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¥~ﬁ}9/9 ke "‘5’?&&‘ 19 21 22 487 1.82 45 39 36 24 3.16
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22 24 23 LKA L 2.09 48 36 35 I4JEY 3.23
J-REITD &4 BD 23 22 20 IL—LF 2.25 49 42 39 thE D Tier 14 333
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EHMBATRDERZHAF 26 23 PEES 2.39 52 n/a nla 41> R DTier 2k 3.38
53 n/a n/a A7 F7F 3.42
] #sEL~LE 54 n/a nla 7I5E 3.46
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Sovereign paper

Government guaranteed agencies and US
GSEs

Covered bonds

ABS backed by coporate loans and
bonds(most senior, backing asset should
be rated A3/A- or higher)

ABS backed by credit cards and other
consumer debt (most senior, AAA)

CMBS (most senior, excludes construction
loan)

RMBS (most senior)

ABCP (A-1+/P1/F1+, with liquidity line by
A1/A+ banks)

ECB debt certificates

Central government debt instruments
Debt instruments issued by central banks
Local and regional government debt
instruments

Supranational debt instruments

Covered bank bonds

Credit institutions debt instruments

Debt instruments issued by corporate and
other issuers

ABS (most senior, excludes synthetic

U.S. Treasuries and Fully Guaranteed
Agencies:

Government Sponsored Enterprises:
International Agencies:

Brady Bonds

Foreign Governments

Foreign Government Agencies
Municipal Bonds
Corporate Bonds

German Jumbo Pfandbriefe

ABS - AAA (includes Collateralized Loan
and Debt Obligations)

Asset-Backed Securities - non AAA
(excludes Collateralized Loan and Debt
CMBS - AAA

MBS/CMO (includes agency and private
Trust Preferred Securities

Mutual Funds

GSE Stock (FNMA, FHLM)

Bankers Acceptances, Certificates of
Deposit, and Commercial Paper
Commercial and Agricultural Loans:
Agency Guaranteed Loans

Commercial Real Estate Loans
Construction Real Estate Loans
Residential Real Estate Loans
Consumer Loans

Tri-party repo eligible asset
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