 37,702
24,749 14,687
1,326,546 769,415
1,326,546 769,415
1,326,867 769,963
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( 21 ( 22
21 30 ) 22 30 )
13,000 28,500
1,321 1,807
14,321 30,307
1,270 1,545
1,270 1,545
13,050 28,761
84 9
64 6
13,070 28,765
430
13,070 28,334
0 1
2
1 1

13,072 28,332
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21 30 ) 22 30 )
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0 0
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4,644 14,687

27 10,074
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4,668 24,749
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(
( 21 ( gg 30 )
21 30
1,587,710 1,599,116 11,406 T %
( ) [( 1,274,049  )|( 1,301,611 )|( 27,562 )|( .2)
( ) [(C 101,904  )|( 114,356 )|( 12,452 )|( 12.2 )
( ) [( 99,841 )|( 113,888 )|( 14,047 H|( 14.1 )
1,313,457 1,363,362 49,904 3.8
( ) [( 795,059  )|( 783,877  )|( 11,182 )|( 1.4 )
( ) [( 73,014 )|( 67,622  )|( 5,391 )|( 4 )
( ) [( 225,405 )|( 234,674  )|( 9,268 )|( 1)
( ) [(C 186,211  )|( 232,696 )|( 46,485 )|( 25.0 )
( ) [( 26,530 )|( 28,758 )|( 2,227 )HI|( 4 )
122,845 112,345 10,500 .5
( ) [( 112,863  )|( 107,341 )H|( 5,522 )I|( 9)
( ) [(C 20,776 )|( 29,632 )|( 8,855 )|( 42.6 )
( ) [( 25,428 )|( 6,016 )|( 19,411 )|( 76.3 )
37,315 34,726 2,588 .9
( ) [( 11,182 )|( 10,433 )|( 748 H|( 7))
( ) [(C 15,813  )|( 15,121 )|( 691 )H|( 4 )
( ) |(C 533 )|( )|( 533 )|( 100.0 )
249,096 249,705 608 0.2
5,623 6,847 1,224 21.8
( ) [(C 6,534  )|( 4,786  )|( 1,748 )H|( 26.8 )
116,309 70,515 45,794 39.4
3,253 13,933 10,680 328.3
) 4,514 35,036 30,521 676.0
1,261 21,102 19,841
115,048 49,412 65,636 57.1
34,403 12,777 21,626 62.9
13,950 13,950
16,634 3,744 20,379 122.5
37,087 9,032 28,055 75.6
77,960 40,380 37,580 48.2
433 319 113 26.2
77,527 40,060 37,467 48.3
( )
1,275,123 1,300,527 25,403 2.0
21 9 2,813
22 9 23,592 2,316
2,136
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)
C )
22
21 ( )
( 21 30 ) 22 30
(@) (@D ED) (@) (@D ED)
256,198 17.4 0.9 249,470 16.7 2.6
55,071 3.8 20.6 55,285 3.7 0.4
185,418 12.6 12.4 201,282 13.5 8.6
624,056 42.4 1.6 640,866 42.9 2.7
141,686 9.6 15.3 144,452 9.7 2.0
209,594 14.2 0.9 202,106 13.5 3.6
1,472,025 100.0 5.2 1,493,464 100.0 1.5
( ( 101,904 ) 6.9 )]|( 21.4 114,356 ) 7.7 )|( 12.2)|
)
625,130 1.8 639,783 2.3
1,473,100 5.3 1,492,380 1.3
C )
22
21 ( )
( 21 30 ) 22 30
(@) (@D ED) (@) (@D ED)
179,635 14.1 1.2 181,878 14.0 1.2
43,726 3.4 25.3 46,740 3.6 6.9
108,209 8.5 2.5 110,483 8.5 2.1
624,004 49.0 1.3 647,847 49.8 3.8
136,883 10.7 18.4 141,232 10.8 3.2
181,588 14.3 5.2 173,429 13.3 4.5
1,274,049 100.0 5.1 1,301,611 100.0 2.2
)
625,079 1. 646,763 3.5
1,275,123 5.2 1,300,527 2.0
« )
22
21 ( )
( 21 30 ) 22 30
(@D) (@D ED) (@D) (@D ED)
67,322 8.5 4.3 69,388 8.9 3.1
21,996 2.8 7.0 20,753 2.7 5.7
54,600 6.9 0.9 56,786 7.2 4.0
385,784 48.5 1.1 413,957 52.8 7.3
129,681 16.3 3.6 131,154 16.7 1.1
135,674 17.0 19.2 91,837 11.7 32.3
795,059 100.0 2.2 783,877 100.0 1.4
)
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22 30 22 31
3,048,908 2,900,228 148,680 1,950,543 1,894,888 55,655
1,299,009 672,642 626,366 1,530,878 671,579 859,299
654,585 618,017 36,568 458,945 417,955 40,989
84,140 78,749 5,391 78,351 71,809 6,542
5,086,644 4,269,637 817,007 4,018,718 3,056,232 962,486
55,207 56,599 1,392 282,827 286,440 3,613
615,180 714,686 99,505 90,696 103,283 12,587
833,743 889,073 55,329 464,408 492,762 28,353
155,096 165,589 10,493 26,487 27,128 640
1,659,228 1,825,948 166,720 864,419 909,614 45,194
6,745,873 6,095,586 650,286 4,883,138 3,965,846 917,291
22 30 22 31
14,685 4,841
13,830 854 2,287 2,553
30 30
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22 30 22 31
1 1
2
(1)RMBS 31,323 65 1 1,311 18
1,296 64 1 1,282 18
26 1 0 28 0
(2)ABS-CDO 0 2 0
AAA
AA
A
BBB 0 2 0
(3)CD0 114 3 1 115 2
CLO 113 3 1 115 1
AAA 100 2 115 1
AA
A
BBB 13 0 1
CBO 0 0 0 0
AAA
AA
A
BBB 0 0 0 0
CDo 0 0 0 0
AAA
AA
A
BBB 0 0 0 0
(4)CMBS 135 8 0 140 7
132 8 0 140 7
2 0 0
®) ABS 71 0
41 0
29 1
(6)ABCP 16
16
7)SIV 0 0
(8)LBO 110 2 121
110 2 121
1,756 59 5 1,709 13
QY
« 2
( 3) RMBS AAA 1,298 AA 19 BBB 5
( 4) LBO
¢ 9
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® & & 6 6 O O O O 0

Sub-Prime Loan

CDO Synthetic CDO
ABCP Asset-Backed Commercial Paper
ABS Asset-Backed Securities
ABS-CDO ABS CDO
CBO Collateralized Bond Obligation
CDO Collateralized Debt Obligation
CLO Collateralized Loan Obligation
CMBS Commercial Mortgage-Backed Securities
LBO
RMBS Residential Mortgage-Backed Securities
SIV  Structured Investment Vehicle
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