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bt 225 3L B B R AR 3K
ZE AR H O ERE G E B AR
HERARBRECHENERE R Z®
2 BN ERBCRZ M Bk
FHHIHATR R = KBUF LR 2
HEGE 75 Bl BASEL | #HE » &
BEARGHEM R AEANEE - EIES
3 (Liquidity Coverage Ratio ; LCR)
B0 53 AR 1 S5 B Bk FS ME i §R 1T (Federal
Reserve Bank ; FED) #1€ &% — ik
iEEZE (Level 1 Assets) BI{#ERIBURN
NMEREETFEREE - tHEREEY IR
LN

Level 1 liquid assets are the highest
quality and most liquid assets and
include :

(1) Federal Reserve Bank balances ;

(2) Withdrawable reserves held at a
foreign central bank ;

(3)Securities issued or
unconditionally guaranteed as to
the timely payment of principal and
interest by the U.S. Department of
Treasury ;

(4) Liquid and readily-marketable
securities issued or unconditionally
guaranteed as to the timely
payment of principal and interest
by any other U.S. government
agency (provided that its
obligations are fully and explicitly
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guaranteed by the full faith and
credit of the U.S. ;

Hr (4) B SEEIEUN BE A
BREBERCEEHNTEENSE
& 55 — B U B R A A 1 RO 36 B BERURT
& -

T~ 55w

3 [ AN Bl 2 4TS 2 A ] M A
A R A E Y
H b = K ¥ 2 Pass-Through T 35 i
Bk B SR B AEAHE » (HIEsRal e
BAERE - KIS S EGH - e
FEARE A F5 1T Ry BRI S8 b S 4
SUSEN R B ek b e AT I ]
JEBg o ST HARI A ERE S Rl R R
S H 4k B, L R [9/7 #60 <5 R A P AT HE B
Q1< RS P U o DR 1 s » <l
Pt EARGHE ~ R ~ EETLE)
PR BB B B K HAT 2 BOR
IR AR HE AR RE H #8100 <0 Rl ot
EREE P E AT - G 2 SRR B AGE K
JR B AR R B R - DUE R A EE
& Rt 005 P B sl A =R i b - IREE
FEARAE S BUR Z EB KL SRl
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1. Government National Mortgage

Association GINNIE MAE®
Guaranteed REMIC Pass-Through
Securities and MX Securities
Ginnie Mae REMIC Trust 2018-021
Prospectus °

MORTGAGE RELATED ASSETS
Capital Requirements Vary
Depending on Type of Asset, Report
to the Chairman, Committee on
Banking, Housing, and Urban
Affairs, U.S. Senate °

Salomon Smith Barney Guide
to Mortgage-Backed and Asset-
Backed Securities, Lakhbir Hayre,
John Wiley & Sons (Asia) Pte
Ltd,2001

Securitization The Financial
Instrument of the Future » Vinod
Kothari,John Wiley & Sons ( Asia)
Pte Ltd - 2006 °

Handbook of Fixed Income
Securities 8th » McGrawHill
Frank J. Fabozzi,2012 -

The LCR rule codified at 12 CFR
part 50 (OCC) , 12 CFR part 249
(Board) , and 12 CFR part 329
(FDIC) -

B MEmEE R - TE
2014 - EEZEEJR o
HrEE b - MR ER » BOGE
Al 2, ~ BB - 2002 0 F b
HEFRAH -

&2 8% ¢ 43 # B 3R % (Bond
Markets, Analysis, and Strategies)

¥ : Frank J. Fabozzi » 3% : &
BHIE

10. fE2F A B HERE JIHIER - B

b 1B - =R - 2014 -
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