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EEEMBER: ME: 1 B FOMC £ LEARR, HiaxtFERKIEM
BERTEARIR (T, RIBESESFIZREALIIN, 2022 5 Fed FIZEM
1.595%[E7% & 1.495%; CME HIBKfEWEEtF 3 B2 50bp HIHEZR
M 94%EFEE 22% . EEEATS B RN T ERMBERRSMABAE
E i3k BRIMIAM THRMOTMEXIBERA, RESNLEETR,

RAERKMIEIGIER MBS 5%, LLATHIEE REIREEBEE~ kR
%E;E GDP LEBITE 20% A G AEE, HATdatbA 35%. 20224F2 59
HAMPEBEESARERAN, ERHERNEEREHGRS, KR
=REK.

XELFHE: 1 ATEHENLIERRIINGIE, TATHAA-1%, LR
NHER 3.75%, ST HIATAHIR-2.54% . EEHERBREEIF BRI
EXERFHELIFE, BREXREESHT, BARtHEH) 'I?&EJ:W
NnUiE, FtEAE, Sai@mmiRENARAEK, MNBEMRIR
iR iniR, thRAEREE BT, itk%ﬁﬁ)kiﬁi’#ﬁ'lﬂﬁEIE%"tﬂﬁ

2k EAXSELABE AR, HiIHHIEERKIELHA, BREXIE
B, SmEELEk. 1) B : ER=ZKIEHRSETHY, EdhpisBigsn
K, X% 4.28%, FRZ Bk 2.99%, iEIE T B 1.83%. EXERTHIA=KIEH
BIHER T RE; *IEME%?TE,‘, B 2.48%, =BT 100 T 1.92%,
EEITER 1.17%. MBI A 53, 1854 KBk 2.32%, HETEL 2.07%,
EE/NMETE 0.12%. FAmigd, BTHZHREM, RHFEEk 4.32%,
BT 0.61%, ENEMHIA/NETE 0.55%. 2) fi: +EEFREGEE
EEE, = 2%ETEE 1.92%, 2-10 FHIZEEEREN IMET X,
T4T 3bp E 0.45%; EEEGRWGEENE EARER, 5 EAFE, HE
+EERKEREARTE 0.22%-0.23%[8E1T. 3) IMNC: ETiEHMERYE
#\ig ik 0.07%, JmRUWTF 96.1. Ryt KiE Lk, FKiEARK 0.74%,
BRT/METEL 0.22%, HIit/MMETEL 0.42%, HEE/E LK 0.21%, AR
mMETE 0.46%. 4) Bf: REBHE, EEXELNK 3.41%, WF
1893.6 =LA H. BIRBIMARBRFHA, =& 3.82%, WTF 23.77 Et/&
&. LME $@/ mmt,§k127%, W 9955 £, EFEMFFETEL, BRiIEA
3.6%, mZWT 90.52 %
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FONC W LE NG, miHxTEEKMEMBERTEARE TT, RV\IAFBESFIRPEIM, 2022
£ Fed FUZRIN 1. 595%[E5% = 1. 495%; CME AIBE &M Xt T 3 B/NE 50bp AIBER M 94%[E1% 2= 22%. Bk
AN E R FEMBRERSNABRAEE.

4z HE, BRI AN THRRNTARRERR, RESWEER R, WRAERAIR G/ MBS 555,
HERTEA A B RG R R =B S A~ fafmiR & GDP LI 20% E AR AEE, ZRidtth 35%. 202242 A9 H
AR BES~RHERANM, EHRERNEIERRGRS, KEEENABK.
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ElR 3: 2022 FHERBIAEATIT

2. Maturity Distribution of Securities, Loans, and Selected Other Assets and Liabilities, February 9, 2022

Millions of dollars

1 i Within 15 16 days to 91 days to Over 1year | Over 5 year Over 10

Remaining Maturity days 90 days 1 year to5years | to 10 years years M
Loans’ 150 868 342 27,173 0 IR 28,532
U.S. Treasury securities’

Holdings 119,541 285,648 737,988 2,203,535 1,012,104 1,373,047 5,731,864

Weekly changes - 1,199 |+ 1,399 (- 180 |+ 138 |+ 106 |+ 3,490 [+ 3,755
Federal agency debt securities’

Holdings 0 0 0 0 2,134 213 2,347

Weekly changes 0 0 0 0 0 0 0
Mortgage-backed securities®

Holdings 0 1 37 2,106 67,000 2,591,706 2,660,851

Weekly changes 0 0 0 0 7,558 |~ 7,553 |+ 6
Loan participations held by MS

Facilities LLC (Main Street Lending

Program)® 0 0 0 15,137 A B 15,137
Municipal notes held by Municipal

Liquidity Facility LLC® 0 451 0 2,907 s R 3,358
Loans held by TALF Il LLC’ 0 0 0 1,286 v s 1,286
Repurchase agreements” 0 0 0
Central bank liquidity swaps'3 200 0 0 0 0 0 200
Reverse repurchase agreements” 1,907,891 0 aes aes ‘e N 1,907,891
Term deposits 0 0 0 L L. L 0
Note: Components may not sum to totals because of rounding.
...Not applicable.

3kiE: FED, BLf2i&ffst
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ARG FEES @, TEHENLIGREINSIE, HIATHAA-1%, KERQHER 3. 75%, T
ST HIATHAN-2. 54%, FERFHRELFHERTEXERIBFNZELEFE, BEREAREESHT, Bm
HERXRELT. NOIE, EEAE, EERERENARGAIEK, MK RIRKELEEMR,
RTERERBNEE, LR ANRHREESHIT.
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iR Wind, REHEHR FiR: Wind, REHEHR
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W=y 1D% 1W% 1M% W& 1D% 1W% 1M%

MSCI £k 839.4 0. 45% 1.58% | -3.31% | mscl LAMX 177.3 0.92% 2.56% -1.71%
MSCl %3ATH 1% 2334. 1 0.40% | 1.51% | -3.65% | MSCI %% 69410. 9 0. 89% 2.12% -0. 64%

SEE 34079.18 | -0.68% | —-1.90% | —-1.83% | &g VIX 17.33 |  —0.73% 1.62% | -33.70%
ig 13548.07 | —1.23% | —1.76% | —4.28% | #AE VIX 21.2 -0. 84% -0.56% | —29.73%
FRE 500 4348.87 | -0.72% | -1.58% | -2.99% | ¥z 500VIX 17.33 0.00% | -3.51% | -36.24%

EEER 100 7513.62 | -0.87% | -1.92% 1.93% | ENFE SENSEX 57832.97 -0. 10% -0. 55% 1.11%
k[E CAC40 6929.63 | -0.26% | —1.17% 1.34% | EL7 IBOVESPA 35% 112879.9 -0.57% -0. 61% 0.87%
{5 [E DAX 15042.51 | -0.67% | —2.48% | —0.54% | %S 7 MOEX 3393. 31 -3. 35% -4, 32% -2.73%
I M B T Wi 1D% 1W% 1M% iz Wi 1D% W% 1M%
H% 225 27122.07 | -0.41% | -2.07% | -0.03% | +E=fmlER 1.92 -2. 54% 0. 00% 9.71%
ESEZAEK 2744.52 0.02% | -0.12% 0.89% | +4 TIPS WezgZ -0.49 6.52% -3.92% | -22.22%
B4 e 24327.71 | -1.88% | —2.32% 0.35% | REFIE 1.16 —7.51% | -13.20% | —24.35%
ERERFIZE 0.45 -6.25% 12.50% | -40.00%
ETIEH 96.10 0. 29% 0.07% 0.99% | SOFR 0.05 0 0% 0%
S Wind, ERIEHR
WHERE T AR 4 202242820 H
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WEBURIHBAME, BSEE—MEL, £KRHHAEAFEIRZENTER. EAXR=XEHsk
T, BEhgeMiEs A, A3 4. 28%, FRETEK 2.99%, BT 1.83%. BRIRMIA= KIEHEIHER TR
Bk, EEEKIEARS, TBk 2.48%, EBF 100 T8 1.92%, EETE 1.17% IMARTHEIER S, 184 KB
2.32%, HETEK2.07%, EHE/METEL0.12%. FMmind, MTHZMRFM, RMREK 4.32%, BAE
TEBK 0. 61%, ENEE A/ \IE T EX 0. 55%.
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SKiR: Wind, EREMHR SRiR: Wind, EREMHR
2. m&EHiH

MEMEANERE, +EEXREEERSME, KK 2% B THE 1.92%, 2-10 FHIEHEHAREMN
INIBYTK, T1T 3bp E 0.45%; EEEEWERARLEAFEE, 5 LAY, BA+EEERERER

7E 0. 22%-0. 23%[8]351T -
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XiE: Wind, ERIEFR

3. MCTHiA

XiE: Wind, ERIEFR

ETTIEME ARG \IE LK 0. 07%, BT 96. 1. HEBUERE E1T, ETisdvMERk. Rt AE
ik, FKOERBIA 0. 74%, BRIT/METREE0.22%, HIT/METEE 0. 42%, FEE/iE LK 0.21%, ARM/MET

B 0. 46%,
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https://www.yunbaogao.cn/report/index/report?reportld=1 37709
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