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2NN DY AN 127 DTN 2IN MK NPO 1272 HPNNNID ONONND
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(1T PYD NNND TN )TID WD
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2N NINNI) OWIAP OOPNNPN DIMIYNIL IN OTPIN NPT NWINVY YIPNNI (85%
(DPNMPN DMYYNI - MNWN NI IRVIN
7IVNI PIPY DPININ WO IWNR TIY M - (trading securities) »INonY 7y My )
TINNN WX T M ,(MIXP MNPNY DXPIMN DN 199 NIPN NNPNI DIDMD
PYO NI INND ONYN NN 135 TOIM NN NIT TIT NN ONYA DMK TITAY IN2 INPIAN
995 7972 NNV MOV NMP DY NIY MY D5 TIT2 NNLVIANY INDNY MY (20
-y WHOLESALE >nn 2 0'w19N0 ,ASK -1 BID »71N1n P2 DWI9N - INDHDN DN 92919
J19Y PNNA TN MNP OMMPY RETAIL
JPRY PINONY )0 DOPNN ROYW NN MYDIN KD INDNY TIY M PPNl

PND N9 WX 1IN MIPN - (available-for-sale securities) »n7n5 MmNt 230 MR T
ANDNY TIY NI IN NPT MPIMNI 1IN IR
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; NN NN DDV
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= Y PIVD
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5915 NN PYDA MINYN NN VDY V) DXTOIN DY 1IN NN X DXTOINN TOI 12081 INN
AINAN OPY (NNN9NN MDY 120810 INN

T9¥ 9993 MV N1 N26

0’2322 D©2IPNN MXNAYNT DYDY DXNNA NYIIN 1IN MV PHIDOIRIUN YTOIN DY NN NPT N
PYDI NNND INIYN YTOIN — D1DIN DYPWIN” — (ASC 326) INPINTIPA 326 XYM 27NINA
.29
555 DNNNA NYYIN INIUN YTOINHD MYAN JPRY 1IN MNDX DY TIY MDY DY N0 NN
MMN — MYPYN” — (ASC 320) MIPYTIPA 320 XYNA 27NN DXPI11 DYIPNRN MNNIYND
(debt securities) 2N
271982 DYP)22 DYDIPNN MXNAWNN YDDOD DNNNA YN NN DY TIY DT DY N9 110
(equity securities) N0 — NMYPYN” — (ASC 321) MNP TIPA 321 XwN2
oV NYAUNN NN GPYN NNNMNND MOYN ,PIN MY NTNHA TN VD NPD IND NINPN ON
M7 DMV DTN DXPYIN — K POND DXNNA IDIWIY NMNIIRNDN ININ’ DY MNNNNN
LN NN NV )P0 OOPNN ROV NN DD [ DPNPIOITIPY 321-10-35-3-4 DYDY DRNNA
NIYNI NIANY THINMDON NIIWN YN ONPID TIND ,MPT TYN 952,100 NV 290 MITTN) PRY
NON N NIV 19D ON .DYPYNN DY TIY DT NON DOXN TIYND YT TIY NPPY ONVPITIN
TNSY NN NYPYNN DY INNN NV NX TIY IRPIA TIRN NN NYPYNN DV TV NP
YI9NN DIDDA TOA M NITA TIY NI I ORPIL TIRD .TIVN NN TOINN DIID NP
.D>1902 DYDY NYPYNN DV NN MNVN P
SMNXY NITN NINDN K18 PYDA YAPIV INNIYNN DIV DN DPN TIY MIMI ¥ 9NN

2PN2 VNI NN N ONPIL TINN .2
DY NMINYNDI WYX NI100 MPNT IND IMIPNI MYPYNN 93 220 DININ DXV M%) 1NY .1
: YN DIVY TON NN MPTN
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AUNMIN DIVY DXTOAN DY TIVN MM DV NN NV TO (N
oy N2 NNNNT MDYNI/MOYN 1Y DIIDN INIVI) WNIN DIVY DXTOINN DV KON D1DYN (2
Mnnomvn
DILY TOAN NPNNAL PN MYPYN P2 NTION TN DY 1.2 10P PYD 29D wITHIN NN .2
VNN DIVY TN NPTV POV MYPYN P20 ,00WTIN 12- N NMIND TYNI NOVHNN WNIN
NN DYPYN I3 DN DYIAPY MONMNNN NTIPY .NYYN OVWNIN 12 Tuna novHnnn
NTI NN NAY MPTN NNPN DV JIRNN TIND N NOWNRNN WNIN DIVY TOON NN
VNN ,IINAA MNP DNY JNI PIANY TIVN MM OND 295 7992 PPN D35 1N NONN .TIVD
Bab)miajall
MOYNN YWMN DIVY TOIMNN MY 195 qONA KD YD (2.1.) YOP PYD 295 YITIN NONN .3
5NN VNN NN NIPR DY NNNNINDN
DNLP DIPYDA YMNON NN NN PAND DMIDIN MMTA DIVHNYNY IWINOY 72010 N .4
NN ONN MOYL YN TN MTPY MIAPD YT HPY ORPIAN TIRNNIY YDHRN NN 280 1-3.)
N ONY JM ORPIAN TIRNNY TIY MM SY OMNONN TR D 22D 910N NND W NN
UMM DIVY DOONYITINTOIN DOPMYNYN DXTONY 11932 ONMNNY WITY qONI . TI)
91959 MWy 120NN
; (Mypwnn) Nypwnn mnn N
i TWN (MT>) N0 (MDON) NON .2
;YN DIVY TN NPT MINNDIY NYPYNN NP 00N )
; (YNDY) NHYYW DYNN (MMPM) NP TN (M) NP 7N T
TW DT NON XOW MPONY YIND YT ORPIAN TIRNN T DY HWPYIY MINK NPNXI .10
DV OONIUN MNPT ,DVDDIN DY MIM'T ,XONTY D10 [, NYPYN NI INK I9IN NI
AVIN ORPIAN TIRNNIY INKR YN DI INA LTIV I DV PIND MYN DY NPNTHIN 700N
2OMDY NINY
INNMNY D033 3V MNIT HY ¥ NTI 229 MDD  .226
Y MDIONA NION NYN 27NIND DO DOYDIPHN MNNIVNN MDD NN DY IRPIA THNN
LININY DXD932 201 MDY YV TIY NP
MMDN 2V MMDT DY AN P2 ,000N DN DY NNXD NMINNAVNN YD D 9NN NT PO
DY02) 2NN T M D ,(high credit quality) N2 IXIYNR MDINI 1Y INIRY DPDIS OYDI)2
ADIN NOWNN DY NPNND T DY IN 27NN NOWNND MY IPINNY
Y20 TIY NI VN NHN M IN PNINDI) AA NPTD INY DNYY INIYUND NPTY TIY M)
Y200 TIY NI L,TIPN 992 D780 9NN MNRNAVNN MDD DIV TISD NN INIUN MDINI DY)
1AWN> XY ONIND) AA — 1D TIVN NTITI ONNTN OXRPIAN TIRNN DY M9 NPT 9D TWUN DX0I)
2299 NN MNNIVNN D5 DY TIXD NN ONIYN MDINI DI0I) 22NN TIY MM

Beneficial Interests in Securitized Financial "nyxy 0901 ©D2 201 NP 12T1 HIPOTIP 325-40 Pyo
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DYTO9N N DXNANT.NMVPTA DY INNN IINY 29D YTTH - PR IND MY 1P OOPNNY NMN N
STO9M NN NYITYIFPTM INN MNYH MNNNND IWNIIN DIVY

NODINA ,NNMP DN, TIY DT D02 MYY 299 YT — PHRT NN ONY JID DYPNN XOV NN .2
22900 IMIN DY MNT IN MNM'T NMYPYNI MDNIT MIRPOYL DY) DX PNNI DMWY NN IN
NP NITHINA TNYD PION NYPYNNY TY 1T NVOW 195 NMINND NN TITAD TYN NPT TIND
YTY NMINND ORD MPT TYIN 953 1N ORPIA TIRD .PRT NN NV 112D OPPNN NOY
R aRsiak!
MINONY JD OPPNN KOV NN NINIDN NYPYN NN NV 290 TITHD 1INYNIN IXRPIA TINRD
2onTn mmn NYapy %9 MPT NN SN M PNt

AN AN P2 .NODINA ITY NN VBN INDND IPRY MMNNI MYPYN MDD N HHO» )
SPNT N ONY 1NP2ND DMOPNN KOV NPINI MYPYN MY DINIAN DOV NN

Y PN ONVY D OPPNN ROY MYPYNN Y 01902 D1OON (1)
208N DD HYY MPTN MV, 0P DN ,NVN NIYID MNNNN TIVN T D10 (2)

THIRNNY YTNRN DPMNIN DMMDNN NIAN TNXD MNITA DOWNRNWND YITTY GO YN (3)
DMPYN NIRNIND NVM NOYH MNRNM NMINYITA OIMOON NYIAP NYA HPWY IRPIAN
.09X) DYPNHN2

MNONRY Ty MY 27

NN DIVY DYTOIN IN DXNANT .MNTN DY PN MNY 19D INNI 199D INDNY TIY M) N
STOAM NN MITI P 1NN MNVYD MNRNNN

NODINA NNPNTY N2 VNN NN INDNY TIY MM A
(10,02) ©YP2H %2 NYa¥N .N27

VNN D0V TOIN IN NNI ,NIAYNN DY .INN ONY 1Y yNan DOPINN P TIY MM NHavn

:YAPITI DAV PN MY MNNNIN

DY PIN MNYO MNRNNN YN DIOY TOO IN NI - INDND PPNNN T P NHayNa N
APYA IRYY 173 DIDVY TOIM NNIY P31 12D NIAYNIN

OYY PIN MNYO MNIRNNND VN DIVY TOINN PIN — INDND PPNN DX Ty P NHayna A
PYOY PN, TTHN TOOMN NNID GPT TOIN NN MTA 19D OTIP 191N KD TWN) NIAVIN
.192YNN NYSI2 NONY PPNNN TIY NIV NPINN DTN HY OINRNDN

DIVY TOON N NN - TID PINNND PPNNN NPINY PRIN PPNN DX 2N NIPX NHAYN2 2
NN D1 NNIA TINN PYDA MINYN NN GPI NIAYNN OPD NN MNYD MNXNNN VN
JN.26 YDA NNNRD TI0NN
DIVY TOAN N NNT - NN PRI PIXRNN T PINMIN PXNN DX 1IN NINPX NI2YN2
NI TI9) PYDA MNSYN PN AN NPND PYNd NIAYNN DYDY PN MNYD MNNNNN WNn

NDYY MPTN MXIINA 20.7 PYDY DH9IW NAYA NHIDN N XKWL MODN NPIN NN 2
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2IN NN DY N0 IN NIV NPT P PONY IPTID P3NNN P>NN PIND DN MDN MDD
.(2) 72.24 9>y DXOVNVNN MDDI MIPY PHA NIMN ) TD PINNN PXNNN
DIVY NNIN PON .TNTI PP PON) INDNY PXNN TINK MI2YN ,INDNY PXNN 29N AWNNN2
NN XX TOIN NN NITA JID OTIP DN KD TWRY NIAYNN DN PIN MNYD MNNNNN WM
STAYN ) WIND TY .N.26 PYDA IININD 2081 INN H9ID NNI TINN PYDA M8V
009 229 7Y M99 %)Y 90N VIS 127
TN T NN TANX D 220 DYDY 27 =) 26,25 DXDYDI DOWITIN DIMNNIN YW qON VYV DO
:TPINN NPNX DN OINRPIAN TINND MDY DN NIN ,DONIN
12 MN2AN INL,(MBS) MINMHOWN %D Ty M) .1
: 2 MNan 7N ,(Pass Through) MyxnNa 92yn NON Ty M 1.1
.GMNA 5¥ M2y D120 NRYPY TIy M 1.1.1
.FHLMC »1 591 FNMA > 5y ypannv 71y m1») 1.1.2
.OMNN OR VIY) OINNR TIY M 1.1.3
: 2 MN2an TN (stripped MBS —y REMIC ,CMO 5915) ©INXR NMINNIOWN Y210 Ty M) 1.2
SY MY DN NPMPY IN ,GNMA N ,FHLMC ,FNMA >7> by 1pannv Ty M 1.2.1
ON DN
,FNMA T 5y 9panny MRMOWN N0 Ty M) O Y DNLDINY TIY M) 1.2.2
DN D9 YW MY 00 NMPY N ,GNMA w ,FHLMC
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