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Delivery Delivery  Color Oqen High qu La§t Settlement  Previous  Volume Open

Month Year Code Price Price Price Price Price Settlement Interest

JAN 201 006625 996700  99.6625 99.6650 0.0025 20510 52421

FEB 201 99625  99.630 99,625 99.630 0.005 6,973 15,390

MAR 20M White 99590 99.585 99.575 995858 99585 200417 1,162,173

APR 201 99530 A 99.530 -0.005 02
MAY 201 99485 A 99.490 -0.005

JUN 20M 99450 99465 99425 994408 99440 0010 255,389 1,004,741

SEP 201 99330 99.330 99.265 992908  99.290 0030 261791 905925

DEC 99175 99.175 99,080 991108 99.110 0055 281458 749445

Red 98995 99.000 98.875 989108 98910 0075 304204 806,964

98780  98.790 98,635 986758 98675 0000 254698 484111

98560  98.565 98.385 984308 98430 0110 231410 368,117

98.310  98.320 98.110 981608  98.169 0125 203612 278529

Green 98065  98.075 97835 978908  97.895 0145 128190 192472

97800  97.820 97.550 97615A 97610 0170 118,098 156,108

97550  97.565 97.270 97.340A  9733% 0190 90247 183,058

97285  97.300 06.985 970508  97.050 0210 06068 130,327

Blue 97040 97.095 96.725 967908 96790 0230 33864 100916

96795 968108 96465 95530A 96530 0.245 2804 108825

96545  96.570 96.215 95290A 96280 -0.260 28817 73,963

96.300  96.340 95970 96.040A  96.040 0.270 31830 73,600

Gold  96.100 96.145 95.770 958454 95840 0275 2131 52,429

95910 95955 95.580 95660A 9565 0275 19,987 38,923

95765  95.790 95405 95490A 95485 0275 17,788 20423

95585 95620 95.250 95335A 95330 0.275 18,987 19,244

Purple 95455  95480B 95130 95255 A 95200 0275 5339 14,179

95335 95340 95015A  95135A 95000 0.265 aon 13024

95225 95250 94930 95030A 94990 -0.260 2411 0,888

95135 951858  94.845 94935A 94905 -0.250 3997 9,599

Orange 95080  95.085 04825A  04885A 94855 0.250 2,364 7347

95020 95.020 94.740 948254 9479 0.250 1477 347

94955 94955 94.710 M4775A W70 0.245 1,984 8,181

94900  94.900 94645A  O94705A 94680 0.245 645 4659

Pink 94680  94.700 94615A  O94675A M6 0.240 352 1,632

94575A  O04635A 94620 0235 28 1,659

04540A  94600A 94590 0230 2 1,880

94545 945558  94495A  94500A 94550 0.225 1 1821

MAR 2019 Silver 04460A O94520A 94520 0220 410 1,199

JUN 2019 W410A  94470A 94475 0215 884

SEP 2019 9375A  94435A 94440 0215 3 1,225

2019 94.330A 094300A 94395 0.215 1576

Copper 94290A  94350A 9435 0215 205 679

04240A  94300A 94305 0215 435

04.185A  04245A  W4250 0215 623

94.140A 94200A 94205 0215 5 5

2,678,552 7,060,068
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FoEBmAWTL 2 RER T A PYFT
- ~2007& 6% & » 23p¢t G F A T HY
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(2007# 6 * &%)

Hi+:10/m% ~
Treasury |Other |Repo &|CP & |Deposit |[Agency [(Of Corp |Equities |Total
Deposit |CDs in |outside which |bonds
inUS |US us ABS)
Shor:t- 159 941 237 27 597 80 1,100
term
Long- | 4 452 [ 1,115 750 | (236) | 99 | 266 | 2,567
term
Total 1,611 | 2,056 830 3,667
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52 RRARERFF ALY AN LS
(2008# 6 " &%)

Hi+:10 % ~
Treasury |Other |[Repo &|CP & |[Deposit |[Agency |(Of Corp [Equities |Total
Deposit |CDs in|outside which [bonds
nUS |US us ABS)
Short- |\ o6 | 871| 199 | 23| 519 | 130 1,097
term
L -
oNg" | 1684 | 1435 967 | (435)| 105| 363 | 3.119
term*
Total 1.910 | 2.306 4.216**

L SRR B 3HBEN FA

THO2HEEDTA M o Bgru g B L o miE

PR G A 2 IR Al 2 B (Gl g
AR TR EA L é?i{; DR XA 4 (Money Market
Mutual Funds, MMMBP) ~ g% =2 ~ T A#£ %F ¥~ & (Asset-Backed
Commercial Paper, ABCPRL £ -~ % ;&%L?l 2 ( Structured Investment Vehicle,
SIV) % -
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23 2umBERF A0l EuagrInes
(2009% 6 ' &)

H>:10m% ~
Treasury|Other |Repo & |CP & |Deposit|Agency |(Of Corp |Equities(Total

Deposit [CDs in |outside which |bonds

inUS |US us ABS)
Short- | 575 573 166 43 330 34 1,148
term”
Long- |2117 | 1,212 795 107 | 311 | 3,329
term* (475)
Total |2,692 |1,785 4477

FROBRESBRT X 2T ADE R ot o
#2008 £ % F o F 4G 2 R A X R
ST 2 RRE X4 0 /8 2008% 8 ¢ &

2,000 % g% ~ R4 28 5 1 2008 X 95,000 F

N
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P22 ARR RSP EPFLE R T
AFRARSEF RET 3 (LE4) 2395 BIS o
FAL ST H T S s pen 2 2008% 5 4540 E R
B4e > PRE FI LA R (T 0T e B i A A o
IR T AR R ORE o Flt 0 RV X
BRI R 0 AL AR o 1 R 2R
2E O FORRERCFF F RS D RAGE LW

BHE AL UG A2 E RRE LG

iﬁ]ﬁ i 332

\»‘l“

Hix 10 %~

June 2007 June 2008 June 2009
Location of deposits Location of deposits Location of deposits

Nationality

of banks us Off- Total us Off- Total us Off- Total

shore shore shore
us 128.9 214 150.3 116.0 27 .4 143.4 17.7 235 141.2
Others 969 | 4527 5496 755 380.8| 456.3 47 1 217.7 | 2648
Total 2258 474.1 699.9 1915 408.3| 599.8 16481 2411 405.9
Source: BIS.
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2B RRE FTART ERES dpp

Bl REGE SR X EL DL PFER
¥ o
%% % 2007# 6 " ~2009# 6 * HF > %}ﬁ#
e ZREAAIA ’4?3:}3*‘;]_32],}(}7‘1—@_
X2 HEESAA S FIE (L4 5)
Y I s 2 /4 = 2
%5 BT ERES T AT R T A4
H+:10 % ~
Year ending: Treasury Agency C%Tﬁézte Equities
June 2002 52
June 2003 6 (6.4%)
June 2004 —43 (-6.6%)
June 2005 24 (2.6%)
June 2006 —67 (-6.2%)
June 2007 6 (0.5%) 2 (0.4%) -1 (0.6%) 1(18.8%)
June 2008 6 (5.2%) 20 (2.7%) —4 (-3.6%) —38 (—14.2%)
June 2009 40 (2.4%) 41 (4.2%) -3 (—2.8%) —103 (—28.3%)
June 2010 3 (3.6%) 23 (3.1%) 3 (2.7%) 37 (11.8%)
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2007 & ¢ #p 9 30%F "% 3 2010 & ¢ #p 19% ( L 4
6) -

26 HETPESG EAEFL IR P es

H 10 % ~
June 2007 June 2008 June 2009 June 2010
Short- | Long- | Short- | Long- | Short- | Long- | Short- | Long-
term term term term term term term term
Treasuries 159 1,452 226 1,684 575 2117 454 2,592
Agencies 80 750 130 967 34 794 27 714
Other 861 365 741 468 539 418 430 509
Total by maturity 1,100 2,567 1,097 3,119 1,148 3,329 911 3,815
Memo: maturity
shares 30% 70% 28% 72% 26% 74% 19% 81%
Total official
holdings 3,667 4216 4477 4726
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Hix:%
Largest holder Top 3 holders Top 5 holders Top 10 holders
1980 12.0 246 36.0 52.8
1985 10.2 225 329 50.0
1990 8.3 235 36.1 536
1995 124 245 34.7 50.2
2000 17.9 32.0 425 54.7
2005 19.2 44.0 52.9 66.7
2010 latest 29.7 46.6 56.7 70.3
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0 E RS L R T AR
TR L TR AKRLZAFIE DAR I T
ST G 20078 ¢ PenllvE A T
*$ 31 2010& ¢ 7,410 F ~ o £ R FIRnF
B 0 £ 20104 6 7 ~20114# 3% PR > F > BN
91 1,00008 % Rk PSR X -

28 ST ERBEES

Hi= 10 % ~

Memo: Fed
Long-term MBS Dteben- Bills Total + Treasury
ures holdings

March 2000 88 0
June 2002 134 0
June 2003 180 0
June 2004 211 23 194 0
June 2005 324 63 261 112 436 0
June 2006 473 118 355 110 583 0
June 2007 751 236 515 80 830 0
June 2008 967 435 532 130 1096 0
June 2009 795 475 320 34 828 724
June 2010 714 443 271 27 741 1508*
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29 FTRBHELETEIRIPFZ ERLF EHPFET

Hi= 10 % ~

Asset- Of which Other Commercial
backed mortgage- corporate Total
securities* backed bonds paper

March 2000 na 12**
June 2002 na 18**
June 2003 na 21**
June 2004 18 29 na 47
June 2005 17 44 7 68
June 2006 30 67 12 108
June 2007 44 26 55 17 116
June 2008 40 18 65 18 124
June 2009 35 9 72 9 116
June 2010 21 7 77 104
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