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Over the week, U.S. primary dealers continued to pare back their facility usage by decreasing their TSLF funding. Bank of America did not roll-over its

maturing TSLF schedule 2 credit.
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European primary dealers continued to pare back their facility usage, as most decreased their TSLF funding.
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Over the week, U.S. primary dealers continued to pare back their facility usage by decreasing their TSLF funding. Bank of America did not roll-over its

maturing TSLF schedule 2 credit.
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European primary dealers continued to pare back their facility usage, as most decreased their TSLF funding.
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e This week, Bank of America and Citi, the only two dealers active in PDCF, pared back their usage. Only Citi completely rolled over its maturing position
in this week’s Schedule 2 TSLF auction.
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o RBS increased its credit outstanding at this week’s TSLF schedule 2 auction, which settled on Thursday. All other dealers decreased their TSLF Schedule
2 usage. Bank of America continued to pare back its PDCF usage.
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e Facility utilization by institutions was similar to the previous week with little change in TSLF credit after last week’s Schedule 2 auction.

9/17



























Chart Pack of Market Monitoring Metrics for Fed Facilities 5-19-09
Christine Cumming, rita.c.proctor, Donald L
Clara M Sheets to: Kohn, Brian F Madigan, Meg McConnell, 05/19/2009 12:09 PM

William Dudley, Debby Perelmuter, Patricia
.~ YoonHi Greene, Warren Hrung, NY Project 13, Audrey Stern, Clara

ce M Sheets

**RESTRICTED F.R.***

b ark.et Monitoring Metrice 5-19-09.doc

Clara Sheets

Markets Group

Federal Reserve Bank of New York
33 Liberty Street

New York, NY 10045

(212) 720-1230
clara.sheets@ny.frb.org






Restricted F.R.

LENDING TO FINANCIAL INSTITUTIONS
Fed Facilities Utilization and Collateral

Current Exposure to Primary Dealers




Restricted F.R.
LENDING TO FINANCIAL INSTITUTIONS
TAF and Relevant Data

Total Amount Outstanding: TAF and Swap Lines

Uncapped
1st TAF LEH - swapLines
I-
1st84-Day 1 !
TAF Ann.
BSC —_—
o

200

0

12/1/07 3/1/08 6/1/08 9/1/08 12/1/08 3/1/09
BTAF BECB ASNB BBOE OBOJ BRBA ENorgesB. BRiksbank BDanNB BBOK ®BdM







Restricted F.R.
LENDING TO FINANCIAL INSTITUTIONS
TSLF and Relevant Data”

TSLF Utilization Across Institutions, Last 20 Auctions

BCitigroup OGoldman Sachs BBofA

% allotted

DODeutsche BRBS BCantor
OHSBC O0ther










Restricted F.R.
LENDING TO FINANCIAL INSTITUTIONS
PDCF and Relevant Data

PDCEF Utilization since Sept. 2008
175

150

- =
100 ‘ m m"

75 | ||||
50 | | |||| s

o
2 l]gl |||| "””" || ||| | | "””IIIIIIII||I||||||||....

|||l
0
9/2/08 9/23/0810/15/0811/5/0811/28/082/19/081/13/09 2/4/09 2/26/093/19/09 4/9/09 4/30/09
BEank of America @Barciays actigroup BBNP Paribas  mDawa OGoldman Sachs

aJP Morgan aLehman aMerrill Lynch aMizuho OMorgan Stanley ®UBS




Restricted F.R.

LENDING TO FINANCIAL INSTITUTIONS

Fed Facilities Utilization by Institutions-CONFIDENTIAL

Goldman Sachs Fed Facility Usage

Citi Fed Facility Usage

$ Bill $ Bill
120 120
TOP (LHS) TOP (LHS)
100 | TSLFSch1 (LHS) 100 | TSLESCNT(LHS)
80 | g0 |
60 | 60 |
d HWHH\HH“H o
II"II ||| II|||| il l
~ 1 St i ™ |||||i|"|||||| 2 |||||H||H
i IH i
I .

9/2/08 9/30/08 10/29/08 11/28/08 12/29/08 1/28/09 2/26/09 3/26/09 4/23/09

Bank of America Fed Facility Usage
$ Bill

120

TOP (LHS)

TSLF Sch1 (LHS)
100

80

60

40

20

9/2/08 9/30/08 10/29/08 11/28/08 12/29/08 1/28/09 2/26/09 3/26/09 4/23/09

RBS Fed Facility Usage

$ Bill
120

TOP (LHS)

100 | TSLFSch1 (LHS)

80 r

60 r

40 |

20 f |||‘I||||||||| " ‘ S .

||||||| T,
il \” \I\IIIII\I\ S

9/2/08 9/30/08 10/29/08 11/28/08 12/29/08 1/28/09 2/26/09 3/26/09 4/23/09

T T T T T T T
9/2/08 9/30/08 10/29/08 11/28/08 12/29/08 1/28/09 2/26/09 3/26/09 4/23/09

Barclays Fed Facility Usage

$ Bill

120 TOP (LHS)

100 | TSLFSch1 (LHS)

80

60 H

il

2o | Dfen R ||||
i e

0 2
09/02/08 09/30/08 10/29/08 11/28/08 12/29/08 01/28/09 02/26/09 03/26/09 04/23/09

e Bank of America ceased use of all Fed facilities while other primary dealer usage in TSLF Schedule 2 was nearly constant last week.
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Goldman Sachs ceased usage of TSLF Schedule 2 funding, all other dealer’s positions held nearly constant over the course of last week.
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Dealer facility usage remained constant last week as no TSLF credit matured.
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Citi halted usage of TSLF as it did not rollover its maturing TSLF Schedule 2 credit.
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