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B1] @72= 2 RaY 28 72 H0[E

T=(%, bp, ALt 8/14 HUCHH| M CiH] M CjH| Az CjH] A Cfy]
Federal Fund Rate( 7|2 a2, HE0| HoliE 32|12 237|2| 2H)
JlEae] At 450 0.00 0.00 0.00 0.00  (100.00)
7lE3ae| sttt 425 0.00 0.00 0.00 000  (100.00)
S 4375 0.00 0.00 0.00 000  (100.00)
Az 22| 433 0.00 0.00 0.00 000  (100.00)
99% M 7tE8 T =2l 440 0.00 5.00 (3.00) (5.00) (95.00)
RE 116.0 0.0 80 12.0 63.0 17.0
Reserve Balance(EH|g, 20| HE0f| LI =)
IORB(Interest Rate on Reserve Balances) 440 0.00 0.00 0.00 000  (100.00)
e 3,320.1 0.0 (12.4) (10.2) 224.1 (26.1)
RRP(Overnight Reverse Repurchase Agreements, =287| 20| 0] 2471 =)
RRP(Reverse Repurchase Agreement Rate) 4.25 0.00 0.00 0.00 000  (105.00)
T-Bill 1M Spread (5.39) (0.46) 2.81 0.16 (3.26) (3.37)
e 288 (284) 49.1) (189.0) (444.6) (299.7)
271 AH(Bids, Award) 14 @) (12) (€1)) (66) (52)
Repo(Repurchase Agreement, A|277|2| 7{2H)
SOFR(Secured Overnight Financing Rate) 433 0.00 (2.00) 0.00 (16.00)  (100.00)
99% Hei 7158w =2 443 0.00 (1.00) 0.00 (32.00)  (101.00)
Hel 2,796.0 0.0 (59.0) 37.0 3220 688.0
Akl 27(Discount Window, BA| HE5HE| Yal= &)
Primary Credit 450 0.00 0.00 0.00 000  (100.00)
= 46 0.0 0.2) (1.5 14 22
A AR 17| T A= Discount Window)
SRF(Standing Repo Fadility, O/N Treasury) 450 0.00 0.00 0.00 000  (100.00)
ot 500.0 0.0 0.0 0.0 0.0 0.0
ol A4 0.0 0.0 0.0 0.0 0.0 0.0
A0 FE2 o)l 29
Treasury Geneal Account(RI2E 2t 214) 515.5 0.0 238 217.2 (206.4) (273.4)
E ey 0.0 0.0 (306.2) 0.0 0.0 0.0
Bills 0.0 0.0 (306.2) 0.0 0.0 0.0
Notes 0.0 0.0 0.0 0.0 0.0 0.0
Bonds 0.0 0.0 0.0 0.0 0.0 0.0
HRIAM| 0.0 0.6) 0.1 (2.9 0.0 (1.2
=21 32|
0= 174 430 046 2.81) (0.16) 326 (101.63)
0= 24 373 579 045 (16.74) (50.92) (22.34)
o=104 428 523 349 (14.84) (2841) 4497
S 2B
Move Index(H&2 %p) 76.8 0.7) @.2) (15.4) (223) (27.8)
44t7|2 ME(Federal Fund Futures Rate)
gz 433 0.00 0.50 150 33.00 104.00
25EH9Y 423 1.50 0.50 (2.00) 25.00 98.00
254 128 382 6.00 2.50 (7.50) (9.00) 72.00
264 3¢ 3.60 7.50 3.00 (8.50) (29.50) 58.50
26H6¥ 339 6.50 2.50 (9.00) (51.00) 38.00
Anc
RRP-Repo(EAE £~Z RRP 211 Z4) (8.00) 0.00 2.00 0.00 16.00 (5.00)
EFFR-IORBEICHE 5, E5| (+) M3te|H 2|43 371 (7.00) 0.00 0.00 0.00 0.00 0.00
SOFR-IORB(EHE &2, E3] (+) Matz|H 2|A3 27p (7.00) 0.00 (2.00) 0.00 (16.00) 0.00
TGCR-IORBEITHE £&8, E3| (+) Mat|H 2|A3 271 (8.00) 0.00 (1.00) 0.00 (13.00) 0.00

Z}2: the Fed, Bloomberg, SHHEAIESH 2|AM2|4IE]



Fed Monitor & oixfoiz 8 E0{E7] - 123

[Fixed Income]

(H2] OIF iA[CHERE 22 AR (REER)
EX] e = 2 = 2 = 2 B
i w3 T Tow amew e o
3| 2}+HTotal Assets) 6,643.6 28 10 (157) (833) (4714) (534.1)
A2 2pAHReserve Bank Credit) 6,595.9 2.7 16 (15.9) (836) (4772) (540.1)
L& (Loans) 6.1 0.2 (1.0) 0.6) 12 95.7) (99.4)
2fiEtol 2 (Primary Credit) 46 0.2 (1.0 0.6) 15 3.1 22
7IEt 1.5 00 00 0.0) 0.4) (1.1) (12)
o= 223 2ERMHSecurities held in custody for foreign offidal and intemational accounts) | 3,193.1  (23.1) (4990  (254) (1067) (121.8)  (104.1)
0| =32H(Marketable U.S. Treasury securities) 2,856.7 (22.98) 49.0) (185) (86.8) (80.4) (60.7)
MBS 2 7|22l (Federal Agency Debt and Mortgage-Backed Securities) 2559 0.5 0.5 B9 (15.5) @42.4) (44.0)
7|EKOther Securities) 80.5 0.1 0.4 3.0 @5) 1.0 05
SOMA E53 a3 (Securities held Outright) 6,217.6 (0.1) (2.8) (20.5) (79.0) (356.4) (399.7)
=24 (US Treasury Securities) 4,094.6 0.0 @7 Q.7 (142)  (1772)  (202.1)
A ZSH(Bills) 195.5 0.0 0.0 0.0 0.2 0.2 0.2
O]E2f{(Notes and Bonds) 3,577.1 0.0 6.2) 6.2) (135) (1495  (1745)
7|et 3220 0.0 35 35 09 (79 @79
MBS 21206 0.1 0.1 (17.8) (648 (1792)  (1975)
gt 7|22l (Federal Agency Securities) 23 00 00 0.0 0.0 0.0 0.0
£2}|(Total liabilities) 6,597.9 28 09 (15.8) (84.8) (473.7) (536.4)
RRP(Reverse repurchase agreements, =L S22 2t 7|&) 572 (34.8) ©083) (13990 (1146) (2200 (713)
FH|Z2(Other deposits held by depository institutions) 33283 .0 287 (46.7) 1194 (314) (106)
AP UHEAI™(U.S. Treasury, General Account) 5155 512 9.0 2034 (60.7) (210.1)  (2734)
= E3HCurrency in dirculation, 23 2|) 23524 (1.2) 17 38 236 504 546
7|Et 3445 (104) (272) (36.5 (52.6) (60.6) (35.8)
22 the Fed, SHIEAIEH 22| MIE]
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(H3] OIE TiA[CHZE (REER)
= = = = = =
T o3 T a aa a ad
3| ZHHTotal Assets) 6,643.6 28 1.0 (157) @33 @714 (534.1)
2(old certificate account) 11.0 0.0 0.0 00 0.0 0.0 0.0
SDR(Special drawing rights certificate account) 15.2 0.0 0.0 0.0 0.0 5.0 5.0
S3(Coin) 1.5 00 00 00 0.1 0.0 0.0
=7 S . . ) 6,544.1 0.4) 4.0) (22.0) (853) (4827 (531.7)
(Securities, unamortized premiums and discounts, repurchase agreements, and loans) '

BH S3(Securities held outright) 6,327.8 03 22 (1955) (777)  (3634)  (4064)

0] 2H(U.S. Treasury securities) 4,204.8 03 @1 (1.7) (129) (1842) (2089)

CE7| H(Bills) 195.5 0.0 0.0 0.0 0.2 0.2 0.2
227| B= 32}|(Notes and bonds, nominal) 3,589.7 0.0 @2) @2) (17) (1428 (167.7)

27| 274l (Notes and bonds, inflation-indexed) 309.4 0.0 14 14 (2.6) (34.6) (34.6)

=27t &8 7+ 2 (Inflation compensation) 110.2 03 06 10 14 (7.0) 6.7)

7|22H (Federal agency debt securities) 23 00 00 0.0 0.0 0.0 0.0
MBS(Mortgage-backed securities) 2,1206 ©.1) ©.1) (17.8) 648 (1792) (197.5)
042+ &=(Unamortized premiums on securities held outright) 2340 0.4) 0.7) (1.9 (7.7) (4.4) (26.7)
0]42+ &2l(Unamortized discounts on securities held outright) 237) ©.1) ©.1) 0.1 .1 08 08
Repo(Repurchase agreements) 0.0 0.0 0.0 0.0 (1.0 0.0) 0.0
ChZ(Loans) 6.1 ©0.2) (1.0) 0.6) 12 (957)  (994)
22 MSLP(Net portfolio holdings of MS Facilities) 45 00 00 ©.1) 2.6 6.2) 6.4
2= MLF(Net portfolio holdings of Municipal Liquidity Facility) 0.0 0.0 0.0 00 0.0 0.0 0.0
22 TALF ll(Net portfolio holdings of Term Asset-Backed Securities Loan Fadilties) 00 00 00 0.0 0.0 00 00
2M 22| F ZHHtemsin process of collection) 0.1 0.0 0.0 0.0 0.0 0.0 0.0
254k S(Bank premises) 06 0.0 0.0 0.0 0.0) 0.1 0.1
Y28l 2+ AT (Central bank liquidity swaps) 0.0 0.0 0.0 ©.0) 0.0 ©.1) ©.1)
AHFE 0l|2| 2/2FHA| RHeH(Foreign currency denominated assets) 196 0.1 04 02 03 08 10
7|EKOther assets) 471 3.1 46 6.2 44 1.8 (.0
M| E2l(Total liabilities) 6,597.9 28 09 (15.8) (848) (4737 (5364)
23l =2f(Federal Reserve notes, net of F.R. Bank holdings) 23524 (1.2) 1.7 38 236 504 54.6
RRP(Reverse repurchase agreements) 402.2 @437) (1235 (1725 (1428 (29700 (320.0)
0l =(Deposits) 40725 51.0 1243 155.6 480 (181.3)  (2183)
o) 7|2 7| oll=2(Term deposits held by depository institutions) 00 00 00 00 00 00 00
£H|Z{(Other deposits held by depository institutions) 33283 2.0) 287 (46.7) 1194  (314)  (106)
425 U A-(U.S. Treasury, General Account) 5155 512 9.0 2034 (607) (10.1) (734)
Q= B417|2HForeign official) 94 0.0 0.0) 0.0 00 0.2) 02
7|EHOther) 2193 19 03) (1.1 (107) 60.4 65.8
Al2fo] W2 22k (Deferred availability cash items) 04 00 (1.0 0.0 00 0.1 00
Ui T2 2] {7+53A(Treasury contributions to credit fadities) 20 0.0 0.0 00 (14) 29 29
7|EKOther liabilities and accrued dividends) (2316) (3.4) 0.7) 2.8 (12.2) @2.9) (49.8)
A 2t (Total Capital) 457 0.0 0.2 0.2 15 23 23
IR (Capital paid in) 390 0.0 0.2 0.2 15 23 23
A0iZ(Surplus) 6.8 00 0.0 00 0.0 0.0 0.0
7|EHOther capital accounts) 0.0 0.0 0.0 00 0.0 0.0 0.0

2 The Federal Reserve's balance sheet H.4.1 Consolidated Statement of Condition of All Federal Reserve Banks

22 the Fed, BISHERIZ 2JMAIME]
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(4] <E EHls a8+ 2¢Y (REEe)
= =2 EXT = 2 = 2 = 2
T 3 T e e e e e
A 35 22(Total factors supplying reserve funds) 6,694.6 28 20 (15.7) (8300 (47100 (5336)
A& ZLHReserve Bank credit) 6,595.9 27 16 (15.9) (83.6) 477.2) (540.1)
B.q Z2(Securities held outright) 6,327.8 03 2.2 (19.5) (77.7) (3634) (406.4)
0] Z2H(U.S. Treasury securities) 42048 03 @1 (1.7) (129) (1842)  (2089)
Ct7| =22H(Bills) 1955 0.0 00 0.0 0.2 02 0.2
237| B= =4} (Notes and bonds, nominal) 3,589.7 0.0 @.2) @.2) (11.7)  (1428)  (167.7)
247| 27 H(Notes and bonds, inflation-indexed) 3094 00 14 14 (2.6) (34.6) (34.6)
=7t 23 7t4 2 (Inflation compensation) 110.2 03 06 1.0 14 (7.0) 6.7)
7|2t} (Federal agency debt securities) 23 00 00 00 00 00 00
MBS(Mortgage-backed securities) 21206 0.1) 0.1) (17.8) 648 (179.2) (1975
0|42t &= (Unamortized premiums on securities held outright) 2340 0.4) 0.7) (1.9 (7.7) (24.4) (26.7)
042+ &9l(Unamortized discounts on securities held outright) (23.7) ©.1) ©.1) 0.1 ©.1) 08 08
Repo(Repurchase agreements) 0.0 0.0) 0.0 0.0 (1.0) 0.0) 0.0
2= ZA17|2HForeign offidal) 0.0 0.0 0.0 0.0 (1.0) 0.0) 0.0
7|EHOther) 0.0 0.0) 0.0 0.0 0.0 0.0) 0.0
CHZ(Loans) 6.1 0.2) (1.0) 0.6) 12 (95.7) (99.4)
Primary credit 46 0.2) (1.0) 0.6) 15 3.1 22
Secondary credit 00 00 00 00 00 00 00
Seasonal credit 0.1 00 00 00 00 0.0 0.0)
PPPLF(Paycheck Protection Program Liquidity Facility) 14 0.0) 0.0) 0.0) 04 (1.1) (1.2
BTFP(Bank Term Funding Programme) 0.0 0.0 0.0 0.0 0.0 97.7) (100.5)
7|EHOther credit extensions) 0.0 0.0 0.0 0.0 0.0 0.0 0.0
7|Ef 2HA chE 27 00 00 0.0 00 00 00 00
22 MSLP(Net portfolio holdings of MS Fadilities) 45 00 00 .1) (2.6) 6.2) 6.4
22 MLF(Net portfolio holdings of Municipal Liquidity Facility) 0.0 00 00 0.0 0.0 00 0.0
Zk2 TALF ll(Net portfolio holdings of Term Asset-Backed Securities Loan Faciliies) 00 00 00 00 00 00 00
7|Et 2p T2 103.2 0.1 04 0.1 @1 00 0.1
Al2tof| T2 224(Float) 0.4) 0.0 10 ©.1) (0.0) ©.1) 0.0
228l 7F A9 (Central bank liquidity swaps) 0.0 0.0 0.0 0.0) 0.0 0.1) .1
7|et 2}£HOther Federal Reserve Assets) 476 31 46 6.2 44 119 (1.9
AHEE 0f|2| 2ISHEA| ZFck(Foreign currency denominated assets) 196 0.1 04 02 03 08 10
=(Gold stock) 110 00 00 00 00 00 00
SDR(Special drawing rights certificate account) 15.2 00 00 0.0 0.0 50 50
0| 3¢, AW, =&H(Treasury currency outstanding) 529 00 00 0.1 02 05 05
FH|Z A|2| S4-22(Total factors, other than reserve balances, absorbing reserve funds) 3,366.3 48 (26.6) 310 (2025) (4396) (523.1)
SE E5H(Currency in dirculation, 2&x) 24034 (1.2) 1.7 39 236 504 54.6
RRP(Reverse repurchase agreements) 402.2 @437) (1235 (1725 (1428 (29700 (320.0)
Q2 U 2| 3417 |2 (Foreign offidial and intemational accounts) 345.0 8.9 25.2) (32.6) (28.2) (75.0) @87)
7|EHOthers) 57.2 (34.8) (983) (139.9) (114.6) (222.0) (2713)
AL AK 312 L H2M A}4AKTreasury cash holdings) 04 0.0) 0.0 00 0.1 0.1 00
2H|2 A|2/st 0112 2{Deposits with FR. Banks, other than reserve balances) 744.2 531 95.7 202.2 (71.4) (149.9) (207.8)
AIZ 0127 |2 27|02 (Term deposits held by depository institutions) 00 0.0 0.0 00 0.0 0.0 0.0
AHSEL UHEAA(U.S. Treasury, General Account) 515.5 512 96.0 2034 60.7) @10.1) (2734
Q= ZAI7| 2 62| 3 (Foreign official) 94 0.0 0.0 0.0 0.0 0.2) 02
7|EHOther) 2193 19 0.3) (1.1) (10.7) 604 65.8
g D228 B Q7S (Treasury contributions to credit facilities) 20 00 00 0.0 (1.4 (29 (29
7|EKOther liabilities and capital) (185.9) (3.4) 0.6) (2.6) (107) (40.6) @475)
5|2 (Reserve balances with Federal Reserve Banks) 33283 2.0) 287 46.7) 1194 (314 (10.6)

2 The Federal Reserve's balance sheet H.4.1 Factors Affecting Reserve Balances of Depository Institutions
Atz the Fed, SHRtEAISH 2|M2|MIE
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[ Compliance Notice ]

0] 2tz FARAIL| SHEAE 7| 2lol A D240l 510 HIEE|= AR2M Z2HH0| YA A0 29 4| L BIEZE SBLICH 0] A=0| +FE UE2 YA 2|M2|HIE
7hAl2( oSt 2j2U YEEH2RE 2 20X, YA 1 Yo|L iYE BT 4 GIELIC TRtM O] A== Ofmet 20| 0740] SHEAL Znlet HAE Y
A

® MSCl

The MSCI sourced information is the exclusive property of MSCI Inc. (MSCI). Without prior written permission of MSCI, this information and any other
MSCI intellectual property may not be reproduced, redisseminated or used to create any financial products, including any indices. This information is
provided on an “as is” basis. The user assumes the entire risk of any use made of this information. MSCI, its affiliates and any third party involved in, or
related to, computing or compiling the information hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability or fitness
for a particular purpose with respect to any of this information. Without limiting any of the foregoing, in no event shall MSCI, any of its affiliates or any
third party involved in, or related to, computing or compiling the information have any liability for any damages of any kind. MSCl and the MSCl indexes
are services marks of MSCl and its affiliates.

® GICS
The Global Industry Classification Standard (GICS) was developed by and is the exclusive property of MSCI Inc. and Standard & Poor’s. GICS is a service
mark of MSCl and S&P and has been licensed for use by [Licensee].




