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DRAFT

As of close of trading on Wednesday,

Month / Day / Year

The FR 2004 reports are authorized by law (12 U.S.C. §§ 225a, 263c, 353-359, and
391). These reports are required to obtain the benefit of primary dealer status.

Individual primary dealer data are regarded as confidential under the Freedom of
Information Act and are treated as such by the Federal Reserve System. Individual
primary dealer data reported on the FR 2004 reports will not be published or otherwise

publicly disclosed. Aggregate data derived from these reports that are published or
otherwise publicly disclosed will not reveal the identity of any individual primary dealer.
If it should be determined subsequently that any information collected on these reports
must be released, primary dealers will be notified. The Federal Reserve may not
conduct or sponsor, and an organization is not required to respond to, a collection of
information unless it displays a currently valid OMB control number.

Uncleared Bilateral
Specified
Overnight and Term Agreement Term Agreement
Continuing (less than 30 days) (30 days or greater)
1 2 3
Dollar Amounts in Millions |GSCW| Amount GSCW  Amount GSCW  Amount
1. Repurchase Agreements
a. U.S. Treasury securities (eXCIUAING TIPS) ......uiuiiiiiiiiiiiiiiiiiiiiiiiiieiiieniieeiienneees ceeeeneeeeeas MB62 MB63 MB64 1.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) .....ocooiieiieeeeeeeeee s MB84 MB85 MB86 1.b.
c. Federal Agency and GSE Securities (excluding MBS) ........cocovoiivoiieoieeerserseesensnen. MCO06 MCo7 MCo8 1.c.
d. Federal Agency and GSE Residential MBS .........ccooiiiiieeiieeeeeseeee e MC28 MC29 MC30 1.d.
e. Federal Agency and GSE CMBS........oomooeeeeeeeeseeseeseeseseeseeeeseseesssses s esseesseseens MC50 MC51 MC52 1.e.
£, COIPOAtE DEDL........eeeeeeeeeeeeee ettt eee et en s MC72 MC73 MC74 11,
g. Asset-backed securities MC94 MC95 MC96 1.g.
h. Equities MD16 MD17 MD18 1.n.
TR @13 T=Y OO MD38 MD39 MD40 1.0
2. Reverse Repurchase Agreements

a. U.S. Treasury securities (eXCIUdING TIPS) .oouiiiooieeeeeeeeeeeeeeeeeee oo e e seeeeeseen MD60 MD61 MD62 2.a.

b. U.S. Treasury Inflation-Protected Securities (TIPS) ...ocoocoovivoeeieeeeeeeeeeeeeeeeeeeee e MD82 MD83 MD84 2b.

c. Federal Agency and GSE Securities (excluding MBS) ..ot i MEO4 MEOQS MEO06 2c.

d. Federal Agency and GSE Residential MBS ........o.coooomoooieomeeoomeeomeeoeroseeeeeseesseeessesse ME26 ME27 ME28 2.d.

e. Federal Agency and GSE CMBS ME48 ME49 MES0 2e.

f. Corporate DEDE oottt een e ME/0 MET71 ME72 2f.

g. Asset-backed SECUMIES  soveeeeeeeeeeeeeeeseeeeeeeeeseeeeeeseeeeeeeeeeseeeeeeeeseeeeeeeeeesesseseeseseeeseeseeeeeeees MEO2 MES3 MES4 29.

R EQUIIES oot ene e MF14 MF15 MF16 2h.

o ONET oot e MF36 MF37 MF38 2i.
3 Tatal (lines 1 — 2 MF58 MF59 MF60 3.

Public reporting burden for this information collection is estimated to average 3.1 hours per response, including time to gather and maintain data in the required form and to review instructions and complete the information collection. Comments regarding
this burden estimate or any other aspect of this information collection, including suggestions for reducing the burden, may be sent to Secretary, Board of Governors of the Federal Reserve System, 20th and C Streets, NW, Washington, DC 20551, and to

the Office of Management and Budget, Paperwork Reduction Project (7100-0003), Washington, DC 20503.
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Page 2 of 9
Weekly Report of Dealer Financing and Fails—Continued
Uncleared Bilateral—Continued
General
Overnight and Term Agreement Term Agreement
Continuing (less than 30 days) (30 days or greater)
5 6
Dollar Amounts in Millions [GSCW|  Amount GSCW  Amount GSCW  Amount
1. Repurchase Agreements
a. U.S. Treasury securities (eXClUdiNG TIPS) .......ooiiiiiiiiiee e e MB65 MB66 MB67 1.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) ....coovoiieeeeeeeeeeeeeeeeeeeeeeeee e mB87 mB88 MB89 1.b.
c. Federal Agency and GSE Securities (€XCUAING MBS) .....oooviueiueeeeeeeeeeeeeeeeeeeeeeeeeseeeen MC09 MC10 MC11 1.c.
d. Federal Agency and GSE Residential MBS .......cocccooiiiiioieieeeieeeeeeseeessees s MC31 MC32 MC33 1.d.
e. Federal Agency and GSE CMBS........ooooeooieeeeeeeeeeeeeeeeeee e eee s ees e MC53 MC54 MC55 1e.
£, COMPOTAtE DB ..ottt s e ee e ee e eneeeee MC75 MC76 mcC77 1.1,
Q. ASSEt-DACKEA SECUMHES oooeooeeeeeeeeeeeee e Mcor MC98 MC99 19.
e EQUIIES et ee e s ee e en e eneeeeeneees MD19 MD20 MD21 1.h.
@ 3T OSSO MD41 MD42 MD43 1.0,
2. Reverse Repurchase Agreements
a. US. Treasury securities (eXcluding TIPS) ....ooooooioooceoeeeceeeeeeeeeeeeeeeeeeeeeeee e MD63 MD64 MDE5 2.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) .....ocoiiioiieeeeee e MD85 MD86 MD87 2.b.
c. Federal Agency and GSE Securities (excluding MBS) .........ccoociiiiii i MEO7 MEOS MEO9 2c.
d. Federal Agency and GSE Residential MBS ...........ccccccccoooiiiiiiiiiiiiiiiioioississssssssssssssssssi ME29 MES30 ME31 2d.
e. Federal Agency and GSE CMBS......... e MES1 MES2 MES3 2e.
f. Corporate 9= T ME73 ME74 ME75 2f.
g. Asset-backed SECUNMLIES oottt et e e et e e e ae e e teeeneeeneaans ME95 ME96 ME97 2.9.
R. EQUIIES oot MF17 MF18 MF19 2h.
o O N BT o e e ———— MF39 MF40 MF41 2.,
3. TOtal (€S 1 = 2)eoiicioiiiiiiies oottt MF61 MF62 MF63 3.
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Weekly Report of Dealer Financing and Fails—Continued
Cleared Bilateral
Specified
Overnight and Term Agreement Term Agreement
Continuing (less than 30 days) (30 days or greater)
7 8 9
Dollar Amounts in Millions [GSCW|  Amount GSCW  Amount GSCW  Amount
1. Repurchase Agreements
a. U.S. Treasury securities (eXClUdiNG TIPS) .......ooiiiiiiiiiee e e MB68 MB69 MB70 1.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) ....coovoiieeeeeeeeeeeeeeeeeeeeeeeee e MB90 MB91 MB92 1.b.
c. Federal Agency and GSE Securities (€XCUAING MBS) .....oooviueiueeeeeeeeeeeeeeeeeeeeeeeeeseeeen MC12 MC13 MC14 1.c.
d. Federal Agency and GSE Residential MBS .......cocccooiiiiioieieeeieeeeeeseeessees s MC34 MC35 MC36 1.d.
e. Federal Agency and GSE  CMBS......oooeooeoeeeeeeeeeeeeeeeeseeeees e eeeeeeeeeeseeeeseesnaees MC56 MC57 MC58 1e.
f. Corporate 72Y | SO MC78 MC79 MC80 11£.
g. Asset-backed SECUMIES  cooeveeeeeeeeeeeeeeeeeseeeeeseeeseseeeee e seeeeeeeeeee e s eeeeeeeeseeeseeseeseeeseeeseeseees MD00 MDO1 MD02 19.
N, EQUIIES et MD22 MB23 MD24 1.h.
@ 3T OO MD44 MD45 MD46 1.0,
2. Reverse Repurchase Agreements
a. US. Treasury securities (eXcluding TIPS) ....ooooooioooceoeeeceeeeeeeeeeeeeeeeeeeeeeee e MD66 MD67 MDe8 2.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) .....ocoiiioiieeeeee e MDg8 MD89 MD90 2.b.
c. Federal Agency and GSE Securities (excluding MBS) .........ccoociiiiii i ME10 ME11 ME12 2c.
d. Federal Agency and GSE Residential MBS .........oooooowwoooooiooomooomeeomoereeoeeeesesssssesseeen ME32 ME33 ME34 2d.
e. Federal Agency and GSE CMBS......... e MES4 MESS MES6 2e.
f. Corporate 9= T ME76 ME77 ME78 2f.
g. Asset-backed SECUNMLIES oottt et e e et e e e ae e e teeeneeeneaans ME98 ME99 MFO0 2.9.
R. EQUIIES oot MF20 MF21 MF22 2h.
o O N BT o e e ———— MF42 MF43 MF44 2.,
3. TOtal (€S 1 = 2)eoiicioiiiiiiies oottt MFe4 MF65 MF66 3.

01/2022



FR 2004C

Page 4 of 9
Weekly Report of Dealer Financing and Fails—Continued
Cleared Bilateral—Continued
General
Overnight and Term Agreement Term Agreement
Continuing (less than 30 days) (30 days or greater)
10 11 12
Dollar Amounts in Millions [GSCW|  Amount GSCW  Amount GSCW  Amount
1. Repurchase Agreements
a. U.S. Treasury securities (eXClUdiNG TIPS) .......ooiiiiiiiiiee e e MB71 MB72 MB73 1.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) ....coovoiieeeeeeeeeeeeeeeeeeeeeeeee e MB93 MB94 MB95 1.b.
c. Federal Agency and GSE Securities (€XCUAING MBS) .....oooviueiueeeeeeeeeeeeeeeeeeeeeeeeeseeeen MC15 MC16 MC17 1.c.
d. Federal Agency and GSE Residential MBS .......cocccooiiiiioieieeeieeeeeeseeessees s MC37 MC38 MC39 1.d.
e. Federal Agency and GSE  CMBS......oooeooeoeeeeeeeeeeeeeeeeseeeees e eeeeeeeeeeseeeeseesnaees MC59 MC60 MC61 1e.
f. Corporate 72Y | SO MC81 MC82 MC83 11£.
g. Asset-backed SECUMIES  cooeveeeeeeeeeeeeeeeeeseeeeeseeeseseeeee e seeeeeeeeeee e s eeeeeeeeseeeseeseeseeeseeeseeseees MD03 MD04 MDO05 19.
N, EQUIIES et MD25 MD26 MD27 1.h.
@ 3T OO MD47 MD48 MD49 1.0,
2. Reverse Repurchase Agreements
a. US. Treasury securities (eXcluding TIPS) ....ooooooioooceoeeeceeeeeeeeeeeeeeeeeeeeeeee e MD69 MDB70 MD71 2.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) .....ocoiiioiieeeeee e MDO91 MD92 MD93 2.b.
c. Federal Agency and GSE Securities (excluding MBS) .........ccoociiiiii i ME13 ME14 ME15 2c.
d. Federal Agency and GSE Residential MBS .........oooooowwoooooiooomooomeeomoereeoeeeesesssssesseeen MES5 ME36 ME37 2d.
e. Federal Agency and GSE CMBS......... e MES7 MES8 MES9 2e.
f. Corporate 9= T ME79 MES0 ME81 2f.
g. Asset-backed SECUNMLIES oottt et e e et e e e ae e e teeeneeeneaans MFOT1 MFO2 MFO3 2.9.
R. EQUIIES oot MF23 MF24 MF25 2h.
o O N BT o e e ———— MF45 MF46 MF47 2.,
3. TOtal (€S 1 = 2)eoiicioiiiiiiies oottt MFe7 MFes8 MF69 3.
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Weekly Report of Dealer Financing and Fails—Continued
Cleared Bilateral—Continued
Sponsored
Overnight and Term Agreement Term Agreement
Continuing (less than 30 days) (30 days or greater)
13 14 15
Dollar Amounts in Millions [GSCW|  Amount GSCW  Amount GSCW  Amount
1. Repurchase Agreements
a. U.S. Treasury securities (eXClUdiNG TIPS) .......ooiiiiiiiiiee e e MB74 MB75 MB76 1.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) ....coovoiieeeeeeeeeeeeeeeeeeeeeeeee e MB96 mB97 MB98 1.b.
c. Federal Agency and GSE Securities (€XCUAING MBS) .....oooviueiueeeeeeeeeeeeeeeeeeeeeeeeeseeeen MC18 MC19 MC20 1.c.
d. Federal Agency and GSE Residential MBS .......cocccooiiiiioieieeeieeeeeeseeessees s MC40 MCA41 MC42 1.d.
e. Federal Agency and GSE  CMBS......oooeooeoeeeeeeeeeeeeeeeeseeeees e eeeeeeeeeeseeeeseesnaees MC62 MC63 MC64 1e.
£, COMPOTALE DIEDL oottt e et ee e e e ee e et e eeeeeee e s eeeeeeeeeen MC84 MC85 MC86 11£.
Q. ASSEt-DACKEA SECUMHES oooeooeeeeeeeeeeeee e MDO06 MDo7 MD08 19.
N, EQUIIES ettt MD28 MD29 MD30 1.h.
@ 3T OO MD50 MDS1 MD52 1.0,
2. Reverse Repurchase Agreements
a. US. Treasury securities (eXcluding TIPS) ....ooooooioooceoeeeceeeeeeeeeeeeeeeeeeeeeeee e MD72 MD73 MD74 2.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) .....ocoiiioiieeeeee e MDg4 MD95 MD96 2.b.
c. Federal Agency and GSE Securities (excluding MBS) .........ccoociiiiii i ME16 ME17 ME18 2c.
d. Federal Agency and GSE Residential MBS .........oooooowwoooooiooomooomeeomoereeoeeeesesssssesseeen ME38 ME39 ME40 2d.
e. Federal Agency and GSE CMBS......... e ME60 MEG1 ME62 2e.
f. Corporate 9= T MEs2 MES3 MEs4 2f.
g. Asset-backed SECUNMLIES ittt et e et et e st e ne e e neeenes MFO4 MFO5 MFO6 2.9.
N EQUIIES oottt MF26 MF27 MF28 2h.
. OBRET oottt es oot MF48 MF49 MF50 2i.
3. TOtal (€S 1 = 2)eoiicioiiiiiiies oottt MF70 MF71 MF72 3.
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Weekly Report of Dealer Financing and Fails—Continued
GCF
Overnight and Term Agreement Term Agreement
Continuing (less than 30 days) (30 days or greater)
16 17 18
Dollar Amounts in Millions [GSCW| ~ Amount GSCW  Amount GSCW  Amount
1. Repurchase Agreements
a. U.S. Treasury securities (excluding TIPS) ......oooiiiiiiiiiiiiiee e e MB77 MB78 MB79 1.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) ...ccooooocueieceeieceeieceeeeeee e MB99 MCa0 MCO1 1.b.
c. Federal Agency and GSE Securities (€XCIUAING MBS) .....veveevierieeeeeeeeeeseeeeeeeeeeeeeeseeseen MC21 MC22 MC23 1.c.
d. Federal Agency and GSE Residential MBS .......ooooiriieeeeeeeeeeeeeseeeeeeeeseeeeesesseseeseesees MC43 MC44 MC45 1.d.
e. Federal Agency and GSE  CMBS......oooeeoeeeeeeeeeeeeeeeeeseeeeeseeeeessessesesessessessaees MC65 MC66 MmC67 1e.
f. Corporate 1572Y ] ST MmcCs7 MC88 MC89 11,
g. Asset-backed SECUNMLIES oottt MDo9 MD10 MD11 19.
R EQUIIES oot e ettt e ettt e ettt eeeen e MD31 MD32 MD33 1.h.
TR @ 3 T=Y OO OO O SRR ST PO MD53 MD54 MDS5 1.
2. Reverse Repurchase Agreements
a. U.S. Treasury securities (EXCIUAING TIPS) oooioeeeeeeeeeeeeeeesseeseeseeeeeeee e seeseeseeseeeen MD75 MD76 MD77 2a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) .....cccocooveueveeeererereeeeeeieeseeee e MDg7 MD38 MD99 2b.
c. Federal Agency and GSE Securities (excluding MBS) ........cccoociiiiiit coiiiiieeeeeeece e ME19 ME20 ME21 2c.
d. Federal Agency and GSE Residential MBS .......cocoooioiioieeieeeeeeeeeeeeeeeeeeeeeeeee e ME41 ME42 ME43 2d.
e. Federal Agency and GSE  CMBS......oo oo eeeeeeeeee e MEG3 MEG64 ME65 2e.
f. Corporate 192 TP ME8S MES6 ME87 2f.
g. Asset-backed SECUNMLIES ittt e e e e e e e e e e e e e e s earreeeeeeeeaeannes MFO7 MF08 MF09 2g.
R EQUIBIES oot e ettt MF29 MF30 MF31 2h.
. OMRET oottt ee oo MFS1 MFS2 MF53 2.
3. TOtal (€S 1 = 2)eoiicioiiiiiiies oottt MF73 MF74 MF75 3.

01/2022
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Weekly Report of Dealer Financing and Fails—Continued
TriParty Excluding GCF WipersrBiinasiRaiimice
General Collateral —Szeprannle
Overnight and Term Agreement Term Agreement
Continuing {less than 30 days) (30 days or greater)
& 19 Y 20 #% 21
Dollar Amounts in Millions |GSCW|  Amount  |GSCW|  Amount  [GSCW|  Amount
1. Repurchase Agreements
a. U.S. Treasury securities (xcluding TIPS) .......ccccoeiiiiiiiiicciiiceccieecce e sieeeee e, |[MBT4 MB75 MB76 1a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) ... MB96 MBS7 MB98 1.b.
c. Federal Agency and GSE Securities (excluding MBS) ..., MC18 MC19 MC20 1c.
d. Federal Agency and GSE Residential MBS ... MC40 MC41 MC42 1d.
e. Federal Agency and GSE CMBS..........ocoiiiiiiiiicceeceeee et MC62 MC63 MC684 1e.
LA Ol o =1 (-0 Lo R || MC85 MC86 1f.
. Asset-backed SECUMHES .............cceeiiviiiii e cees e sseeeneeenneenn. |[MDOB MDO7 MDO08 14.
. EQUIIES ... (MD28 MD29 MD30 1h.
T R MDS50 MD51 MD52 1.
2. Reverse Repurchase Agreements
a. U.S. Treasury securities (excluding TIPS) ..., (MDT2 MD73 MD74 2a.
b. U.S. Treasury Inflation-Protected Securities (TIPS).............oooiiiiiiiiiiiiiiiiccceeecene. (MD94 MD95 MD96 2b.
c. Federal Agency and GSE Securities (excluding MBS) ..., ME16 ME17 ME18 2c.
d. Federal Agency and GSE Residential MBS ............ccooiiiiiiiiiiccc s ME38 ME39 ME40 24.
e. Federal Agency and GSE CMBS.........ocoiiiiiiiiiiicc e MEG0 ME61 MEG2 2e.
f. COrPOrate DEDE .......veiviiieie ettt ettt e sras st srassressnesnesenesneeee |MES2 ME83 ME84 2f.
0. Asset-backed SECUMHES ...........c.ooiviiiiiiiiiiie e eia s esnaennes |MFO4 MFO5 MF06 2g.
N BQUIIES . MF26 MF27 MF28 2h.
L OHNeT e eree e, |MFAB MF49 MF50 2i.
3. Total (INeS 1= 2)....i e eee e, |MFTO MFT71 MF72 3.

01/2022
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Page 8 of 9
Weekly Report of Dealer Financing and Fails—Continued
TriParty Excluding GCF QarSiimmittasumte
Sponsored General Collateral -poRgagee
Overnight and Term Agreement Term Agreement Total
Continuing (less than 30 days) (30 days or greater) 25
@ 2 < 23 % 24
Dollar Amounts in Millions |GSCW|  Amount  [GSCW|  Amount  [GSCW|  Amount Amount
1. Repurchase Agreements — |
a. U.S. Treasury securities (eXcluding TIPS) .........coiviiiiiciiiiiciisievicsiceeserssseissnsennne. |MBT4 MB75 MB76 " 1a,
b. U.S. Treasury Inflation-Protected Securities (TIPS)............ccooiiiiie e, MB96 MBS7 MB98 1b.
c. Federal Agency and GSE Securities (excluding MBS) ..........ccooviiiiiiiiiiiiicccccee MC18 MC19 MC20
d. Federal Agency and GSE Residential MBS .............coooiiiiiiiiiccceccceecee e, MC40 MC41 MC42 1d. -
e. Federal Agency and GSE CMBS.............ooviriiiiiieiece ettt MC62 MC63 MCB4 _le
f. Corporate DEDL .....ocvviiiiiiciicicece e [MICBA MC85 MC86 11
0. Asset-backed SECUMMIBS ..........c.cviiiiiicc s iessesssnsenneenee. | MDOB MDO7 MDO08 4.
B EQUIES ... vvooeeee oo ees oo eereeere oo eereeereeer. (MD28 MD29 MD30 1h,
e OMNBT et MD50 MD51 MD52 1.
—_—
2. Reverse Repurchase Agreements
a. U.S. Treasury securities (excluding TIPS) ......ccccooviiiiiiiciiiiccicieciesecsiiessiessssieneennnn,. (MDT2 MD73 MD74 2a. -
b. U.S. Treasury Inflation-Protected Securities (TIPS)............ccoooooeiiiiiiiiiiiciciieceecceen. |MD94 MD95 MD96 2b. "
c. Federal Agency and GSE Securities (excluding MBS) ... ME16 ME17 ME18 “2¢.
d. Federal Agency and GSE Residential MBS .............cccooiviiiiiiiciie e ME38 ME39 ME40 T 2d.
e. Federal Agency and GSE CMBS............oooiiiiiiiiiece et MEG0 MEG1 MEG2 2e.
f. Corporate DEDL .......ocvviiiiiiciicieece ettt |MEB2 ME83 ME84 i
0. Asset-backed SECUMHES .........ooiiiiii e [MFO4 MF05 MF0B 24.
T MF26 VF27 MF28 ——
L OHIE oo eeeonoeneneeeesesesees s nooneneneenssesssns|MFAB MF49 MF50 o=
3, TR (N85 1= 2).oeoee e oeee oo eee e oeesseesoeeeseessoeeessesoeee s ssenesss|MFTO MF71 MF72 3
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Page 9 of 9
Weekly Report of Dealer Financing and Fails—Continued
Overnight and Term Agreement Term Agreement Total
Continuing (less than 30 days) (30 days or greater) 4
1 2 3
Dollar Amounts in Millions [GSCW|  Amount Gscw|  Amount Gscw|  Amount Gscw|  Amount
4. Other Financing Activity, Securities Lent
a. U.S. Treasury securities (excluding TIPS) ......ccccoceveiveeiiciercenas M616 Me17 M618 M619 4.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) ........ccccecvvvuen.. M620 M621 M622 M623 4.b.
c. Federal Agency and GSE Securities (excluding MBS) .........coce...... M624 M625 M626 M627 4c.
d. Federal Agency and GSE Residential MBS .........cocovvveeevevereneen. MF80 MF81 MF82 MF83 4d.
e. Federal Agency and GSE CMBS.......cocoeirimereereeeeeeseeseeeeeeeseneen MF84 MF85 MF86 MF87 4e.
f. COIPOrate  DEDE oo ettt ee e seee e M632 M633 M634 M635 4f.
g. Asset-backed — SECUMHES  .o.ooovoveoeeeeeeeeeeeeeeeee e, R832 R833 R834 R835 4.9.
N EQUIIES oottt e e e M636 Me37 M638 M639 4.h.
I OthEr e M640 M641 M642 M643 4..
5. Other Financing Activity, Securities Borrowed
a. U.S. Treasury securities (excluding TIPS) ....oooeoeeeerereeeeseeseneen. Me44 MB45 M646 M647 5.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS) .......ccccccoeevevenenee M648 Me49 M650 M651 5.b.
c. Federal Agency and GSE Securities (excluding MBS) ...................... M652 M653 Me54 M655 5.c.
d. Federal Agency and GSE Residential MBS ...........cccccovvviiieennnn.. MFa8 MF89 MF90 MFo1 5d.
e. Federal Agency and GSE CMBS........cccocooiiiieeeeeeeeeeeeeeeeeeeee MF92 MF93 MF94 MF95 Se.
f. Corporate DBt oo M660 M661 Me62 Me63 5f.
g. Asset-backed securities ... R836 Re37 R838 R839 5.
H. EQUIIES oo oo M664 M665 Me66 mee7 5.h.
= S M668 M669 M670 M671 5i.
B. Total (NES 4 =  5)eooooooooooeeececcccccceoeeeeeeeeeeeeseeeeseseeseceeoeeseeeeeeeeee M672 M673 M674 ME75 6.
Fails to Receive Fails to Deliver
1 2
7. Aggregate Fails
a. U.S. Treasury securities (excluding TIPS) ..o M676 M677 7.a.
b. U.S. Treasury Inflation-Protected Securities (TIPS).......cccccovceienee M678 M679 7.b.
c. Federal agency and GSE Securities (excluding MBS)....................... mz:g mg:; ;g
d. Federal agency and GSE MBS -
e. Other MBS oo Mes4 Me85 7e.
f. Corporate SECUNMEIES  ceeeeeeiceee ettt et Mego Mes7 7.
I L1 T L1 I YT Mes8 M689 8.

01/2022
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Weekly Report of Dealer Financing and Fails—Continued

Return by 4:00 p.m. the following business day to: Person to whom questions about this report should be directed:

Statistics Function

Federal Reserve Bank of New York Name of Preparer
33 Liberty Street
New York, NY 10045 Area Code / Phone Number

FAX: (212) 720-5030 or (646) 720-5030

Dealer Name

Comments:

“To the best of my knowledge, the report has been prepared in conformity with the instructions issued by the Federal Reserve Bank of New York and is accurate. | am responsible for
the internal controls over the reporting of the data in this report and believe that these controls are effective. These internal controls are (1) designed to ensure the accuracy of this
data, (2) monitored and reviewed by audit or compliance staff, and (3) assessed regularly by management of the named institution. | agree to report any material deficiencies in
these internal controls and any inaccuracies in data already reported to the Federal Reserve Bank of New York.”

Note: Dealers are only required to submit a copy of this attestation with the last as-of date of each year.

Name Title

Signature Date (MM/DD/YYYY)

01/2015
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