1-4 Mortgages
As of March 31, 2009

All B S

1-4 Mortgages

Total Assets 1-4 Mortgages % of Assets 30-89 90+ Non-Accrual Non-Current & C/o 30-89% 90+% NA% NC & NA% C/O%
Non-Accrual
2Q07 $12,277,954,246 $ 2,783,927,195 22.67% $34,240,055 $10,258,687 $20,309,905 $ 30,568,592 $ 2,040,836 1.23% 0.37% 0.73% 1.10% 0.07%
3Q07 $12,726,026,625 $ 2,829,552,017 22.23% $44,020,924 $11,796,068 $26,927,593 $ 38,723,661 $ 4,432,400 1.56% 0.42% 0.95% 1.37% 0.16%
4Q07 $13,050,707,168 $ 2,852,876,581 21.86% $51,504,140 $13,614,319 $37,504,666 $ 51,118,985 $ 8,044,059 1.81% 0.48% 1.31% 1.79% 0.28%
1Q08 $13,388,825,401 $ 2,840,461,390 21.22% $50,653,157 $14,314,521 $47,656,086 $ 61,970,607 $ 6,578,628 1.78% 0.50% 1.68% 2.18% 0.23%
2Q08 $13,317,731,188 $ 2,801,052,261 21.03% $53,429,269 $14,861,489 $60,521,397 $ 75,382,886 $16,363,160 1.91% 0.53% 2.16% 2.69% 0.58%
3Q08 $13,613,150,055 $ 2,754,198,531 20.23% $59,130,132 $19,028,399 $65,232,490 $ 84,260,889 $20,883,803 2.15% 0.69% 2.37% 3.06% 0.76%
4Q08 $13,905,958,629 $ 2,712,663,312 19.51% $78,807,656 $46,138,207 $59,586,865 $ 105,725,072 $26,943,135 2.91% 1.70% 2.20% 3.90% 0.99%
1Q09 $13,595,437,584 $ 2,719,435,057 20.00% $75,025,749 $56,991,310 $78,126,760 $ 135,118,070 $10,878,262 2.76% 2.10% 2.87% 4.97% 0.40%
Total Assets (in trillions) 1-4 Mortgages $ (in trillions)
$14.5 $2.9
$14.0 $13.9
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