
Percent of Total Assets

Debt Securities by Maturity or Repricing Frequency . . .

0

5

10

15

20

25

30

Percent of Total Assets December 31, 1997
. . . and by Region

0

10

20

30

($ Billions)
12/95 3/96 6/96 9/96 12/96 3/97 6/97 9/97 12/97

U.S. Government Obligations: $324 $317 $316 $311 $300 $305 $304 $299 $303

U.S. Treasury 198 194 191 184 169 171 166 159 155

U.S. Agencies 126 122 125 127 131 134 139 140 148

Mortgage Pass-through Securities 202 212 216 215 224 231 235 244 256

Collateralized Mortgage Obligations 127 124 117 113 112 111 110 117 128

State, County, Municipal Obligations 74 74 74 74 75 75 75 76 77

Other Debt Securities 66 66 65 66 68 69 71 77 83

Equity Securities 19 19 20 20 22 22 24 24 26

Total Securities $811 $811 $806 $799 $801 $813 $820 $836 $872

Fair Value of High-risk Mortgage Securities 3 3 2 2 2 2 2 2 3

Fair Value of Structured Notes 18 16 13 11 10 9 10 10 9
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