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A 4,030 900
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500 1 2,000
0 0
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1 4,170 6,567 28.9% 2.2% 5.0% A 32 11.4 9.5 2.0
2 1,901 3,933 30.1% 3.1% 4.1% A 58 A 2.4 0.0 A 24
3 1,233 2,786 34.9% 1.7% 4.7% A 11 0.3 0.6 A 02
4 1,979 3,473 27.4% 3.4% 3.8% A 54 0.2 3.1 A 29
5 1,017 1,913 29.3% 2.1% 4.2% A 16 0.1 1.5 A 14
6 1,450 3,473 38.5% 1.4% 5.3% A 10 0.3 0.0 0.3
7 1,744 2,717 22.6% 2.6% 4.4% A 28 A 59 0.1 A 6.0
8 2,441 5,198 30.7% 2.5% 4.2% A 51 2.8 5.8 A 30
9 4,027 6,610 42.5% 3.2% 4.1% A 94 0.4 3.2 A 28
10 2,916 4,616 33.0% 2.2% 3.6% A 30 A 30 0.8 A 38
11 3,512 6,104 39.5% 3.2% 3.0% A 92 A 34 4.7 A 80
12 5,900 12,220 34.3% 3.3% 4.2% A 173 7.5 17.3 A 96
13 5,943 8,316 32.0% 4.1% 3.8% A 174 A 6.2 8.8 A 142
14 17,036 45,829 50.3% 3.7% 4.8% A 880 76.8 120.2 A 433
15 4,814 10,827 29.6% 3.8% 4.2% A 203 0.3 0.2 0.0
16 2,270 5,234 3.4% 3.4% A 86 0.1 2.7 A 26
17 869 2,040 3.1% 3.6% A 28 1.4 0.0 1.4
18 1,200 2,284 37.7% 4.1% 4.8% A 43 A 21 1.5 A 35
19 3,479 6,171 40.2% 2.3% 4.0% A 52 A 0.2 0.0 A 02
20 7,737 16,738 43.9% 2.2% 6.4% A 132 15.2 1.9 13.3
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% % % =

21 10,514 18,333 40.9% 2.2% 5.8% A 127 8.0 2.3 5.7
22 3,404 6,592 3.3% 5.0% A 83 A 45 0.7 A 52
23 2,362 4,961 35.0% 2.2% 4.6% A 38 A 038 1.5 A 23
24 556 972 2.3% 5.1% A9 0.0 0.0 0.0
25 2,449 4,437 30.7% 3.1% 4.4% A 74 0.2 0.0 0.2
26 1,509 3,029 39.6% 2.0% 4.1% A 20 1.6 1.6 A 0.1
27 2,010 4,219 36.5% 2.8% 4.2% A 48 0.4 3.5 0.3
28 1,343 3,168 33.1% 2.3% 4.1% A 35 0.2 0.3 A 0.0
29 1,476 3,028 47.5% 1.8% 7.4% A 15 4.0 2.4 1.6
30 4,888 7,921 37.9% 2.5% 7.2% A 35 17.7 4.9 12.9
31 9,741 24,443 34.1% 5.4% 3.4% A 707 A 522 41.7 A 93.8
32 2,427 7,060 6.0% 3.9% A 178 A 374 116.4 A 153.8
33 5517 13,623 41.9% 4.1% 4.3% A 259 A 88 18.6 A 27.4
34 1,735 3,035 49.8% 2.4% 7.0% A 24 0.2 0.6 A 0.4
35 1,498 3,003 40.1% 2.8% 6.9% A 23 A 16 1.1 A 2.7
36 776 1,652 44.6% 2.6% 5.8% A 17 0.4 0.2 0.2
37 806 2,000 38.8% 1.5% 9.4% Al 1.6 1.8 A 0.2
38 1,866 3,440 35.0% 1.5% 6.0% A2 3.3 1.1 2.2
39 3,097 5,173 38.8% 2.9% 6.2% A 50 0.4 2.2 A 138
40 1,426 2,991 33.8% 3.0% 5.9% A 37 3.7 1.8 1.9
41 1,097 1,628 30.9% 2.1% 4.2% A 4 A 13 0.0 A 13
42 805 1,587 36.3% 2.9% 6.8% A 14 A 38 0.0 A 38
43 714 1,497 31.8% 2.2% 5.3% A9 0.7 0.1 0.7
44 1,260 2,166 30.6% 1.6% 5.2% A5 1.6 0.0 1.6
45 5,346 10,470 46.4% 2.9% 5.2% A 136 8.8 9.4 A 0.7
46 632 1,406 47.7% 4.6% 3.2% A 37 A 25 1.0 A 35
47 1,666 2,721 30.3% 2.1% 4.6% A9 A 35 1.3 A 438
48 1,593 2,886 34.4% 2.1% 5.3% A 18 52 1.9 3.3
49 1,351 2,092 28.4% 1.2% 4.6% Al 0.1 0.1 0.0
50 709 1,284 25.7% 2.5% 4.1% A 8 0.9 0.3 0.6
51 822 1,623 23.3% 1.4% 5.9% A 3 1.0 0.2 0.9
52 932 1,533 20.1% 5.4% 4.4% A 48 A 117 15 A 131

151,965 311,022 A 4324 25.7 400.4 A 369.8
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13 14 15 13 14 15
1 1.69% 1.70% 1.78% 2.62% 2.32% 2.17%
2 1.00% 1.99% 2.49% 2.36% 3.32% 3.20%
3 1.37% 1.85% 1.55% 1.96% 2.21% 1.71%
4 1.67% 1.72% 1.98% 2.43% 3.31% 3.40%
5 1.51% 2.08% 1.45% 3.07% 4.24% 2.12%
6 1.08% 1.38% 1.05% 1.39% 1.83% 1.42%
7 1.21% 1.25% 0.95% 2.33% 3.29% 2.40%
8 2.39% 1.92% 1.86% 3.02% 2.99% 2.52%
9 1.85% 1.90% 1.72% 3.12% 3.62% 3.14%
10 0.98% 1.17% 0.84% 2.28% 2.92% 2.04%
11 2.12% 2.48% 1.71% 2.99% 3.76% 3.17%
12 3.80% 4.02% 2.40% 3.77% 4.52% 3.34%
13 3.35% 3.64% 2.48% 5.18% 5.99% 3.95%
14 2.69% 3.03% 2.80% 3.58% 4.59% 4.01%
15 3.20% 3.61% 3.25% 4.01% 4.71% 3.96%
16 3.06% 3.31% 2.51% 3.58% 4.34% 3.48%
17 2.69% 2.52% 1.47% 3.45% 4.80% 3.17%
18 5.59% 5.54% 1.86% 3.60% 3.76% 4.18%
19 0.98% 1.21% 1.08% 2.19% 2.57% 2.22%
20 0.97% 1.02% 0.97% 1.87% 2.07% 2.23%
21 1.40% 1.54% 1.30% 2.31% 2.59% 2.26%
22 1.62% 2.05% 1.97% 3.24% 3.58% 3.37%
23 0.65% 0.58% 0.49% 2.54% 2.37% 2.22%
24 0.59% 0.95% 0.54% 3.33% 4.18% 2.20%
25 0.09% 0.46% 0.67% 3.10% 3.12% 3.12%
3
+ 3.22%
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13 14 15 13 14 15

26 1.57% 1.28% 1.37% 2.11% 2.37% 1.98%
27 1.38% 1.60% 1.54% 2.78% 2.89% 2.77%
28 0.82% 0.95% 0.82% 1.87% 2.35% 2.37%
29 1.43% 1.68% 1.37% 2.22% 2.94% 1.85%
30 5.12% 3.95% 1.27% 3.88% 3.69% 2.44%
31 3.53% 4.11% 4.15% 4.49% 5.67% 5.72%
32 14.84% 14.14% 8.02% 8.20% 6.74% 6.14%
33 2.64% 2.89% 3.16% 3.99% 4.36% 4.21%
34 1.50% 2.11% 1.77% 2.72% 3.50% 2.29%
35 2.26% 2.35% 1.65% 3.45% 3.38% 2.83%
36 1.60% 1.80% 1.89% 1.67% 2.07% 2.67%
37 1.40% 1.48% 1.40% 1.35% 1.73% 1.51%
38 1.89% 1.43% 1.22% 2.86% 2.27% 1.43%
39 2.38% 2.66% 1.87% 3.15% 3.94% 2.82%
40 1.67% 2.00% 2.36% 2.47% 2.68% 3.03%
41 1.26% 1.68% 1.40% 2.39% 2.91% 2.12%
42 0.86% 1.27% 1.44% 2.16% 3.30% 2.99%
43 1.57% 1.66% 1.28% 2.09% 2.15% 2.24%
44 0.50% 0.71% 0.89% 1.70% 1.44% 1.58%
45 1.99% 1.81% 2.01% 3.24% 3.14% 3.03%
46 3.02% 3.37% 3.53% 4.26% 3.80% 4.87%
47 1.70% 1.64% 1.32% 3.06% 2.78% 2.08%
48 1.70% 2.60% 2.36% 1.97% 2.79% 2.11%
49 0.62% 0.73% 0.32% 1.36% 1.36% 1.12%
50 1.65% 1.40% 1.70% 3.00% 2.32% 2.56%
51 0.95% 0.87% 0.93% 1.85% 2.27% 1.41%
52 4.13% 3.51% 4.62% 6.06% 6.10% 5.46%

2.36% 2.58% 2.26% 3.34% 3.80% 3.28%
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O 1,756 2,022 2,257 2,387 2427 2,361 2,383 2526
0] 7,719 7,876 8,003 8,104 8,093 8,161 8,251 8,467
O 2,828 3,367 3,759 4,130 4,232 4,202 4,229 4,290
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9 10 11 12 13 14 15 16
A 804 A 2,135 A 1,277 a 1,773 A 2,205 A 2,524 A 1,793 A 860
- - - A 123 A 129 A 125 A 213 A 460
- 252 A 817 A 2,609 A 3,463 A 3,399 a 2,318 A 1,240
A 804 A 1,883] A 2,093 a 4,504 A 5,796 A 6,048 A 4,324 A 2,560
182 3,298 3,365 5,988 1,698 4,038 972 3,648
3,924 7,223 8,747 10,009 5,754 3,713 592 1,680
7,477 7,477 7,477 7,477 7,477 7,473 7,468 6,739
40 50 50 300 400 100 200
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14 0.57% 0.57%
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4,313

2,075
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552 11 12 13 14 15 552 11 12 13 14 15 552 11 12 13 14 15
1 23 40 38 38 23 22 176 70 [ 169 | 172 | 171 | 169 | 199 210 | 207 | 210 | 194 ] 191
2 7 23 23 19 15 15 5 21 | 1220 | 122 | 121 | 121 12 144 | 144 | 140 [ 136 | 136
3 12 16 16 21 12 12 1 55 126 | 135 | 134 | 134 13 71 142 | 156 | 146 | 146
4 2 18 15 14 23 17 2 107 | 107 | 1207 | 108 | 108 4 125 | 122 | 1210 | 131 | 126
5 11 16 18 18 15 26 5 75 i 80 79 80 16 91 % %8 9 106
6 8 24 25 29 29 29 18 23 23 23 23 24 26 47 48 52 52 53
7 6 9 7 8 10 8 21 85 86 82 83 79 21 9% 93 90 93 87
8 12 21 19 18 17 16 4 157 | 163 | 163 | 163 | 160 16 178 | 182 | 181 | 180 [ 176
9 18 21 29 38 40 21 2 132 | 131 | 131 | 181 | 128 20 159 | 160 [ 169 | 171 [ 155
10 2 1 13 15 15 17 24 72 73 63 100 | 126 44 83 86 78 115 | 143
1 6 8 10 10 6 8 24 26 25 25 28 163 30 34 35 35 34 m
12 13 38 39 40 40 43 2 45 48 49 126 | 124 15 83 87 89 166 | 167
13 i 19 19 20 18 18 46 204 | 21 | 21 | 225 | 207 63 233 | 240 | 241 | 243 | 225
14 12 16 14 18 17 18 0 50 50 50 50 50 12 66 64 68 67 68
15 18 15 16 16 21 23 0 1 1 1 2 2 18 16 17 17 23 25
16 1 16 16 16 19 2l 1 16 16 16 19 21
17 9 12 2l 22 18 i 9 12 21 22 18 17
18 1 20 19 22 22 25 3 104 | 104 | 104 | 104 | 105 14 124 | 123 | 126 | 126 | 130
19 10 18 18 17 17 1 76 344 | 344 | 367 | 367 | 364 86 362 | 362 [ 384 | 384 [ 375
20 11 15 20 21 17 18 11 76 76 76 76 62 22 91 %6 a7 93 80
21 i 21 21 25 26 21 i 21 21 25 26 21
22 9 11 12 13 1 12 9 1 12 13 1 12
23 12 22 24 32 16 15 6 54 5 56 57 54 18 76 79 88 73 69
24 14 12 18 20 i 14 14 12 18 20 17 14
25 11 17 17 17 17 14 4 6 6 6 5 5 15 23 23 23 22 19
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S52 11 12 13 14 15 ]Sh? 11 12 13 14 15 |S52 11 12 13 14 15

26 2 32 3l 21 29 32 1 21 2 20 22 21 13 53 52 4 51 53
21 1 15 16 18 16 18 1 15 16 18 16 18
28 12 19 i 1 12 14 8 2 19 i 1 12 14
29 10 2 2 21 23 21 1 54 54 54 54 51 21 74 74 75 7 72
30 2 9 10 10 10 6 3 10 11 11 12 10 5 19 21 21 22 16
31 i A 29 28 30 3 i 31 29 28 30 3
32 i 20 21 20 21 23 17 20 2 20 2 23
3 7 30 25 2 36 38 90 48 | 122 | 123 | 113 | 123 97 178 | 147 | 150 | 149 | 161
34 6 15 16 16 16 1 0 21 21 26 26 26 6 42 43 42 42 43
35 9 1 1 1 20 22 3 5 6 6 6 6 12 22 23 23 26 28
36 4 17 i 22 19 17 0 95 102 82 78 82 4 112 | 119 | 104 | 97 99
37 8 29 24 24 24 24 12 5 6 6 6 6 20 34 30 30 30 30
38 18 16 16 18 i 16 1 65 66 68 69 67 19 81 82 86 86 83
39 14 18 20 22 20 23 79 121 | 120 | 117 | 106 | 111 93 139 [ 141 | 139 | 126 | 134
40 5 19 2l 40 40 38 59 9 85 66 65 66 b4 98 106 | 106 | 105 | 104
4 8 2 1 1 1 12 6 70 70 70 65 63 14 91 81 81 76 7
42 8 19 20 19 2 23 18 24 25 24 24 24 26 43 45 43 46 4
43 9 30 30 30 26 26 9 24 21 21 18 18 18 54 57 57 44 44
44 5 19 18 12 1 12 1 41 41 41 41 46 6 60 59 53 52 58
45 12 23 14 15 26 16 54 87 84 84 70 75 66 110 98 99 96 91
46 14 i i i i 18 22 28 30 32 3 32 36 45 4 49 50 50
4 13 i 14 16 15 15 21 21 2 2 26 24 34 44 4 43 4 39
48 5 10 9 9 7 7 7 109 1209 | 110 | 107 | 109 12 1719 118 | 119 | 114 | 116
49 1 3 3 3 3 3l 16 10 12 12 12 12 2 43 45 45 45 43
50 13 13 15 1 16 16 26 23 3l 32 3l 3l 39 36 46 49 4 4
51 12 17 19 19 13 13 7 10 10 10 10 10 19 21 29 29 23 23
52 7 13 13 14 13 14 7 1 i iy 12 i 14 30 30 31 25 31

499 939 | 918 [ 969 | 938 | 931 | 961 3088 | 3198 | 3188 [ 3245 | 3382 | 1460 4027 | 4116 | 4157 [ 4183 | 4313
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10 11} 12] 13] 14] 15| 16] 17| 18] 19] 20f 21 22| 23] 24] 25|25
1 21 1 41 2 117 1 1 1
2 15 0 2 5 6 1
3 12 0 1 2 1 41 4
4 16 1 2 181511 1
5 24 2 4 10 ] 2 1 7 2
6 6 23 6 23
7 5 3 1 111 1 1 3
8 16 0 5 7] 2 2
9 27 0 1 218 10 2 1 21]2
10 17 0 1141 1131214102
1 7 1 1 2 3 1 1
12 41 2 2 1 4161611813 2 2
13 18 0 1 3161 2 112 112
14 9 9 2 2 1 2 1 9
15 22 1 1 2 1112 1111614 3 1 1
16 21 0 1 3 4 1 6 | 4] 2
17 17 0 1 1 112 (8 2 11
18 25 0 3|1 1] 411167109 1
19 10 1 3 6 1 1
20 18 0 1 215

() 47
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15] 16 24
0 9 10
0 3 2
0 2 1
0 4
1 1 6
1 7 13 7
1 6 3 1 1
0 6
1 2 4 1
0 2 1 1 1
2 7 1 1 5
2 7 3 1 7
0 141 5
1 8 7 1
0 2 8
0 16
0 1 2 2
0 1 4
0 2 8 4 1 1
1 1 5 2 4
0 4 1 3
0 1 1 4 3
0 1 4 15
0 1 1 1
0 3 1
0 8 2 1
0 1 2 4
0 1 3 1
0 5 5 1 1
1 5 1 2
0 1 2
0 1 1
55 73 59 42 22




35



1.6%
175,155

1.4%

1.5%

1.7%
14,985

0.40 1.15%

0.8%

0.9%

0.80 1.35%

92

278

2,230

512

48,931

66,893

36



8,000

7,000 |

6,000 |

5,000 f

4,000 [

3,000 ¢

2,000 |

1,000 |

%

+
o © > VRS © o % o 3 ‘
Ny Ny N N NIROSS NSRS

30,000

25,000

20,000

15,000

10,000

5,000

37



CLO/CBO

18
16

14

12

10

ABCP

CLO/CBO

38




52 16 102 7 6.5
17 1 359
153 115
359 153 43 115 218 11 32 11 6
42.6% 32.0% 3.1% 8.9% 3.1% 1.7%
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13 14 15 16
13,960 | 27,203 | 35,223 | 42,444
1,243 | 2,215 | 2,777 | 3,254
1,105 | 2,023 | 2,562 | 2,977
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90%
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0
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[
50%
O
O
40%
=
30% [ =
20%
10% [
0 I
O/O 6 7 8 9 10 11 12 13 14 15
1.27% 1.19% 0.69% 0.92% 1.28% 1.05% 0.92% 0.87% 0.96% 0.88%
1.78% 1.87% 2.04% 2.34% 3.00% 2.73% 2.64% 2.59% 2.58% 2.77%
15.47% 16.70% 17.60% 20.22% 26.36% 23.32% 24.84% 24.18% 25.82% 27.10%
12.87% 13.37% 13.52% 14.19% 14.05% 14.58% 14.95% 15.31% 15.99% 16.21%
0.01% 0.01% 0.00% 0.00% 0.09% 0.19% 0.11% 0.06% 0.02% 0.01%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01% 0.00%
30.47% 30.91% 32.38% 33.64% 31.80% 32.64% 34.71% 36.06% 36.90% 38.83%
38.12% 35.96% 33.76% 28.69% 23.42% 25.50% 21.83% 20.92% 17.73% 14.21%
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1.59% 1.43% 1.16% 1.08% 1.36% 1.35% 1.39% 1.37% 1.46% 1.36%
1.75% 1.79% 1.91% 2.10% 2.61% 2.73% 2.71% 2.67% 2.54% 2.62%
15.74% 16.28% 17.05% 18.55% 23.56% 24.22% 24.47% 24.93% 25.51% 26.33%
11.81% 12.16% 12.35% 12.73% 13.21% 13.29% 13.00% 13.26% 13.43% 14.04%
0.01% 0.01% 0.01% 0.00% 0.09% 0.11% 0.11% 0.08% 0.05% 0.03%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01% 0.01%
29.49% 29.73% 30.45% 31.19% 31.08% 31.23% 32.67% 33.32% 34.42% 36.12%
39.61% 38.59% 37.08% 34.33% 28.10% 27.08% 25.65% 24.37% 22.60% 19.51%
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2.23% 2.21% 2.24% 1.98% 2.09% 3.02% 3.55% 3.55% 3.21% 2.98%
16.79% 16.81% 18.92% 18.37% 18.24% 23.80% 28.72% 27.32% 27.06% 27.50%
12.43% 13.01% 13.72% 13.14% 12.60% 13.34% 12.12% 12.16% 11.76% 12.24%
0.01% 0.00% 0.03% 0.01% 0.25% 0.07% 0.06% 0.04% 0.10% 0.04%
0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
19.92% 21.80% 21.79% 21.65% 22.06% 22.65% 25.29% 26.79% 27.40% 27.28%
47.96% 45.31% 42.15% 43.86% 43.64% 34.89% 28.48% 27.47% 27.44% 26.76%
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—— 171 172 1.63 210 289 2.39 2.78 353 4.27 417
—— 0.97 110 1.06 119 1.40 136 1.98 2.60 297 248
151 159 164 1.80 1.88 1.89 250 2.96 3.30 290
—— 152 154 164 175 1.66 1.85 3.02 351 3.89 3.39
—*— 183 190 1.83 171 183 2.30 3.60 5.08 5.69 4.70
—— 144 149 1.46 171 2.06 188 257 3.17 3.65 3.22
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