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I am highlighting below the main changes yesterday. 

The Fed (as a tri-party investor, outside the PDCF) was the only meaningful increase with an addition $7.4 bi. 

-ccounted for the bulk of yesterday's reductions. 

Total reduction in the tri-party book was US$3.5billion- US$5.9 billion if we exclude the cash vs. cash interco repo they had for US$2.4 billion. 
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SubjectDaily US Fixed Income TPR Trend File ala 9/11 

Attached please find the updated US Fixed Income TPR trend file. Let me know if you have any questions. 

Thanks, 

Kristen 

r~ 
Dail~ US Fi,ed Income TPR Trend File.,ls 
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Clearance Administration 
Floor 12, 4 New York Plaza, NY 
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