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1] WRE Y SSH B 72 GOl

T=2(%, bp, A=) 1113 MY chy] M i M CHE| H=CHE| 4oy
Federal Fund Rate(H%} 7|32 22|, HE0| HslE S22 2347|2] 742
JlEae] At 4.00 0.00 0.00 (25.00) (50.00) (75.00)
7l23e st 3.75 0.00 0.00 (25.00) (50.00) (75.00)
S 3.875 0.00 0.00 (25.00) (50.00) (75.00)
Alg 22| 387 0.00 0.00 (23.00) (46.00) (71.00)
99% {2l 7158 32 393 0.00 0.00 (22.00) (52.00) (72.00)
RE 770 0.0 (10.0) (10.0) 240 (28.0)
Reserve Balance(EH|g, 20| HE0f| LI =)
IORB(Interest Rate on Reserve Balances) 390 0.00 0.00 (25.00) (50.00) (75.00)
e 2,855.0 0.0 (7.5 (1434) (241.0) (389.1)
RRP(Ovemnight Reverse Repurchase Agreements, 87| 20| 0] 271 &)
RRP(Reverse Repurchase Agreement Rate) 375 0.00 0.00 (25.00) (50.00) (80.00)
T-Bill 1M Spread (19.20) (0.98) (8.67) (11.82) (17.07) (17.48)
e 38 2.1 (7.0) 04 (469.7) (234.3)
217 F2H(Bids, Award) 8 (10) ®) @ (72) (58)
Repo(Repurchase Agreement, A|277|2| 7{2H)
SOFR(Secured Overnight Financing Rate) 398 0.00 6.00 (17.00) (51.00) (61.00)
99% MHefE VIS8 =2l 407 0.00 6.00 (16.00) (68.00) (62.00)
Hel 3,209.0 0.0 530 314.0 735.0 976.0
Aol 21(Discount Window, HA| H&EsHE| Wal= )
Primary Credit 4,00 0.00 0.00 (25.00) (50.00) (75.00)
= 5.8 00 (13) 0.4) 26 30
AN 271(R1%} 217| ©f A= Discount Window)
SRF(Standing Repo Fadility, O/N Treasury) 4,00 0.00 0.00 (25.00) (50.00) (75.00)
e 496.0 20 4.0) 4.0 4.0) @.0)
ol A4 23 (2.0 2.2 23 23 22
=21 32|
0= 174 394 098 867 (13.18) (32.93) (62.52)
0= 24 3.59 229 3.56 894 (65.07) (69.48)
o=104 412 499 361 8.70 (44.98) (33.20)
S 2B
Move Index(ﬂ%—ﬁ %p) 79.1 (2.5 9.2 (3.1 (19.9) (22.5)
HE7|2 ME(Federal Fund Futures Rate)
—}g% 3.88 0.00 0.50 225 (5.25) 5.75
254 12& 3.79 2.00 3.50 9.50 (12.00) (1.50)
264 34 361 3.50 3.50 17.00 (28.50) (17.00)
269 6¥ 342 3.50 2.50 19.00 (48.00) (34.50)
2699 3.21 3.00 2.50 18.50 (69.00) (62.00)
Anc
RRP-Repo(ZAE 42 RRP 231 24a) (23.00) 000 (6000  (800) 100 (1900)
EFFRIORB(EITHE 42, S5| (+) M&te|? 2|43 27} (3.00) 0.00 0.00 2,00 4,00 4,00
SOFR-IORB(&tCHE! —,—%, E3| (+) Mate|H 2|23 27}) 8.00 0.00 6.00 8.00 (1.00) 14.00
TGCRAORBECHE 5, §3| (+) Met=|H 2|23 37) 5.00 0.00 6.00 8.00 0.00 12.00

212 the Fed, Bloomberg, SHSHEAISH 2|A 2| MIE]
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[Fixed Income]

(H2] HF OiAjci2E 22 A&7 (Hojga)
128 2324 43H 16587H 483 A
T 2 g oel o om o o
23| ZH+KTotal Assets) 6,580.5 77 6.6) (16.0) (773) (317.0) (386.6)
Alg ZHHReserve Bank Credit) 6,532.9 73 (5.9 (16.0) (7700  (3237) (3934)
CHZ(Loans) 59 (1.3) (R)) ©.2) 0.8) (14.3) (25.4)
ZfiEtel 2 (Primary Credit) 58 (1.3 .1 0.2) 06 32 3.0
7|E} 0.1 0.0 0.0 0.0 (1.4 (2.0 (2.0
92 24238 2EFRMAHSecurities held in custody for foreign offidal and intemational accounts) | 3,0609  (237)  (41.4) (33) (1552) (227.2) (264.4)
0] =2fi(Marketable U.S. Treasury securities) 2,7454 (23.8) 41.8) (07 (1303) (1582) (192.2)
MBS & 7|22} (Federal Agency Debt and Mortgage-Backed Securities) 2372 00 00 (1.8) (19.7) (60.5) 62.2)
7 |EHOther Securities) 783 0.1 04 0.8 (5.3) 8.5 (10.0)
SOMA H-3 i3 (Securities held Outright) 6,152.5 0.0 4.3) (20.4) (8190 (2964) (3384)
=22}|(US Treasury Securities) 4,080.2 0.0 @23) @3) (17.1) (1174 (1424)
21824 (Bills) 1955 0.0 0.0 0.0 0.0 0.2 0.2
O|E2f(Notes and Bonds) 3,560.7 00 (7.5 (7.6) (22.6) (939 (1189
7|E} 3240 0.0 32 32 55 (23.7) (237)
MBS 2,070.0 0.0 0.0 (16.0) 648 (17900 (196.0)
8} 71 242f (Federal Agency Securities) 23 00 00 00 0.0 0.0 0.0
R A 75" 0| L HIS
=2 7t 27| (4, i X) 957 957 955 9.56 9.49 9.18 9.15
2| =2 2 HIS(%)
1 ol 165 0.0) 0.1 0.1 03 ©.7) (1.1)
1~54 334 0.0 0.3) 0.3) 0.8 (1.0 0.0
5~10 121 0.0 0.1 0.1 0.0 (0.6) (1.5
109 Zat 379 0.0 0.1 0.1 05 23 27
MBS 7tE%E= 27|(F, ChH] X) 19.65 19.65 19.70 19.69 19.73 19.83 19.82
7)) 2 HIZ(%)
1 oy 00 0.0 00 0.0 0.0 0.0 00
1~54 02 0.0 0.0 0.0) 0.0 0.0 0.0)
5~104E 25 0.0 04 04 0.7 15 15
109 2t 972 00 0.4) 0.4) 0.7) (1.4) (14)
El|(Total liabilities) 6,534.6 77 6.6) (16.0) (775) (3189) (388.98)
RRP(Reverse repurchase agreements, L S2i|E 2131 7|F) 59 6.9 (13.6) 04 (1837 (1742) (2322)
ZH|Z(Other deposits held by depository institutions) 2,8833 314 554  (1049) (475.0) (3905) (308.7)
AHEE ALEAIY(US. Treasury, GeneraIAccount) 943.1 04 40.7) 91.2 609.6 2318 1343
= E3HCurrency in dirculation, 232|) 23725 16 53 4.1 248 644 624
7|Et 329.7 (18.8) (13.0) 6.8) (53.1) (50.4) (44.6)
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[#3] QF HACHRE (Weige)
T e TL R e T w a
3| ZHHTotal Assets) 6,580.5 77 (©.6) (16.0) (773) (31700 (386.6)
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
S2(Coin) 15 ©.0) 0.0) ©.0) 00 ©.0) 0.0)
2w 54 . . ) 6,482.1 46 (10.8) 218 (80.1) (3323 (387.1)
(Securities, unamortized premiums and discounts, repurchase agreements, and loans) '
BH S3(Securities held outright) 6,265.3 03 3.7) (193) (785)  (301.7)  (343.1)
0] =2}(U.S. Treasury securities) 41930 03 B7) 33 (13.7)  (122.7)  (147.1)
CE7| H(Bills) 195.5 0.0 0.0 0.0 0.0 0.2 0.2
227| B= 32}|(Notes and bonds, nominal) 35750 0.0 (5.8 (5.9 (18.8) 859 (1109
27| 27HH(Notes and bonds, inflation-indexed) 309.7 00 15 15 17 (31.6) (31.6)
=27t &8 7+ 2 (Inflation compensation) 112.8 03 0.5 1.1 34 (5.3 @7
7|22H (Federal agency debt securities) 23 00 00 0.0 0.0 0.0 0.0
MBS(Mortgage-backed securities) 2,070.0 0.0 0.0 (16.0) 648 (179.0 (196.0)
042+ &=(Unamortized premiums on securities held outright) 228.1 023) 0.7) (1.8 (7.3) 23.1) (25.4)
0]42+ &2l(Unamortized discounts on securities held outright) 232 0.1 (0.0) 0.2 05 08 07
Repo(Repurchase agreements) 6.1 6.0 @.3) 0.7 6.0 6.0 6.0
& (Loans) 59 (13) .1 ©0.2) 0.8 (14.3) (25.4)
22 MSLP(Net portfolio holdings of MS Facilities) 38 00 00 ©.1) 0.7 4.6) 6.3
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) 02 0.1 0.1 0.1 0.1 0.1 0.1
254k S(Bank premises) 06 0.0 0.0 0.0 0.0 0.1 0.2
Y28l 2+ AT (Central bank liquidity swaps) 0.0 ©.1) 0.0 0.0 ©.1) ©.1) ©.1)
AHFE 0l|2| 2/2FHA| RHeH(Foreign currency denominated assets) 19.2 0.1 0.2) 02 0.4 14 1.5
7|EKOther assets) 46.7 30 43 6.0 38 134 0.1
M| E2l(Total liabilities) 6,534.6 7.7 6.6) (16.0) (775 (3189  (3889)
23l =2f(Federal Reserve notes, net of F.R. Bank holdings) 23725 16 53 4.1 248 644 624
RRP(Reverse repurchase agreements) 3424 (30.1) 25.1) (55 (2247) (2539) (2858)
0l =(Deposits) 40513 333 139 (14.2) 130.1 (959) (126.9)
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) 2,8833 314 554  (1049) (4750) (3905) (3087)
425 U A-(U.S. Treasury, General Account) 9431 04 40.7) 91.2 609.6 2318 1343
2= SA17|2H(Foreign official) 94 0.0) 0.0 00 0.0 0.3) 0.2)
7|EHOther) 2154 14 0.8 0.5 @4 63.0 478
Al2fo] W2 22k (Deferred availability cash items) 07 03 0.5 02 02 03 03
Ui T2 2] {7+53A(Treasury contributions to credit fadlities) 20 0.0 0.0 00 0.0 (1.4) 29
7|EKOther liabilities and accrued dividends) (2343) 27 03) (X3 (7.9 (323) (35.9)
A 2t (Total Capital) 458 0.0 0.0 0.1 03 19 22
IR (Capital paid in) 390 0.0 0.0 00 03 19 22
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
i w2 Tl e ow o o e
A 35 22(Total factors supplying reserve funds) 6,631.1 75 6.1) (16.2) (772) (31700  (386.6)
A& ZLHReserve Bank credit) 6,532.9 73 (5.9 (16.0) (77.0) (3237) (3934)
B.q Z2(Securities held outright) 6,265.3 03 (3.7) (19.3) (785) (301.7) (343.7)
0] Z2H(U.S. Treasury securities) 41930 03 (3.7) (3.3) (13.7)  (1227)  (147.1)
Ct7| =22H(Bills) 1955 0.0 00 0.0 0.0 02 0.2
237| B= =4} (Notes and bonds, nominal) 3,575.0 0.0 (5.8) (5.9) (18.8) (859)  (1109)
27| 27 H(Notes and bonds, inflation-indexed) 309.7 00 15 15 17 (316) (31.6)
=7t 23 7t4 2 (Inflation compensation) 112.8 03 05 1.1 34 (5.3) @.7)
7|2t} (Federal agency debt securities) 23 00 00 00 00 00 00
MBS(Mortgage-backed securities) 2,070.0 00 00 (16.0) 648 (1790  (196.0)
0|42t &= (Unamortized premiums on securities held outright) 2281 0.3) 0.7) (1.8) (7.3) (23.1) (25.4)
0|AH2t &t0l(Unamortized discounts on securities held outright) (23.2) 0.1 0.0) 02 0.5 08 0.7
Repo(Repurchase agreements) 6.1 6.0 @.3) 0.7) 6.0 6.0 6.0
2= ZA17| 2 (Foreign official) 0.0 00 00 0.0) 0.0 0.0) 0.0
7|EKOther) 6.1 6.0 @3) 0.7) 6.0 6.0 6.0
CHZ(Loans) 59 (1.3) 2.1 0.2 0.8 (14.3) (25.4)
Primary credit 58 (1.3) 2.1) 0.2) 0.6 32 30
Secondary credit 00 00 00 00 00 00 00
Seasonal credit 0.0 0.0) 0.0) 0.0) ©.0) 0.0) ©.0)
PPPLF(Paycheck Protection Program Liquidity Facility) 0.1 0.0) 0.0) 0.0) (1.4 (1.9 (2.0
BTFP(Bank Term Funding Programme) 0.0 0.0 0.0 0.0 0.0 (15.6) (26.4)
7|EHOther credit extensions) 0.0 0.0 0.0 0.0 0.0 0.0 0.0
7|Ef 2HA chE 27 00 0.0 00 0.0 00 0.0 00
22 MSLP(Net portfolio holdings of MS Fadilities) 38 00 00 .1) 0.7) 4.6) 6.3
22 MLF(Net portfolio holdings of Municipal Liquidity Facility) 0.0 00 00 0.0 0.0 00 0.0
2k2 TALF ll(Net portfolio holdings of Term Asset-Backed Securities Loan Facilities) 00 00 00 00 00 00 00
7|E} 2 T2 724 102.1 0.1 0.1) 0.2) 0.9 20 04
Al2tof| T2 224(Float) 0.5) 02 06 ©.1) ©.1) 0.2 02
S8 7H AT (Central bank liquidity swaps) 0.0 ©.1) 0.0 0.0 ©.1) ©.1) ©.1)
7|et 2}£HOther Federal Reserve Assets) 474 30 43 6.1 39 135 03
AHEE 0f|2| 2ISHEA| ZFck(Foreign currency denominated assets) 19.2 0.1 0.2) 0.2) 0.4) 14 15
=(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) 528 00 00 0.1 02 03 03
ZHI2 2| E422I(Total factors, other than reserve balances, absorbing reserve funds) 37478 (24.0) 61.5) 88.7 397.8 735 (77.9)
9= E5HCurrency in dirculation, 242|) 24235 16 53 41 247 64.1 622
RRP(Reverse repurchase agreements) 3424 (30.1) (25.1) (55 (247) (2539) (285.9)
Q= & 2| ZA17|2HForeign official and intemational accounts) 336.5 23.2) (114) (5.9) (40.9) (79.7) (53.6)
7|EHOthers) 59 6.9 (13.6) 04  (1837) (174.2) (2322
AR 2% Sig 2 z5d AHtH(Treasury cash holdings) 03 0.0 00 0.0 .1 00 0.0)
FHIZ H|2I5t 0f|2 S Deposits with FR. Banks, other than reserve balances) 1,168.0 19 @416) 90.7 605.2 294.6 181.8
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) 943.1 04 40.7) 91.2 609.6 2318 1343
Q= ZAI7|H 0fl2| 2 (Foreign official) 94 0.0) 0.0 0.0 0.0 023) 0.2
7|EHOther) 2154 14 0.8) 0.5) 4.4 63.0 478
g D228 B Q7S (Treasury contributions to credit facilities) 20 00 00 0.0 0.0 (1.4) (29
7|EKOther liabilities and capital) (188.4) 27 0.2 0.6) (7.7) (304) (337)
2H|Z(Reserve balances with Federal Reserve Banks) 2,8833 314 554  (1049) (47500 (39050  (308.7)

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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® 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].




