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Treasury Bonds
Treasury Bonds outstanding
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Tender Coverage Ratios
Average coverage ratio 3.39x, minimum 2.5x
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Within-year financing
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2009-10 Treasury Bond Issuance
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2009-10 Treasury Bond Issuance
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Non-resident holdings of Treasury 
Bonds

1999-2008

0

10

20

30

40

50

60

70

80

1999 2000 2001 2002 2003 2004 2005 2006 2007 2008

N
on

-re
si

de
nt

 H
ol

di
ng

s 
(%

)

0

10

20

30

40

50

60

70

80



AOFM RMBS Investments

• AOFM has participated in seven settled 
RMBS transactions since Nov 2008
– Total AOFM investments of $3.25b face value
– $1.75b in ADI issues, $1.5b in non-ADI issues
– Total pool slightly more than $4.2b



AOFM RMBS Investments

• Settled:
– FirstMac 2-2008
– SMHL 2008-2
– RESIMAC 2008-1
– Challenger 2008-2
– Harvey Trust 2009-1
– TORRENS 2009-1
– Progress 2009-1

• Pipeline:
– REDS 2009-1
– Liberty 2009-1
– Challenger 2009-1
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