A) 4,800 900 550 2,800 750 450
B) 5,200 610 380 3,200 430 320
(B-A) 400 290 170 400 320 130
8% 32% 31% 14% 43% 29%
3877 991 639 2,672 859 554
A) 9,800 1,850 1,200 5,800 1,550 1,000
(B) 10,600 1,500 900 6,500 1,200 800
(B-A) 800 350 300 700 350 200
8% 19% 25% 12% 23% 20%
8,533 1,701 1,038 5,584 1,345 818

(A) 90 90 18.0 25.1

(B) 85 85 17.0 315

(B-A) 05 05 1.0 6.4

6% 6% 6%
85 85 17.0 274
1
17 32 2 1 1 8 50




300

90 250 350
850 810

\ (A) B (B-A) (A) G (B-A)
1,050 1,030 20 2,200 2,150 50
900 610 290 1,850 1,500 350
550 380 170 1,200 900 300
\ (A) (B) (B-A) (A) B (B-A)
850 810 40 1,800 1,750 50
100 350 250 250 500 250
750 430 320 1,550 1,200 350
0 90 90 100 100 0
450 320 130 1,000 800 200

19 3 19 9

1.0% 0.8%
1,176 1,000
120,839 122,000
7,339 7,500

19 3 19 9
4957 3,650
5,065 4,200
35 50
195 600




19 9
7 7
6,100 5,692 2,510 3,570 220 31
RMBS 2,260 2,340 120 2,130 50
CMBS 320 343 320 10
CLO 2,190 1517 1,620 570 40
Cards 750 822 610 140 20
570 670 160 410 100 12
3,210 3,125 140 1,250 50 4
60 58
60 10
50
STB Omega Investment Ltd. 75%
80 30
7
3,860 4,790 2,350 840
1,020 949 980 20
CLO CLO




