2008 3 2008 9 2009 3
32,768 (_ 10.5 ) 16,909 (2.9 ) 33,134 (1.1 )
9,548 (_ 27.3 ) 4,226 (9.6 ) 9,605 (0.6 )
637,368 (3.8 )| 625,337 (3.7 )| 613,090 (3.8 )
111,075 (0.9 ) 110,291 (1.0 ) 110,358 (0.6 )
635,739 (9.9 )| 316,237 (4.3 )| 596,626 (6.2 )
532,087 (7.7 )| 264,724 (2.5 )| 508,638 (4.4 )
102,178 ( 19.9 ) 50,815 ( 12.6 ) 86,433 (_ 15.4 )
1,474,153 (_ 30.7 ) 778,691 (7.5 )| 2,013,176 ( 36.6 )
17,182,229 (2.6 )[17,069,809 (1.7 )[17,355,260 (1.0 )
1,348,619 ( 10.3 )| 597,977 (_ 13.8 )| 1,245,535 (7.6 )
) 7.64 (0.9 ) 3.48 (0.4 ) 7.25 (0.3 )
2008 3 2008 9 2009 3
6,185,591 (5.6 )| 5,968,672 (8.9 ) 5,771,192 (6.7 )
659,726 ( 21.0 )| 467,605 ( 47.7 )| 330,425 ( 49.9 )
® 10.7 (2.1 ) 7.8 (5.9 ) 5.7 (5.0 )
» 1,000.6 (99.8 ) 881.5 ((272.4 ) 866.4 (134.2 )
2008 3 2009 3 2010 3
53,063 (1.7 ) 45,013 ( 15.2 ) 50,000
2008 3 2009 3 2010 3
17,602 (7,035 ) 20,245 (2,642 ) 17,000
2008 3 2009 3 2010 3
® 2.40 2.32 2.3
) 2.56 0.14 2.1
) 2.72 2.70 2.7




2008 3 2008 9 2009 3
5,550,033 ( 115,528 )| 5,441,990 ( 172,350 )] 5,335,006 ( 215,027 )
5,549,507 ( 115,455 )| 5,441,491 ( 172,258 )| 5,334,561 ( 214,946 )
525 ( 73 ) 498 ( 91 ) 445 ( 80 )
63,296 (20,733 ) 63,451 (10,492 ) 10,000 ( 53,29 )
101,982 ( 16,432 ) 101,607 (16,889 ) 76,884 (25,097 )
36,499 (. 9,038 ) 36,179 ( 534 ) 36,220 ( 2719 )
57,500 (17,500 ) 57,500 (17,500 ) 32,530 (24,970 )
12 ( 2 ) 12 ( 0 ) 12 ¢ )
7,969 (7,969 ) 7,915 ( 7% ) 8,121 ( 152 )
( ) ( ) ( )
( ) ( ) ( )
40,000 ( ) 40,000 ( ) 40,000 ( )
2008 3 2008 9 2009 3
266,689 ( 232,973 ) 76,502 ( 471,402 ) 24,115 ( 242,574 )
210,571 ( 215,127 ) 93,174 ( 355,461 ) 8,677 ( 201,893 )
63,164 ( 54,927 ) 37,854 (. 25,968 ) 38,474 ( 24,689 )
725 (53,081 ) 45,076 ( 127,496 ) 23,269 (23,995 )
35,807 (. 24,157 ) 36,053 (23,127 ) 22,334 (13,473 )
2008 3 2008 9 2009 3
2008 2009
143,269
9,493
61,056
26,858
229
2008
2009 3
2009 3
7,800
740
1.5
99
10
98.23
2010 3
2010 3
660,000
600,000
17,680,000




30,000

72,104
281.575
2008 3 2008 9 2009 3
7.610( 6.1 ) 7.732( 1.0 ) 8.226( 8.0 )
2.927( 7.0 ) 3.100 (4.7 ) 3.02( 3.6 )
2008 3 2009 3 2002 10 2009 3
( ) ( ) ( )
( ) ( ) ( )
55 ( Y 1.514 (2.652.7 ) 1,569 ( )
86 ( Y 3.603 (4.089.5 ) 3,689 ( )

2008




©2008

2007 10 2008 3 2008 10 2009 3
16,339 16,224 0.7
4,875 5,379 10.3
305,417 280,388 8.2
260,544 243,913 6.4
44,061 35,618 19.2
750,115 1,234,485 64.6
655,083 647,558 1.1
3.71 3.77 (0.06
(@)
“ 7z 20 10
20 10
19 5
19 5
19 5
20 9
20
20 9
19 6
19 6
20 12
19 10
20 12
19 4
19 10
19 4
19 8 19 10
19 10
19 10
19 10
19 10
19 8
21 1
19 12 21

19 5




2009

20083
3,249 3,048 12 61

3,249 3,048 12 61

SPE . . . .
CDO( 86 93 4 1
ATT-A . . . .

CMBS 81 125 0 1
RMBS 2,097 1,951 6 40
709 670 . 9

275 208 0 8




