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MMND NIHDNA MYY3N MNPOYN HY MM ANN

YN MBOWYND XMPI NN MLOIT NYIAP TNXY 1T NN OWHD 011N DPRPI OITINN
MMNN IND MWD DXAMYNN DNIMINND DD1IN DINT DNNN INX VYD XNNDN NMPNND
MMONX NPYNI NN DIDVN ,NMY DXITT PN NN NPOY NNIAY INNIY NN .OININRD
19INA .PVAVYNT NNNN DDA DY KDY NHOWYNN DY NPDIYIN MNNN DD DY ¥ap N 1»N
NPNN NYIAP TNND ORN WIAPO XTD NPOY DV 1DI55N MNNN DY DOND> NPINN ,ImT
DY NPANN DY INYOND DPRPID DITINNY XDNM .NMPNXD NNOND NIND ¥ OMPIan
NPOY AVNNY NN NMDN NPOY OXN NORYA 12)0 MINTN-X DY NIPN 951 0>XPI1an

DION

MPYY YNRYHN D02 MOVYN DY NNDND Y2ANN DINIIVNON DN 12V MIAN NI 27700 NN
(stratified risk positions or tranches) 13270 7217 X NPXITI DY NIV MY NV MNAD SV
SV NIXIN MOONI OMON DWOPYNRD DIMOUNN IXIUN N0 DY NV NNIT MOpYNn
NN NIY MY HY MIAONNNN DOYIND OMOVNY TN ,NPPNIDN DIDIN MBdYN
205N MWNN

792 D27 NNTI/I7I2 1IN YPYWINN DT ,MPN DIMANNIN OITI1INN/D»NIOWN DN
DN DMMDYND YINY D) DYTOIN NIDY DD (junior tranches) DXNINI MPN >TIIIWY
N SY MAN3A (subordination) MNTIY TV ,NNY .INY (senior tranches) D131 D>
2207 VYV IN PP NYA ONIAPND MDA MOTY DY PNY NN ,INTI/O2

MOPYNN NP0 YT IN NP DY NINY MDY XN MINAD 510N NN NI 20UID NN
TND 92YIN D02 MAOYN HY NDNND DY INIUN N0 TWUND PRIYN DD DY N nIT
credit 11)2) DMMINN MNXIYN MITNI IN NMIIYI YINYW MYSNNA IPIND IN INIVNI PYIOY
NI DwnwNn (credit default swaps 100) ©IDNN KXY ONIWYN M2 N [ (linked notes
NON DOWPYNRN DINVUN PIRY MINIXIVIAN NIDN ,TI0 ONNN .DNRNDN HY INIYRD 12D
PN DXDIN VNN MNYVON MOYYNN SVLID MPNI .DDIN NPNRND DY NININ MONI

LDV ONPIAN TIRND JINNDND MPNN)

.(securitization exposures) 7MMN MOXYH” NNYN 11D NN MNXPOYY INPIA TIRN MPYN
asset-backed ) DY02) NN Y D MXPOY AN P2 01030 NMIVY MPX MDOYN
credit ) NIWNX PIvVN (mortgage-backed securities) MNMOWN-Y2NND YY) (securities
TN ,NIYIVNI NPIMA PNN MRPOY | (liquidity facilities) M%) »PWIN (enhancement
PPN ONPIA 9P IRMNY 199 PYDa ININNI (tranched cover) 11O >TA1NY MO PNIUN
cash ) PN MMINLA SY MNIVYN D (reserve accounts) 12T MNAYN .203 790N
DY9910N NPNY DN D) DIA1N DN ONPIAN TINNM MY D2 ©MIWIN (collateral accounts

MIPNX MIYND

N

.538

.539

.540

.541
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MRNDD TIWNN NIDN N2 MMN NN NN (resecuritization exposure) WTND NN 19°¥N .541(i)

MIPX NYN NNYYI XN DIDIN MDYNND NNNR NN ,1NDD YT1D POINN DI0AN MOWUN
TN NN NWN RO INY IN DNX YTHN NMIPNX NOYND NWN ,qON2

,INNON OONAN DXV NN L,INON PR L0000 DMYY NIRY INRNA D0IN IPYIN
SY 1IN MMN L, MINMOWN 22NN DD 2NN TIY MM | (commitments) NIMANNN
912> ©DIAN VNN .(private equity investments) NPVID NN MYPYN ,NMN ,DITINN

NP OIN DNNX NVN 91930

0555 9N MITN

(originating bank) O INDIZ3 TINS

TAW NN DN ,NHNDN NMPN NPOYI DI 2WN ORPIL TINN L)NIPD DDIN NN MIVNID

: DYNIN DXNINNN THNA

IN G NNPNI MDDV DI MDVYN PPY IN DY 19INT DIV ONPIAN TN N

MINDN ) OV (conduit) NIAYN PYNNNX DV (sponsor) YNNI WNYN INPIAN TINRNN A
nYOIY NMYT 70N SV N L(ABCP - Asset-Backed Commercial Paper) ©2) nann
AUN? 95 TITAORPIA TIND NOND NMMIOIN DY IWPNA SYOOY T Y NIVIND MOWUN
MM NN, TIDND NN IN DN ,MINNA IN DY NI OX 01D, 799 ,)910105
INIUNOIPIVN IR M PADN IN PIva Ty

(Asset-Backed Commercial-Paper Programme) 023 7129 39001 9233 S¥ 519399
NV NMPN DY MINDH N IPdYa NP> (ABCP) ©2) N2nN dINDN ) YW NNON
YT 5y DPINND ,MINK MPYNI IN ,DP0932 NN IUN ,MIND IN NNX MY YW 1PNPN
bankruptcy remote special ) D)7 NV SV NIPNA PAYNNN NPNNNRN ,NTNPH NIVND MY

.(purpose entity

(clean-up call) 7729 V39 51989IN

MR MOOWN NN WIDTD DI INRPIAN TIRND NIVANNDT MINNIN N NPIN WO NHISNN
¥ NIPN2 YT NIPNXND MDYN IN DIDIN MOYN DIV 7)Y (DXDI)-X21N TIY MM ,)ND)
LN NN MOOYN NN DY NIDN DYDY T DY DO 7172 YN H2TH ONNDN MPON
NIPNI .NYIAPIV PRI NN NN DTV IPIMNNY TIY MM NN IN NRNDN NN IUND
NN NN S0ANN PYD DY NN WND NDID NPINN WIIN NPINN ,MVVID NPOY SV
INIUNRD
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(credit enhancement) INYTUN 210
NN NOOWUN INNY DY ‘JJPD N P2TNND ORPID TIND IV OVIN ATON KIND INIYX PIVN
.NPOY2 ©O2MNMYNN DINN DYTTNY NODN NN DY NHNON NI 29010 ,MNN1

(credit enhancing interest-only strip) 7353 113995 INTUN PIPIN VN9
MPNN DY NN INMN (1) TWUNR ONNND D) NN A/0) 7292 Y ORIYNR PN NYIND

.(subordinated) NNTI NN (2) -Y NPTNY (margin income) NN MOIDND WP DINNN

(early amortisation) 0770 W99

95 (paid out) YIPND DOWPWND NIVANND DNOYINY ,DONIN DO1N DTPID )V YYD

DTPIN NYP PYD 1270 DD NN MITVNY IPINIY TIVN NN YAPIY YNIPNN TN

.(non-controlled) VYW XY W (controlled) VOV AWNND 915>

: DININ OXNIND DD NN DPPD 20N VLIV DTPIN NYI PYD

NPADN NN PTAY NOVIAND YT NNIN MDPII/NN NIDN NPNY NN ORPIAN TINNY N
LDTPI PYII OV NIPNRD DIPNT MNP DY

NMN NO»P (amortisation period) YN NAPN MY ,NPOYN NMPN TN YIH .2
NOINN ,(recoveries) MIAYN DXTOIN ,NINNIN ,)IP ,112») DV (pro rata) MON NN
receivables) D2A»NN MIN2 OWPWYNM OXPIAN TOINNN OV OOMN OPON DY
TN 52 5 IN>NNY 1) (outstanding

SV 5¥51 NI9N X NN NPADN NN IWR DY NOPN MIAPD 29N OIRPIAN TIRNN )
191, 0TPIAN PYION NAPN NIPNNA NYIN NIV NN NINND 90% MNSD

9 YY Y 1P IWIPHT IMNY ITNNN AXPN ANV PN TP XY DMYWNN NN AP T
209 73 1PIVIPA NYAPIV NMPNN

GPYOI KNV VOV DTPID NYPI PYD NAY DINXIND X OPPN INRY DTPI IV PYD
LDV KD DTN NYI

(excess spread) 97 N9

MOAPNN WX ,MINK MDIDN NI MDIDN YW IV NPD L5990 TIT2,7TNIN 9Ty NNIN
NNOWNY N2> N5 (552 PYDA NITHN IR - SPE) NTN1NI NIVNY MY IN NNNIN MY
MR (charges-off) O MIN DY MP NN, MY MY | (certificate interest) DYPYWND
.SPE -9 X (senior trust) 7752 yaNY MINNX

@mplicit support) 7200 79200
YW TPTIND MANNNY 92yN0 ,MPND NOMIN PI0N INPIA TIND IUND NINN IMND NDHNN
JUNRIN NYIAPIV
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.550
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(special purpose entity-SPE) 517019 790095 5?2

M2 MW ,MNAD NIVND NNPIN IYXR NINK MY N NNNNI 112N XN SPE
112°01 SPE -1 NN 77125 Tyn NYYW Man ,SPE -1 YW N0HNN Nnwdn 7NN MYITIN NOND
financial ) ©»D9 0’55 Y55 7772 MYWHWN SPEs .MYOWNN 19110 DY IN DN DY INIUND
N YINND NINN L,NNIT MY IN NNNNXID MDD MDYN OMYNNINL IWN (vehicles
NNRIN Y PANNIV 1IN MY DNININNN DIINN DIDIID

1990 N3N N997Y NPLIYON MYIIT
JPVITIVON NV NNIRD MNPY ONT MOLNIIN NPIYINT MYIITN

D201 OIMIING DPIIVON M7
DN 27,2702 DWOPIWNN DYDIIN NWINI INNIKY MDYN 51035 ROW D137 DI IRPID TN
PYTY NON DXNIN DNMPN TYUN DPNRPIA DITIRD .0MIMPNN PNY DOVNIMNN DIXIND DD
.(retained) ©IMY ONY MMNXD MDYN DD THID XMIPD NN P2INND DXAMN
LDMYILY DYTTND 92N INIRY MDYND NWPN (significant) YMYNYN INIYN 1D N
JIANY MOYNL NPY NV IN PDOLPAN NVIYY MIYN PN (transferor) Paynn .2
MYNNNI N DXDI) DY NN MYNAND DY) PAHNNN DPVAVYN 1T OY0IIN
2YNN SV YT HWOND 92YN NIRNND) MMYNNVY T ,((subparticipation) MIWN-MANNYN
MY 1IN YR DININY NN .DYDI) DI IN DX NVOWI P1P HY NIPNA D) PYIN
STRDIN YLV XY DY NYT NN
: NI ON YNV ORIYND 12X MYNI DDVPIN NIV 1IWNY 2D 2WN) PIYNIN
NN WHND YO AMNY MOOWNN NN (transferee) 72y3nNN NN v Dnon (1
IN ;3D MALVIN
ANNY MOYNN DY NPDN IR VSN NMIYO N1 (2
NVWY NN NN KD MPOWND (servicing rights) MPWN NMDT DY PayHNn NPHY
.MYVUNI NPY
X DXWIIN DOWPYND ,TI9D .IAYNN DY NMIANNN OPX PNV TN MM )
.DY0210 MOWN DY MRNN 2995 PN TN (have claims) NMMIT ¥ TN MM
v SPE -n N2y TIvn M1 owpwndy (SPE) nTnyn N1vnd myd XN Jawn T
19230 X9D DOHNNY IN DTIYYI MN
557 9P¥01 WIAPIY DIXIND NN DMPY NN (clean-up calls) MPIN WO NPXNIN .1
SR DY KD IPN MPND )
YNINNNY T ,07020 MOYN NN XNV J9INT NNIYD DI INPIAN TIRNNIN DOWNT (1
NN MY HVIN I2TH DX VYNY ANV DNNN DY IRIURD MDN DY DOpIwnn
.(unaffiliated) ©™MVYP XD ©MON NDA OOYWOV DITTND IV NN ,0°05)

.9
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YTY DY PINMY NYNIN TOINN NN DY MOTHIN ,NYNN NPOYNY INKRD ,DIVINND
IN ;YT DY POIDNN INIYND PIVN DY IN DN ORPIAN TIRND

DOWPYN D, 0D INPIAN TIRNN DPRY DITTED NNDIVNN INXIVNN DX DI THIN
SV INIUNT MINI NYIN DY NIPNA PRIVN OPIDN DXPADNT DOWIOY DITTN)
Rvilvialy RabV YAl

(2

(3

D200 OIMIINS IPIIVON V1T

M NPT ,NMNL M) CRM MiP»ova vindwn ,NPvu»D MPN NINPDY 2y

7,190 DO NN MIVNY 1PV 91D (underlying exposure) D>DIAN NPWN NTNY PRIUN

:19N2 ©XONINN OININD DINDMPNN DN

D2Y02 WYIAPIY MY TA Tnyd 027N (Credit Risk Mitigants) YNITWNRN 11270 Y1PNAN

(203 9901 PPN ORPIA DI RN T PI9) 210 - 109

NV O) PINY NI .D>PYI MNNVIAD 1IDP 146-) 145 D¥YD VY NMINNVLI P

.SPEs »y 7aywy v

D>PYHO D9y SPES -1 1719 XD DYNPIA OYTHONN 195 PyDa D TNHN DX PYI DAY

MIPKND DX NINON2

NYYN DY IRIYND NDPON (significant) YMyNWUN PON YN0 DN DPNPIA DITINN

.DMYOHY DYTIND DIDIN

DY992)10 YN DININ IN NMIND 1YY NY INIUN I1DD NIAYNY DIWNHWNIN DIPYINN

2)9N2 DNXIND DN NI ,NIANNY IRIYRD N0 997N NX

INIUND PNIPD NIAN NN IN ORIURD NND DR OMNN J9IND ODODNY DXYO
NID NIAVM) ONIYN NNN ,ONNNNY ,OPMYNRVN (triggers) NPMIND 290 ,NNNTY)
APY NNNN DPD NN DMIWANNN NIND IN INIYN YIPNX YNIND DX D) NYIAD NUI)
; (D020 MAOWN DY ONIYNRN MIPNI NYIN

NN T9YY YD DDIN MMYN NN NNWY DN INPIAN TIRNNND DOYNTN DIDYD
; NNNN DY NOOPIVNN NYXINND INIYNRD MIN

MONA NYIND NANNA OXRPIA TIRN DY IXIUND NNN MY DX OIP»NN DIPYD
;NN

MO, 0PN ORPIAN TINNN OPRY DITTND NNIWNN NXIVAN NN D THINN DIDYD
INIYNRN MDINI NYIND NANNA PRIYN IPIVN DIPADNN DOYHY DITTNY DWPWYN
O ; (reference) MON»NNN VNN DY

NYURIN TOINN NN DY MYTIN ,NONN NPOYNY INKD ,DMIVANNDT DIXDYD
AT OY POD GUN INIUN PITN DY MDTHN IN DN OINPIAN TINND MY NPIMNN

9921 ©NMNN YW NOINN NI NN NIYNNDN THDI Y09WN XYPHR NYT NN Y2pY NN

.D»VIAYIN VI NLY

557 Y02 1y2PIv ONINND DX 0»PY M»N (clean-up calls) MPIN WII NVNNIN

N

)

A

.555
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0020 NYOWN NTHY CRM MW DIV DY NYavwnn ,NPLLID NMIPX NINPOY YV NIpNna
.203 9901 PPN IRPIL 511 IRNNY 210 TY 109 DY 295 NHNVN

DNNNA Y2APIN NN NYAIT (maturity mismatch) )W795 MNPN2 NHNRNN N DY NIPN2
NYPAN TV LD NYPI YT DI0IN NVNRNIY MPYND TWUNRD 205 Ty 202 DYPYDY
MNNNN ON PVVID NIPNRY DNPNN PRNDD DY )W TN 2WN» NP1 Pinin
YT ONIUN I WNNWN ORPIT TIRN AUND OVUND [ ANINND MDD WD mMmpna
IUND .OMYOY DYTTED 191D NN IN N0 DI0I) NN DY INIYND ND0N PON aynd
Y7217 DY YDOPIRN )IYIVIN TVNY NN MYNWNN .OPNON NPOYN ,DOYPIN INIUND TN
.DY02N MMYN SY NN NNV NP MVY HLVIDN MPND NPOY

19INT )IWPAD MNPNA NNPNNN ONRA JOVY DN HLVID NIPN DINTPY DPRPIA DI TINND
NN 1,250% S¥ MW 55PYI 21N ,MIPOND NPVITIVON NV YHNWNN IXRPIA TINN : NN
,TI0 DRNNA .DYPYN THITA TN INITY IX INNTN PN TUN I DY 1INV NP D
95 May WP MMPNI NNIRNN OX PNIAYNA NP KD ,1,250% S¥ DOPY wIT) TWUND
DNNRNN NI DNIPLN NN DYMD 2PN ORPIAN TINNND ,NMPN MOWYN HY DINKND OMNON
205 Ty 202 DYV YAPIV )IVIAD MNPNI

(Clean-up calls) 19239 U39 IYOINI 519909 IO IV 9T

SV NP DVa NN NPINN YIATN XD NP WY NIMNNIN MOIDN MPON MXPOY MY

: DYNIAN OONIND DINNPNN DN ,IT MINNIN

NN RON ,MNNAIN (in form) ¥19H2 ,N2IN 7P KD NPINN WIIN NONNIN DY widnn (1
; DV ONPIAN TINNN DY INYT NPOvd

DYPINNIN IRIYN IPIVND DIXTOIN NNSPN YNNI YTD NN XY NPIND WIIN NONIN - (2
19) 5 ORIYN PIVN PADY YT IN, DT DY MPINNN NPXIIAY IN DWPYN MY

YNPNN OI0IN PXNN NN IN 10% 1IN TIWNRD P WIDNID NN NPIAN WIIN NONNIN - (3
10% 91 IWNRI PI,NPVLLID MPN NINPOY DY NIPNI )IN IPINNY TIVD NN N
.MONMNNN PPN DV OINPNRN TINN NN IN

PYDI XY DNIPIVMIPN DI NN NNMPN NPRY NPIN YWY NYNNIN MDD NIPN MXPOY
LDV ORPIAN TIRNN MY PN NIRSPN 1PN 557

, Q012 NN XD 1DOXD DDIN MBYNI DIV NN ,NPNNDN MPNX MNXPOY DY NIPNa
TNKY 562 PyOA ITNNY 29I (gain-on-sale) N30 NN 952 PONY DMNRPIA DITINRND DN
SN NN

TN PN PARINND 2PN NNN WO IUR ONPIZ DIRD ,NPVLLID NIPX MNXPOY DY NIPNa
INIUN NN DD NNM PR IDN MDOWUN IDINI INNINY MOYNN D10 XN

1OIND WYX (NPIN WO NMNNN MPNY) WY NMONNN NYYID MLV NIPNX NPDY DN
INPIAN TINNN ,NYINY INIYRD NNN NNXY NPOYN NN DNDN PINNI NPI0N YDVPON

.556
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.557

.558
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9901 PPN NP 9INP) NXIINY 205 Ty 202 DYDY 556 PYDY DRNNA NPOYA DALY I»N
.203

DNMNNY YW PORIYN PIVND DYDY NN D 772NN NP WO NYNNN DY vIind N Nyl OX
N ORPIAN TINNN MY NIPNOY (implicit support) NPMD NINN IND INNIND VININID
MPRD MXPOY NX DX TONN MPrAN Y9555 DXNNA DNVN

NN MIYYNA NV

NA MY IWUIN

NON D910 ,0NYY NMIMPRN MOVYN DD THND XMPP PN PAINND DXWIT) DPRPI DI TINN
,DX02)-52110 TIY MM NYPYN ,MPNX NPOYY IXIUN )1DPD 1PN NPADNND MWD
295 PRIVN PN N (liquidity facilities) 1521 »PWOIN NPIONY NNTY TA DY NPINN
INPIIN TINDNN MY NN IWINY NMPN MDOYND DNMNNY ¥ .DONIN DIYDI LNV
T DY NIV NIPN MPWUND

7InN971 7 1,250% S¥ 1220 Spwn

VNN ,1,250% SY NI PO WOPIVY OMIPS NNN INNDN IIYIY NMPNX MOWYN
1 729 1PNONY LYW DIFDN M152)3) (I/0) 7252 M>237Y OXIUN PIVN MYINI . PNOY NINDIVA
SV 120N YPYN NN DWMY 1M .1,250% SY MYwa ND0Y 10O (562 9yDa VNOND
PVIASIN NIPRN MDVN THD NNYYIY NIDINOD NWIN DI 1159 INKY 1,250%

MO NN MXPOYN YIAND NMN PN 51X D3 1 721910 NPNONY 02NN DMNRPIA DX TINN
gain-on-) N20N NNIN NINNN ,(Future margin income - FMI) 7798 1 7Ny NN NOION
NN NIVNY (gain-on-sale) "NINN NI AWM PN M I SMIP PND 1NN (sale

NN

Sva

(Amplicit support) 71290 712290

95 TN PN PAINNY ,MINAN D30 ,2N XN ,NIPIND 7IND NN PADN INPIL TINN TUND
WP KD DYNPII DXTIND 1D 1D INNX KD 1IN ,MIPNRD NPOYY MNYPN MOWUNN
TIANNN G0N 562 PYDA VTIND (gain-on-sale) NIIDN INWID NI XMPXaN 1N OO
SV NYAVNN (2)-) NTIN NINDNA NPRY NINN MY (X) TIO MIND N NNY TIVY RPIAN
NN Y R N

.559

S
>/
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i)
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.563
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(external credit assessments) 5129820 INTYUN IV IV IPIIVON SIW9T 2
NYNN 190 NPIYN ORIYN MDD WIDOYY MON»NN PNOY NYOWANN MY 565

(NN NNON DY NPLITIVON

NN (risk weighting) 11270 D79PW MAVND NPYWI AWNIN TPNNNORIYN NOWNY TN DY N
INPIAN TINRND WV INIUND 12D NOWN DIDD NIDHN NN GPYI) NIVNL NdaNY NN
, N 1P 92RO ONRIT ONPIA TIRN OX ,NINTD D DXWOIND DIMDYNN D51 AwNNN1
DMINNY ONYNN ONIYRND PO NN DX GPYI NIvN2 XoaND NN NN
ST D) I )IPN DY OONNPNN

NPYO (ECAD 1NN OXIYR NPT NN DY NPNY NION THINNON OXRIYUNX NOWN A
9901 PPN IRPIA DI NINRNNY 108-90 DXMYDY DNNNA DXPIAN HY NP MY NN
,DO0M) ,NPYI INIYN NIIWN ,91 PYDI THPWIOVN NTIPIY TN - XAN PINN VYD ,203
MDXY OMINT NPNY DXIAMN NPTN DDA OMIOIN DOVINONY NN ,NPNNITIND
YN IPINT DDNON NPNY N NPT ,MINK DYNI SDOPYD KY 1™IND Forna
D709 MM ,q9oNa .ECAI -n YV (transition matrix) Daynn N¥MVNA HHIN
DXPNT P NPT D02 NMNINA OMPWY DINPT NMIY)XYT D) 1D 0NN/ I
AT YT DINDNND KD NPOY DXANYNN DXTTND P DN DT )07 . NDND

NN NPNMN MOYA NPNY MaYN MPYI (ECALs) NPNPN OXIYNX NPT MNan - )
strong market ) PIV2 NTN NN MOIWN DY NPIN NYIAP .NOX MNPOY DY NOIYN2
JVATIN NPNMIND MR NNND MIVY [ (acceptance

(ECAIs) NYNNN OXIYN NPT MIIN DY OINIUN MOIYNA WHNYND 219N ORPI TINN T
YNNWNY 9127 IONX ORPID TIRD .MPNX NHOYN DY PN N0 NIY 1Py 19INT MPYO
ECAI 5v DX 9N X TAXR T2 N2y NN ECAT 1> 5y 110M9v IRIUYN MdIYNa
191 AUN NN 122N MK TIN2 (179 IX IWIT) OX PI) MINK NPT NIY NINN
MYNIN ECAL-N 1 5y 21w
1 AN IN MDY NPNN ONIYR NPT MIIN SNY HY DT WHNWND M) TWURD
- 96 DMYD NN OWMD ¥ NNV J9INI MPONX NDOYN NNIN KV ORIYND 11IPD IR MDIYN
.98

PYOA IO PWO 19y Y SPE -5 MY pmon (CRM) IRIWN 120D 7NN IWURD .10
VY NIPND (MOYND) NDOWUND MINNIY TPNNNN MNIYND NOIWNL Gpnwn 12T 195
NINON ,PNVYID NI9D N0 YNNI YT .NTINNN NITD DNPNHN NDPON DPWNa wnwvnd
Y 29Y5 19 X CRM -N A0 OX . NNN NYIT 21WN TNXY CRM -2 noon 175N
NNTN PR IDIND MDD MPORD MAOWND DNMNND ¥ 195 PYDA 1TIND

DN PPN NNRMNND TP NNDNA ,TOY 090 DY paon ECAI-N 0001 P1DN WX 1YW SRIWN NPT wNd
SV MINIUR NPT MIIND NNMNN MNIPY” 700N W (comply or explain) 7Nox IN YON” HY 19INY DNNNA
10SCO
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DYYN INIYN N0 1PN TN ,SPE -5 MM PAID KD INIUN 10 TN 1AV I8N )

N9OPYN2 DOV INPIAN TIRND L(ABS 7217 N0NTY) NN MDA NPNID NMPN NWN DY

— 109 ©>9y02a INXINNN CRM 712y ¥apiv 1902 WHNnvd 1910 INNRDY ,TNTI NPNIDIND

NI DN 7N DY ,203 190N PPN IRPIL DI INNNY 210

DN 1270 D0PY MV NN MXIUN NPT YNNWND OINYIIPNONDIA TINN (i) 3

YV (unfunded support) NINIIN XD NDHN HY PPN IPIND DY, 001N NPT
DAV MINDN ) ABCP WO OXRPIAN TINNND OX [, NONTY ORPIAN TINNN
Yo 9) ABCP 151N NMNY 1mmnn KXY 129N Papn NXin Tyl (00,2
-1 DY ONIURD NPT NYIAPA PPN NPNYN N NN ,ORIUN PIVN IN MDD
TN ONPIAN TIRND INT XD ORI ABCP-D on»md XN TINNN ,ABCP
MYMIN PYON TN ,5WND) PADN RINY MINKD NIPND MBVN THD NN 22INhnD
LORIUN PN INA

NYOIT .INDNY PENI MPINNIN MYN Sy D) DN (I)1565 Pyoa WINNN NdvN (i)
YITIN DPDDNN NNAN XD INDNY PXN2 MPINND DT NN MBYN P2 PN
DORPIIN PINA DI19OVN NN

581 PYDA MNND OXRNNA ,MANN MMYNL PINY DIRYI DORPI OXTIRN  (iii)
PINNY ABCP -1 100%-2 70NN MDN) PYIND PADNN IRPID TINN ,OvNd
199N 91NY 9157, 151N NNINa ABCP -nn 20% w5111 , ABCP 13510 n1yona
- )T DY DYPINNN OMINDN MM 20% + 100% NN M) PWON) 20% SV
MO PYIN PIDNN NP THND .(20% = IPANNY DMINDN MM 100%
v 1IRD MPOYNN dNv1a Hav>  ABCP -nn 20% v ,ABCP -nn 90% Noonn
- DPINN DMINDN MM 20% + 90% N2 MM PYWIN) 10% HW N9¥N 11’2
50% NDINN M1 PYIN PADNT MNPIL TINN .(10% = PN MINDN ) 100%
199N 171722 PN IPIND MDWNN YNva Y90 , ABCP -nn 20% woyn ,ABCP -nn
PPN MOWYNY YN0 12PD PH2 NN MYOIT P2 D) NI NPND IMIYY NN
D127 IRPIAN THINNNY MNINA OINPIAN PON2 MDYN PH2 PN MYOIT P INOND
A7 INYNDY NPVLIMNDIN MOOWNN X NNN NMIYIT NN AWNY

NN TIDIUNI TIINA P23 58 Y8

YN PARNNY POY NN ,NINPN RYNA NTIAYN NNDN WNNWND DO NP TIRNY 71D
NON DXYDI MMIAPN MVITTL TOIY ININY ORPIL TINN .565(iv) TY 565(ii) D¥9PYDI VNN
NN NOOWNN NN NN

SY NYPN MAN YY¥a ,(on an ongoing basis) GOVIV 19INA ,NPNY 21N ORPI TINN 593D
oY D) 19D L, NYRIND-INT NPRNHDD VY NMIPRD MBYNHD NNX DD DY NDOON MIMINND
DN MDOYN ININ DY DIDIN MDYN YNNI DY 12701 1MINND

2.1
.565(i)

565(ii)
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NMYI) LIV JIPIND ,DI0IN MAPYN MNNRND MINIA DY YN MWD MINNY 21N IRPIA TINN.565(iii)

DNX ;NOYNN N0 :DMOVMDT DNV DD ,DONIN DXVIAN NN DIV MY YN .ONRNNIN

; (prepayment) DTPII )Y MWW OV MWW ;0P 90 -1 60 ,30 DV 92 MRNDNN

INIUN PN ; (occupancy) NDIAN ;0NN ND ;(loans in foreclosure) Y0IWN 519°02 MNNON

Y)Y NVN ;YN (Loan-to-Value) LTV DY ;O RIUN MIN DY DINN DTTH IN YN

MR T2 DY P NRD YN POIN ORPI PIRD ,YTNND MPIN DY NIPNI OININN

Sy D) NION PONIUND MDNY P29 OV O (underlying securitization tranches) D»© 01N
NIPND TN HY DIDIN MDYN MNNND DY DIYINIIN DNNINRNDN

,MPN NPOY DV DMINN DMIMANNN DI DY NPdNYN MIAN 10 PNV 22N ORPID TIND .565(iv)

T0 :OWNY .NPOYY ORPIAN TINRNN DY MOYNN M DY SMINND 1I9IND WAV DMVYY

970D DMNMYPN DINONND OMINN (contractual waterfall) ©YMSWN NOIPY PHINN NMNTPN

;MY OSPIVN HOINIUN YN (waterfall-related triggers) ©MMDWNN NOAPY NPIDTPN

NPOYY NI YWD MM ; (market value triggers) PIW MWY DM NYPN DINN DN

PN IDUNS PUIDVY AV .3

nowmn - )

D010 MOVYN MDY ORIUN )DD7 MLITILVDN NYNI DOVNNYNN DPRPI DITINN 566
MIPRN NTIAY NN DY NMOLITIVON NYNIL WHNWND DXI1N INNINY

N0 opwLn (i)

NN D10 YV NYAON MY AVINKD MPN NPWN DY (RWA) NI0Y H5pwnn 030 D0 567
NN MOWYN 7Y . PNDY NMINDIVY ORNNA YIAPIY DORNND NDON HPYNI (OINNND NIWY)
MNIYND NN MNTPRNA (PD1NNN NIIY) NDOYNN NN 595N DPRPIAN DITINND DY ,NMIINND
-1 9995709 ¥, 7YMNTN NI NYN ON .DAPNNY MIINNN TIVN MY D10 NN HOPpWH N (CCF)
I8P NNVY NPT NVYY B+ HY NNV TIIR NPT OY NP MY .100% Sv Ny wa CCF
1,250% 5v 12°0 Ypwn .1,250% Sv N0 Ypwn vAT ,A-3/P-3 W A-2/P-2 ,A-1/P-1 2RV
.575-571 ©¥9>¥D2 NININNDI MDDIA NPINN LYY NNNTA PRY DYDY 0) WITI

95‘[1‘1N NNVY NPT MPINNVP

PININ MAIVUN
UM B+ BB+ BBB+ A+ AAA n99¥N
N Ty Ty Ty Ty INIYUN
N1 XYY BB- BBB- A~ AA- NN
1,250% -wpwnd [ -ovd 100% 50% 20% 120 Ypun
350% | 1,250%

/DN TNYN NDIWN NN NN IR ONIYID NATYN 1IN NI TAD2 NNXTH YIIND DN NININ NINDIVL DINVTN POD o5
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205 - 12 my MIPX - INIYN NP0 - NN MDD NN
VIO MR MIYVUN
NV B+ BB+ BBB+ A+ AAA NN
N Ty 1y 1y Ty INIUN
M99 XYY BB- BBB- A~ AA- NINYN
1,250% -WpYno | - oMY 225% 100% 40% 19°0 Ypwn
650% 1,250%
48P -NNVY 11907 NNV
MININ MAPYUN
09991 INY Ya A-3/P-3 A-2/P-2 A-1/P-1 INTYN NIIYN
N9 NI IN baki) N 2dal
1,250% 100% 50% 20% 19°0 Spwn
VIO MR MIYVUN
09911 INY 95 A-3/P-3 A-2/P-2 A-1/P-1 INIYN NI9vN
M99 XYY IN PINNN
1,250% 225% 100% 40% 19990 Ypwn

INIYURN )I1DPD PNPNNID MM dPYIND DN MY 1INVIY NPT NN RPN D19V

YT MONMINI DIDVN TIMA TN (revolving exposures) MYTNNND MOWN YW MNONIY

.557-559 ©’9°y01 VNN (clean-up call) NPIN

.568

PV IPTZ NP TN TO INWN S D22)173 1297710 D512 DP9 77

MOIYN PINY D1 , DM DIVNWNT DPRPID DITINND TN POV TS SWPWUN P9

MIPNX MOYN DY 120N NOPY TNND ,BB— 191 BB+ S¥ 17170 MDIapnn NN INIUN

.569

D21 2 VPV T2 TN INTHIT VN 1o0Y
95 NN 1,250% Sv MYwa HYHPYO D¥AMN [543 PYDI ONITHIND ,DYNY DMRPIA DITINN
-0 TN NPT MPYN ,IM0I) NYPYN TN NN NINNTH WX 1INV MPND MDOYN
.(BBB-

TINDTH IINY DN OWNI 2559771 519005 529°9N0

20PN, MNITN IPIRY MPON MPWN 1,250% HW YW1 HOpwH v 50 NINDILI VOO

; DI NN NIYD2N NYYNN

ABCP N391N N)H0N2 9N MV NPIOTIN IN NV TOIN NMXOTIHT MDD MWD

;574 PYDI MOLNANN MYITI MM

Jeligible liquidity facilities) DWW M) Y PYWON

(1)
(2)

(3)

3oN9 576 1Y 572 ©YYDA VNN HON

.570

(iii)

571
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TINDTO )NV I3 1117222 NN TUNIT 71900

INPIA TINRD ,TONTN NN VLD N TPNNDHN NPN NPOYA INPA NN NPYNN ON
M2ONON” NVOY DY DY Y 10N DPYN NX YIAPY INWI 1Y 29 IN 131D NVYNI PP INNY
DXVYITI XD DPRPIA DOXTOINN .NY 952 YT ©Y02N NN 21570W NN ,("look through") 7777
NP N3N NN NOWN DRN DWNP ON TYND YI0N N 112 NAYNN SN PNIVN1A NNPY

ST MOONDNIN NV DIV TNXY NMPONI

NOY0N HPWN NN NYIAPN NHNTH NPRY TNV NN NOOWNN ,7TIT MYONONIN NVIVA
9127 1N ONPIA TINN IWNRD .1PMPYS NPPOY 91952 ,0°0210 MDYN DY S5PIWNn yHnnNn
NN 1,250% S Mywa SOPYO NN L0020 MMYND DNMY Y 120N Yopwn NN MApd

NN MIPRY MNOON

572

573

ABCP 111222102 97 77200 7PX2119 IN 2V TO971 N17X1192Y M9°WN2 5192077

DYTINN DXPIDNY , NNNTH JPRY MPIN MOWYN DY 1250% WV DHYpY AT RO

: MINAN MYIT2 MTOIYN ,ABCP N1I0IN YW DI00N0 DINPI

NN ,1DY,INY NIV PO IN NIV TOON NNV NPN NN 1Y YN (N)
; WD TOONN NMXOTIAD PMYNYN INIYN NN NPADN NNYNIN TOIN

D)5 MOV NYPYN NPTY DIPY TIWNNORIUND N0 ()

NN P90N N YN RY MHNTH NPRY NMIPND NOWNI PPINNN ONPIN DIRND - ()
VNI TOINN DY

SPYN (2) 125 100% (1) 121 M2XN 1PN )NI0N HPWN ,DMPPNN 574 PYoDIY DININD TUND
(facility) 9 won1 >y NDIDNN XNIYID DTN DD NYHWND TIVHY INPI MAIN 120N

574

.575

(eligible liquidity facilities) D>1¥2 1221 >PYIPD NIV N0 - 2500

INIUN MDIYNL VINOWD DININN IWNRD) 578 PyDa DNITHND ,0>PYWI M) >PYWIND
INIYN TIY MV DIDDY DYPNY ND0N DPYN ,0MIMPNN DN 565 9P¥DI VNN NPNNN

TOIWHY 1NN MAXN NIPON DPYNd MY, (exposure's credit equivalent amount) NOWNN DY

.(facility) 1>w2101 > DY NN PNYID NTN DIDL NVND

DPIND YN 9wN NAY (CCE) INIWNG 779971 20 T20

DOVMVNN DNPIVIIPN Y9 ONXN MIAPY DX2MN DMNPIZ DYTHIND )10 DTN PN MIVNID
N (eligible liquidity facility) 77>w2 M>51) WIS AWM TPINRND XIN NMPNX NPVYN ,1oND
eligible servicer cash advance ) 7NY7PW 1M T Sy 1INNI MNTPN 1NNY PYI PYINTD
.100% 5¢ CCF 122> NyiIND IND MXPORD MPYN IRY 95 .(facility

576

iv)

577
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teligible liquidity facilities) D>V 2212 >PYIH

DN DXPYI MDA MPYINID NPIND YIN NMPNX MOYNI DOV DINYI DMXPIA DY TINN

: DYNAN DMINDIININ DININD DI PNN

215 110 PYONN NIV MDX0IN NN N2 DXNTT MY DX2A1N PYINN 1919010
TNPY PIADY DIDDY DWANND NPNY DXAMN PYINT NNDNI TIVNIY 1NNV OIOD
YT HY IPADY INIVUN YPIVN DI HYY ©0IN MPOWN SV (liquidation) WIDMMINN NIDNI
DYDIAN MYVN NN INIMY DNYID DYTOIN NDI? PYINNY MNOKR ,q0N1 .0191IN
GPNVNY 29) TPRTN NOWNNY TI7 NOANM J9INI N2 MY IN,NDOUNN YINI 29D
; (MOYNNN IN MPTO MDWUN YT HY

mMD2% NN YN (asset quality test) INIYN MINX NN 9D NPNY 21N PYINN
MOYNN DX ,90NMA .452-459 DY VTN (default) Dwoa INIWNR NIPD MPOWN
VINOYW MVYD 7P AWAR INN NPT OOYA TIY M) 10 1102 WITI MDPIN PYINY
;YN NY2ONION NYPYN NPT OHYL DNV TIY NI 19190 1D P PYONI

NN ,NNNTY) DIDOWIN IRIURD IPIVN DI IDNNY INRD NOUND N XD PYINN
19Y; MWD NN DMIWNY (programme-wide -N>IDNN NN NTTIAN NPOYN

IN WD DIDNY DRNNA IWINY DXDII ,NND) PWINNIN DINY MWH DY 1NN
SV YYD NMDYD DN INT) PTPY NOR (NRNDN DIDNY DXNNA NNMIY MNXNDN
N NTEND PN 7P KDY L,(ABCP 15112 ,1100T) 1125102 230 NN INYID Pr3nn
NT

(N)

Q)

b)

(1)

MY PWonY 50% S¢ CCEF ow»Y 519 YRPIAN TINNN ,DNMPNN DO¥D DININD IUND
XY PYINN DY ONYON NPT YINOYW NYUYI OX ,DDIN IOV NYPIN NNPND WP NID PO

.100% 5w CCF Dw»9 v ,7wonN YY NIY0N-9pwn Ny ap 78D

578

.579

(market disruption) W 1Y3977 SV 717907 777 D201 D> 12210 2P0

bva

.580

(Treatment of overlapping exposures) 111990 1119°vN32 5190

IN DM YPYIN DYND) DPRNND XIN OXPYIN DY DD 19010 PIDY 1D ORI THINN

NOYANY DMV (triggers) DOMNXIN NN DMV DXXIN NNN ONN TIVNAD MY PRIYN PIVN

,MINN DYDNA .DY0AN MOOVNY 99N MDD PODN XRPII TINRNY oM ,NYN D¥PYOIN

YNNY 191D TAN PYINN NDOUWNY NN NIND D1 NI THIND 7Y DNNMN DIPYOINN

TANN IMN 7Y IPNOY DXAOIN DXPYWIN YW NIPNI INN PYINK NN (P9N 19INI)

INPIAN TIANND NN DIPNRI .N99NN PH2 G0N PN MEPNY TIN WX OIRPIAN TINND ONPIL

DN OX °2) DX99INN DXPYWINN MY NDIINM MIXITIAN NIY ,TAD2 NN DY NN P23INNY WIT)

,DONY NN MNTPNRD DINGD DXANNN DIXPWINT TWNI .ORIUN IPIVN IN M1 Y PYIN

DN, DDIN 9N MAXN NIINN DTPN DY PWIND 99NN PINN NN DNYY 2N YNPIAN TINNN

.581
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72y PN PPINND 21N ORPIA TIND DI, 0N DMRPIZ DI TINRN 7Y IPD DX9N DYPYON
JdPYWONN HY Y1901 DIHDON

(eligible servicer cash advance facilities) T 1NN 7Y NN MNTPND DIPYWI DIPYIN

95 ©»pNN2 0% Sv CCF %ap> ;NN ¥ap) AUN MDY 1NN SW 101N MNTPN PYIN
: DYNAN DONINN

.DNIDNA DMIMPNN 578 PYDIY DONINN DY N
TP NYTIN XODYONIN XD 210227 1) Pwonn. .
LPYINRNN NNNIY MNTPN 12 XN MDY HAPD MDT YW MPYNINNY - )

DN DN’ NINN NYAN YD DN DO DN PYWINNN IDWNIV DIMNHDY OXIINN T
JNNNY NINYNNND YANN DIIIININ

NN Mawn’ (Credit Risk Mitigation) XN TUN 1220 15119772 51920

YTPNI .MIPNN NDOWYN DY IRIYN NP0 1PN PITNNN IRPID TINND ONPNN 1PN N9VN
,)INV2 NN .OMITRND DOVIIY VP MNNVIA PRIYN I ,NIMITY : DIHDID INIUN )10
NDY ,NMIPNT NHYNI ORIUND 11D NTID VIOYW NYUY) 12¥ PNVID ONMNN 0T IYPN1
.MINMNN NPOY HY DI02N MIDYNL INIYND )10 NTNID wHRvwnNn PNV

29N XIN,NINN NV IRIUN NN PADN , DN OINPIAN TINNN IWNY PIRPIA TIRD TUND
77 1NN ONPIT TIRN OX .MIPNI PPYN 70 199D ,NDIDNN N9OYNN Y NN NWIT 2wny
POTNN MNY NIN 1PN POV ONIUND MINT DNMNNT 29N KIN X NTH IIRYONIUN PIvNYD

ANTHIPRY OIRIURD PIVNL MDY

NNRNNY 146-145 ©>9°y0) CRM -5 nOPOITIVDN MWD DRNNA 123N NIIY 50N PYI PNV
.SPEs YTayww ))N1V22 512 1N .(203 1901 PPN IXPIA DN

.582

W)
.583

.584

PN
.585

INTUN 291I0) 2127

9901 PPN ORPIA DI IXNND 195 PYDA NPNHN NPIY 7Y IPAIDY IRIUN I NIIY
LDV DY MM NPNY NI XY SPEs .15 awn Y Mo 203

DY DYVNVNN DNINNDIPNN O1IYONT DININA DITNIIY INIYUN 1) IX NI IUND
NIVNI NXANY OX91D DYNPIA OXTINN ,203 990N PPN NI DI INNND 194 Ty 189
MIPN MY X2 PNNN NYOIT 2N NIRD INIYUN NINN

VN9ND NMVITIVON MWL CRM -5 DNNNA AWVINH MIAIY/NNN DDPY PHN MY PN YT
.201 Ty 196 ©9>y021

.586

.587

.588
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(maturity mismatch) )IW71°95 moNzn S iIINNT N

Ty 202 ©XOYO5 DONNNA YIAPN XMIPIAN PNNN NYAIT NPYIAD MNPNA NNNRNM X DY 2A8N2

,DY )Y TN 19010 MITITNNN MDVYNT TWUND .203 1901 PPN IRPIL DI INNNY 205

D20 ININNT PYIVN TYIND YIDY MUY v

(early amortization) DT )W 129 2990 13V i1 NY>IT

WPWYN DY NMDTINN PON IX I THD PN PIINNY WITY O ORPIA TIRN ,PND VNDY 19D

LONNINY MYOWND MONMNNN 1DWNI ROYW NON THID 1M 1HDVMIY MNP 1D 1N I0IDD)

:IUND

12Y; DTPIA Y PYD 5IND71 NN MI2NT MAWN 191 NI

SN N2 MWN IS (revolving nature) WTNNND YIN MDY 11 1190 MOWNN
PO DRNNA NNODINY NYIND 1952 DIINNN NN IXNNN DIDN NX NNIYY IRV
(DTIRND MNRNDN INNY NAPNNM IRIYN Y0702 DY21N RDNTY) INITURD

(N)
&)

LDTPIIN NV PYD NN DOYNN INND NO DX GPY NI NN NYIT

Y (revolving exposures) MYTNNN MAOWN N Y915 DXDIN NDNND DNAY MPN AN NIY

ININNDD) DTPII PYIHL SVIADIN TPV NX DWYMD N NP TIND ,2INP AT MDdYN
MYTNNN MWYN H9I19Y DIDIN NNND DY PON IMN 12D (605 TY 594 ©¥9¥D1 YD

: DONIN DXAXNI DTPIN PYV P32 PN MYIT IWNY DOWITI DPN DPNPII DO TIND

WX DDA MPVYN DN2 ,MPN DY (replenishment structure) »OIXNDNNN DNIAN”
Sv NN DYDY NN (early amortization) DTPIN PPN | (revolve) MYTNNN
s MYTN MDVN GIND INPIAN TINND

MMON 2N MPN ,DTPIN PYID 12537 MPPINN ,DXWTNNN DIDII DY NMIPN NINPOY
YNPIAN TIARND INN PN DIDIAN YPYWIN HY )N1DPONY NININX NXT) XD 101D 0X0) DV
(Oovn

DXNYN DMIMI DWOPYNM ,INY IX THN IRIUNX IP MIND INPI TINN DAY 01NN
UNINN DTPI PV DY MPRNY INRD D) DMNDN 7Y NPTNY MDWNT RON 19N
DY) YV DWNNAD DINVYP DPRY DIYIPN Y D7 HY9N DTPIIN YN PYD TWURD
0N IMNHPNI N OXPINT DPMNND DY 11D ,1DIN INPIAN TIRNN DY IN INNINY

(N)

Q)

b)

Q)]

.589

wi)
200
.590

591

.592

.593
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390 N IWIT

NN DY NPONON DID NNN NYOIT DD TO 0TI W DY D1909 NN INPIA TINND
MMYN X2 NYITIN R (1) : P DM INYN (NIPNY ,IMD) 12D PN NYOIITY NN9D
NINGD P RD MOOWNN DR NON NNMIY PN NYOIT (2) IN,1INDWIY MIPNX

any gain-) 177990 )NYYI NI HY DID0N NN NNNN NNIND DX2A»N DORPIA DY TINN 0N
DXPYDY ONNNA ,MPAN MXPOYN 0yaNn (I/O) 7152 MY PIvNN MYINI NX) (on-sale
.563 7y 561

() ;YPYNn MY (X)) DY ND99ND NYAPI YPYNN MDY NIY D OXPIA TIRNND NN NYOIT
PIND L, 002N NPVN NOD OIRNNN N0N Dpwn () ;(10ND VNOND) ooxnnN CCF -n
DPYWYNN DONXN - DTPIIN PYION NOA 0PN CCFs -N 19N ININNDY 29D . INNIN NI NOYNN
MOYNN NOY OXNNA D) OO¥2PI CCFs - .05WI XD IX VIWI NN MYSNNI XN DWPYNID
DN YWNY) (uncommitted) IV ONNP DIONNYNAP INIYN MNP 121D DRD : ININY
INIYN NP L(DYTINND DOWTNNND DXPWIN HWNY) DINK INIUN MNP IN ,ONIVN YDV

NTPI NYTIN XODYOININ XY 1DVAD IRV IRPIAN TIRND OX 7510320 11N AWN)

LS DT W9 WS CCFs nyrap
.548 9PyD2 NVNANN NITHNN NIMPNNI TYRD LI AWN) OTPID NV PYD

.594

o220
.595

wii)
.596

5035 12 NPNIWHP T9WN

52190 MPNI OPRIYN YDV DXIMN ,NNNTY) IVAD DNINMIN DPRNIYAP INXIYN MNP
TN GTIVD NNINN AR INYND DN DORPIT DITIRD VIV DTPII NV MIMINND
NN (trap) TIDDY WIATI INPIAN THINNN NAY NP DXVTIN DYDY y$ImNn (550 yoa
excess spread trapping - GTIVN NNINN NI NTIPI - 19N2) MPNRN NN ONIND ONNNA GTIY

.(point

IN TN NNIND NTIY NTIPI LTIV NN 7DD NYNT XY 1D NPDY DNAY DIPNI
LDTPIAN NYPIN PN NN NN GTIVD NNINN NN SN 4.5%

.597

.598
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NN - INIYNR NP0 - NN NIIOM DTN

N0 NTIPIA L(OWTIN DYDY DV YNINN) GTIVD NNIND NN DX POND OXRPIAN TIRNN DY .599
19202 VNN DXNNA DIIRNNN NIVNN MITPN NN MNPND >TD ,NPOYN DY GTIVN NN
:INAN
VIV DTPIN PP 23999NN)
025 NY (Uncommitted) Y1025 D59 INTYUN 1D
9vraY
(Committed)
0XUNIN 3-5 Y8110 4Ny NNHI1Y (CCF ) INIURD NN 01pn | INIUN NP
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