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Chart 2

Measuring Bank & Government Risk 
Now (10/29/09)

Chart:  Nine of sixteen banks in LIBOR receive US Federal support. Source: Bloomberg and Cumberland Advisors.
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Chart 3

Chart:  Nine of sixteen banks in LIBOR receive US Federal support.  Source: Bloomberg and Cumberland Advisors.

Measuring Bank & Government Risk
December 29, 2008
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Chart 4

Chart:  Nine of sixteen banks in LIBOR receive US Federal support.   Data as of 8/13/09.  Source: Bloomberg and Cumberland Advisors.

Measuring Bank & Government Risk
January 1, 2007
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Chart 5
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Other Credit Extensions

M ortgage Backed Securities

Other Federal Reserve assets (14)

Central bank liquidity swaps (13)

TALF

Net Portfo lio  Holdings of M aiden Lane II LLC

Net Portfo lio  Holdings of M aiden Lane III LLC

Net Portfo lio  Holdings of Commercial paper

Funding Facility LLC 

Securities Lent to  Dealers - Overnight Facility

Securities Lent to  Dealers - Term Facility-TSLF

Asset-Backed Commercial Paper M oney M arket

M utual Fund Liquidity Facility

Net Portfo lio  Holdings of M aiden Lane LLC 

Credit Extended to  AIG

Primary Dealer Credit Facility-PCDF

Term Auction Credit-TAF

Regular Discount Window Credit(Primary,

Secondary and Seasonal Credit)

Repurchase Agreements

M isc(Float,Gold Stock, Special Drawing Rights &

Treas. Currency

Securities Less M ortgage Backed Securities

Factors Adding to Reserves Plus

Off-Balance TSLF from 8/8/07 to 10/28/09

Note: Data are weekly averages for all but the Foreign Central Bank TAF which are as of the last day of the week.

Source: Federal Reserve Board of Governors Statistical Release H.4.1. 
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Chart 6

Source: Bank of England. 

Bank of England Assets 01/03/07 to 10/21/09
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Chart 7

Source: Oesterreichische Nationalbank.

Consolidated Balance Sheet of European System of 

Central Banks from 01/05/07 to 10/23/09
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Chart 8
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Chart 9

World Measured by 

Gross Domestic Product (GDP)

Sources: World Federation of Stock Exchanges, World Bank Data, and Cumberland Advisors. Euronext (Europe) includes Belgium, France, France, and Portugal.  Data is current US dollars.
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Chart 10

Source: Bank for International Settlements and Cumberland Advisors.
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Chart 11

Stocks, Debt and World GDP

Source: Bank for International Settlements, World Federation of Exchanges and Cumberland Advisors. Data through Dec 2008.
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Chart 12

Growth of Securitization Markets

Source: AB Alert, CM Alert, SIFMA, S&P, MCM, IFR, LPC, Bloomberg and Wachovia Securities
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Source:  St. Louis Fed and Cumberland Advisors. Data through September 2009.
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