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Chart 12
Haircuts
110+ Agency CMO (Repg) VS, Ag.ergcar Rengug (Tnpa.rty)
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Chart 13
Haircuts
103- Agency (Repo) vs. Agegy.Debenture (Triparty)
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Chart 14
Haircuts
190~ High-Grade Corp Debt (Repo) vs. Corporgt.e. B.ogd‘s. (Traarty) a
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Chart 15
Haircuts
140- Alt-A, Prime MBS (Repo) vs. Private Label CMO (Triparty)
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Chart 16
Haircuts
160- Subprime (Repo) vs. Asset Backed Securities (Triparty)
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