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DISCOUNT WINDOW LOAN DATA
JULY 22, 2010, to SEPTEMBER 30, 2010

Lending
Federal Credit Total
Maturity Repayment | Reserve Borrower Borrower Borrower Type of Loan already outstanding
Loan date date Term date district Borrower city state ABA number credit Interestrate, amount | outstanding credit
Jul 22 2010 Jul 23 2010 1/ Jul 23 2010|Boston (1)  NORTHWEST WINSTED CcT 211174204 Primary Crec 0.75 1,000 1,000
Jul 22 2010 Jul 23 2010 1 Jul 23 2010|Boston (1) | WALPOLE CO WALPOLE MA 211373063 Primary Crec 0.75 1,000 1,000
Jul 22 2010 Jul 23 2010 1 Jul 23 2010|New York (2) BANK OF CAT CATTARAUGL NY 022306847 Primary Crec 0.75 650,000 650,000
Jul 22 2010 Jul 23 2010 1 Jul 23 2010|Philadelphia EAST RIVER B/ PHILADELPHI PA 036076215 Primary Crec 0.75 1,000 1,000
Jul 22 2010 Jul 23 2010 1 Jul 23 2010|Cleveland (4 FARMERS CITBUCYRUS  OH 041203400 Primary Crec 0.75| 4,000,000 4,000,000
Collateral, lendable value, by asset type
u.s. Term
Commercial Treasury/Ag Corporate | MBS/CMO: Asset- Internation Deposit
Total Commercial Residential real estate = Consumer ency Municipal market agency- MBS/CMO: backed al Facility
collateral loans mortgages loans loans securities | securities instruments guaranteed other securities | securities deposits
1,312,755 1,312,755
940,320 940,320
1,965,762 1,965,762
2,169,315 2,169,315
5,327,907 5,327,907

TR KR B € e =k http://www.federalreserve.gov
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U.S. TREASURY SECURITIES DATA
JULY 22 TO SEPTEVBER 30, 2010

Settlement | Transaction = Trade Accrued | Total anount
Trade date date category | anount | Issuer = Security description asiP Price interest transferred Counterparty
Aug172010 Aug182010  Purchase 250 TSY TN02.37502/28/15 |912828VR8 104.7734375  275,900.14 26.5 |Banc of Anrerica Securities LLC
Aug172010 Aug182010  Purchase 500 TSY TN02.37510/31/14 |912828\S7 | 1049218750 354,959.24 52.8 |Banc of Anrerica Securities LLC
Ag172010 Aug182010  Purchase 100 TSY TN02.37508/31/14 9128281K4 = 104.9687500 110,360.05 10.6 ' Banc of Aerica Securities LLC
Aug172010 Aug182010  Purchase 500 TSY TN02.62512/31/14 |912828VE7 1059375000 174,762.23 53.1 |Banc of Anrerica Securities LLC
Ag172010 Augl82010  Purchase 1000 TSY TN02.37509/30/14 |9128281Q1 = 104.9453125 908469.94 105.9 |Barclays Gapital Inc.

AL KR
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