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* A breakdown of CMO margin data between investment grade and non investment grade is not available prior to June 2015
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Non Investment Grade ABS Margins: August 2014 - August 2016
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Investment Grade ABS Margins: August 2014 - August 2016
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Non Investment Grade Corporates Margins: August 2014 - August 2016
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Investment Grade Corporates Margins: August 2014 - August 2016
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CMO Private Label Non Investment Grade Margins: August 2014 - August2016*
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CMO Private Label Investment Grade Margins: August 2014 - August 2016*
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Source:  TPR Task Force, BNYM, JPMC 
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