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FeiR a4 L gFTH 2008 9 7 16 p 2 7 #HAIG

AR > URE LR EEN Sy

T T T T U e

Bh
e

|
2
3
4
5
6
T
7

fo i Hd % 1 enE At o
(2) g 2+ 3 ¢
A 3 AIG:
(-) 20084% 91 16 p - FRBNY % AIG &

F P (e AL e AIG #
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ALt-ACARM) 4, 957
=5 R 8, 781
Option ARM 1, 089
#i 1,264
A2 QERE 230
He T A 4
R (1)
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NEE E RUAMRMR R B BB e R E R R
a2 B oFEDSE T H Y - B THAew @ bR
FEEL K R e v il e A LT & 4
XA R EAME TR ¥t > FED & 2 1358 ¢ 45 L SR 4F
BRI LR R P ot R
VT & A EFIEE
(=) RERE TR FFL Y BRI RERD HH
Feed o SHPHAPRLATTESSPFEY T
£ TR FEDRRRF v wiF RSB T amELF &7 - 53
® PEI S (discount rate) 14 % & SpEpil # 2
1. 2010#27* 19p "FEDz # A BEERF 142 0.75
% o st EIR S REIF BT £ P %1'1311'15; ’
% FED Pl = [ B e & S Fl L 00 % F
B AFE -

#+3 2007# 87" Rk FED pRaRF rm=n & p {1 F 2 14

H %
p i BN £ P RS E AR A g
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Banks ~ Fannie Mae 2 % Freddie Mac) -
(2) = B 1‘}&1‘##\'% JRE W BRI AT R 5

% & Btk ® (master account) i% li"ﬁ o

B RF232H7 L6FRTERBESETR A
L2 TETAL T REAZ A4

ol o

3. HicH 1‘#
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“té%—  FED #4 17 TAF 5 #1wi=

ePpP  (RLF (RER) BEAY (FHRNF (%)
2007.12. 17 200 28 4.65
2007. 12. 20 200 35 4.67
2008. 1. 14 300 28 3. 95
2008. 1. 28 300 28 3.123
2008. 2. 11 300 28 3.010
2008. 2. 25 300 28 3. 080
2008. 3. 10 500 28 2. 800
2008. 3. 24 500 28 2.615
2008. 4.7 500 28 2. 820
2008. 4. 21 500 28 2. 870
2008. 5. 5 750 28 2. 220
2008. 5. 19 750 28 2. 100
2008. 6. 2 750 28 2. 260
2008. 6. 16 750 28 2. 360
2008. 6. 30 750 28 2. 340
2008. 7. 14 750 28 2. 300
2008. 7. 28 750 28 2. 350
2008. 8. 11 250 84 2. 754
2008. 8. 12 500 28 2. 450
2008. 8. 25 750 28 2. 380
2008. 9. 8 250 84 2. 670
2008. 9.9 250 28 2. 530
2008. 9. 22 750 28 3. 750
2008. 10. 6 1,500 85 1. 390
2008. 10. 20 1,500 28 1.110
2008.11. 3 1,500 84 0. 600
2008. 11. 10 1, 500 17 0.528
2008. 11. 17 1, 500 28 0.510
2008. 11. 24 1, 500 13 0. 380
2008. 12. 1 1,500 84 0. 420
2008.12. 15 1,500 28 0. 280
2008. 12. 29 1,500 83 0. 200
2009. 1. 12 1,500 28 0. 250
2009. 1. 26 1,500 84 0. 250
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BaPY BLEF (REA) maP |FENF (%)
2009.2.9 1,500 28 0. 250
2009. 2. 23 1,500 84 0. 250
2009.3.9 1,500 28 0. 250
2009. 3. 23 1,500 84 0. 250
2009.4.6 1,500 28 0. 250
2009.4. 20 1,500 84 0. 250
2009.5.4 1,500 28 0. 250
2009.5.18 1,500 84 0. 250
2009.6.1 1,500 28 0. 250
2009.6. 15 1,500 84 0. 250
2009. 6. 29 1,500 28 0. 250
2009.7.13 1, 250 84 0. 250
2009. 7. 27 1, 250 28 0. 250
2009. 8. 10 1,000 84 0. 250
2009. 8. 24 1,000 28 0. 250
2009.9.8 750 84 0. 250
2009.9.21 750 28 0. 250
2009.10.5 500 70 0. 250
2009.10.19 750 28 0. 250
2009.11.2 250 70 0. 250
2009.11.16 750 28 0. 250
2009. 11. 30 250 42 0. 250
2009.12.14 750 28 0. 250
2010.1.11 750 28 0. 250
2010.2.8 500 28 0. 250
2010.3.8 250 28 0.500

TR %R ¢ FED 4 =k
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s FED BERE ¢ B B B RS BT S &

Federal Reserve Discount Window & Payment SystemRisk Collateral Margins Table'

Effective Date: October 19, 2009 (updated Viy 11, 2010)

Margins for Securities Margins for Loans
Collateral Category’ Duration Budkets Individually | Group Deposited
US. Treasuries & Fully Guaranteed Agencies
Bill/Notes/Bonds/Inflation Indexed
Zero Coupon, STRIPs

FDIC Termporary Liguidity Guarantee Program & NCQUA Tenporary Corporate Credit Union
Liquidiity Guarantee Program

Bills/Notes/Bonds - U.S. Dollar Denorrinated

Bills/Notes/Bonds - Foreign Denominated”

Zero Coupon - U.S. Dollar Denominated

Government Sponsored Enterprises

Bills/Notes/Bonds

Zero Goupon

Foreign Government Agencies

US. Dollar Denominated

AM rated - Foreign Denominated®

Foreign Government, Foreign Government Guaranteed, and Brady Bonds

AAArated - US. Dollar Denominated

BBB-AA rated - U.S. Dollar Denominated

Foreign Denominated®

Supranationals

Bills/Notes/Bonds - U.S. Dollar Denorminated

Bills/Notes/Bonds - ABA rated - Foreign Denorrinated”

Zero Coupon

Corporate Bonds

AAArated - U.S. Dollar Denominated

BBB-AA rated - U.S. Dollar Denominated

AM rated - Foreign Denominated®

Covered Bonds

AAArated - US. Issued

BBB-AArated - US. Issued

Gerrman Jumbo Pfandbriefe

AAArated - US. Dollar Denominated

M rated - Foreign Denorrinated”

Municipal Bonds

US. Dollar Denominated

/M rated - Foreign Denorrinated”

Asset Backed Securities

AAArated

BBB-AArated

Collateralized Debt Obligations - AAA rated

Commercial Mortgage Badked Securities - AAA rated

Agency Backed Mbrtgages

Pass Throughs

QvVIos

Private Label OVI0s - AAArated

Trust Preferred Securities

Term Deposit Fadility - Term Deposits
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Certificates of Deposit, Bankers' Acceptances, Commerdial Paper, Asset Backed
Commerdial Paper

GSE Stock

Agricultural Loans

Mninal Risk Rated” 91%t0 96%

Normel Risk Rated” 67%t0 95%
Commerdial Loans & Leases

Mninal Risk Rated” 87%t0 9%

Norrrel Risk Rated” 63%1095% 63%
US Agency Guaranteed Loans %%

Commerdial Real Estate Loans

Mninal Risk Rated” 78%t0 9%

Norrrel Risk Rated” 57%t0 95%
Construction Loans

Mninel Risk Rated” 71%t096%

Norrel Risk Rated” 63%t0 94%
RawLand Loans

Mniral Risk Rated” 54%1096%

Normel Risk Rated” 44%1094% 40%
1-4 Farily Mortgage Loans (first lien) 78%t096% 76%
1-4 Family Mortgage Loans (second lien, home equity) T7%t095% 72%
Private Banking Loans 9%to %% 0%
Consummer Loans - Unsecured 60%to 96% 60%
Consumer Loans & Leases (auto, boat, etc.) 76%t0 96%

Consumer Loans - Credit Card Receivables
Consumer Loans - Subprime Credit Card Receivables
Student Loans

YRR E T HEESRE S L 2R

Jui

2009 & 10 ¥ 19 P » Ff® HMiT A G2 L 2T ek -
L
(54

% 3+ 4 (Temporary Corporate Credit Union Liquidity
Guarantee Program, TCCULGP)#74 {72 % "8 =& 4 % F % |
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