2004
2005
2006
2007

2007
Q1
Q2
Q3
Q4

2008
Q1
Q2
Q3
Q4

2009
Q1

Agency Mortgage-Backed Securities Outstanding®

$ Billions

Agency MBS

3,373.7
3,834.1
4,459.0
4,604.2

4,100.7
4,232.5
4,398.3
4,604.2

4,740.5
4,892.9
4,981.6
5,075.2

5,154.6

Agency CMO
1,024.2
1,117.1
1,254.1
1,343.5

1,270.1
1,343.2
1,349.6
1,343.5

1,354.5
1,335.9
1,341.7
1,308.5

1,269.7

NonAgency MBS Total
1,464.1 5,862.0
2,176.6 7,127.7
2,739.7 8,452.8
2,983.7 8,931.4
2,852.3 8,223.1
3,006.6 8,582.4
3,019.0 8,766.9
2,983.7 8,931.4
2,897.0 8,992.0
2,694.5 8,923.3
2,595.0 8,918.3
2,516.0 8,899.8
2,432.4 8,856.8

Y Includes GNMA, FNMA, and FHLMC mortgage-backed securities and CMOs.

Source: Government-Sponsored Enterprises, Bloomberg
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