
For Release  4:15 Table I 

October 15, 2020

U.S. Government Securities (excl TIPS)

Outright 

Transactions

Change from 

Previous Week

With Inter-Dealer Brokers 167,724 4,816

With Others 391,215 5,969

TOTAL 558,939 10,786

U.S.Floating Rate Notes

With Inter-dealer Brokers 352 -1,129

With Others 794 -1,540

TOTAL 1,147 -2,668

U.S. Treasury Inflation-Protected Securities

With Inter-dealer Brokers 5,854 651

With Others 10,375 -2,242

TOTAL 16,228 -1,592

Federal Agency and Government Sponsored Enterprise Securities 

(excluding Mortgage-backed securities)

With Inter-dealer Brokers 797 436

With Others 29,535 3,091

TOTAL 30,332 3,527

Mortgage-backed Securities

With Inter-dealer Brokers 89,781 41,313

With Others 502,252 251,775

TOTAL 592,033 293,088

Corporate Securities

With Inter-dealer Brokers 1,042 168

With Others 85,881 5,701

TOTAL 86,923 5,870

State and Municipal Government Obligations

With Inter-dealer Brokers 24 -3

With Others 6,797 -937

TOTAL 6,821 -940

Asset-backed Securities

With Inter-dealer Brokers 14 4

With Others 4,624 2,341

TOTAL 4,639 2,346

Notes: 1. The figures represent purchases and sales in the market by the primary U.S. government securities dealers reporting to the Federal Reserve 

Bank of New York. Outright transactions include all U.S. government, federal agency, government sponsored enterprise, mortgage-backed, 

corporate securities, state and municipal government obligations, and asset-backed securities scheduled for immediate and forward delivery, as well 

as U.S. government securities traded on a "when-issued" basis between the announcement and issue date.  Data do not include transactions under 

repurchase and reverse repurchase (resale) agreements.   Averages are based on the number of trading days in the week.

2. These reports are based on data voluntarily submitted by primary dealers to the Federal Reserve Bank of New York (FRBNY) pursuant to forms and 

  instructions available at: http://www.newyorkfed.org/markets/primarydealers.html. FRBNY expects primary dealers to submit accurate data,

 but FRBNY does not itself audit the data.

Figures may not add due to rounding.  Data may reflect revisions since prior publication.

Government Securities Dealer Statistics Unit, Federal Reserve Bank of New York

Primary Dealer Transactions in U.S. Government, Federal Agency, Government Sponsored Enterprise, Mortgage-backed, and Corporate Securities

State and Municipal Government Obligations, and Asset-backed Securities by Type of Counterparty
1,2

For week ended October 07, 2020

(Daily Average Figures; In Millions of Dollars)
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October 15, 2020

Type of Security

Outright 

Transactions

Change from 

Previous Week

U.S. Government Securities (excl TIPS)

Treasury Bills 173,110 4,014

Coupon Securities

    due in less than or equal to 2 years 50,416 -15,497

    due in more than 2 years but less than or equal to 3 years 60,437 24,474

    due in more than 3 years but less than or equal to 6 years 99,312 -2,768

    due in more than 6 years but less than or equal to 7 years 26,741 -29,879

    due in more than 7 years but less than or equal to 11 years 95,095 30,111

    due in more than 11 years 53,828 331

U.S. Floating Rate Notes

Floating Rate Notes 1,147 -2,668

U.S. Treasury Inflation-Protected Securities (TIPS)

    due in less than or equal to 2 years 1,026 -715

    due in more than 2 years but less than or equal to 6 years 6,474 -1,134

    due in more than 6 years but less than or equal to 11 years 6,460 -66

    due in more than 11 years 2,268 324

Total U.S. Government Securities 576,314 6,526

Federal Agency and Government Sponsored Enterprise Securities

Discount Notes 21,173 -720

Coupon Securities 9,159 4,247

Total Federal Agency and Government Sponsored Enterprise Securities 30,332 3,527

    (excluding Mortgage-backed securities)

Mortgage-backed Securities

Federal Agency and GSE MBS

Federal Agency and GSE Residential Pass-through MBS

    Cash transactions 366,534 182,875

    Dollar roll transactions 213,833 104,289

All Other Federal Agency and GSE Residential MBS 7,150 3,993

Federal Agency and GSE CMBS 1,451 792

Non-Agency MBS

Non-Agency Residential MBS 2,254 860

Other CMBS 811 279

Total Mortgage-backed Securities 592,033 293,088

Corporate Securities

Commercial paper 59,311 6,962

Investment grade bonds, notes, and debentures

    due in less than or equal to 13 months 1,336 -455

    due in more than 13 months but less than or equal to 5 years 3,834 -1,214

    due in more than 5 years but less than or equal to 10 years 5,397 350

    due in more than 10 years 8,667 410

Below investment grade bonds, notes, and debentures

    due in less than or equal to 13 months 317 -101

    due in more than 13 months but less than or equal to 5 years 2,192 -219

    due in more than 5 years but less than or equal to 10 years 3,796 7

    due in more than 10 years 2,073 131

Total Corporate Securities 86,923 5,870

State and Municipal Government Obligations

State and Municipal Government Obligations

    due in less than or equal to 13 months 1,433 369

    due in more than 13 months but less than or equal to 5 years 635 129

    due in more than 5 years but less than or equal to 10 years 659 -460

    due in more than 10 years 2,484 -873

Variable rate demand notes 1,611 -103

Total State and Municipal Government Obligations 6,821 -940

Asset-backed Securities

Credit card-backed securities 314 91

Student loan-backed securities 159 60

Automobile loan-backed securities 2,424 1,791

Other asset-backed securities 1,742 403

Total Asset-backed securities 4,639 2,346

Notes: 1. The figures represent purchases and sales in the market by the primary U.S. government securities dealers reporting to the Federal Reserve Bank of New York. 

Outright transactions include all U.S. government, federal agency, government sponsored enterprise, mortgage-backed, corporate securities, state and municipal government obligations, 

and asset-backed securities scheduled for immediate and forward delivery, as well as U.S. government securities traded on a "when-issued" basis between the announcement

and issue date.  Data do not include transactions under repurchase and reverse repurchase (resale) agreements.   Averages are based on the number of trading days in the week.

2. Outright TIPS transactions are reported at principal value, excluding accrued interest, where principal value reflects the original issuance par amount

(unadjusted for inflation) times the price times the index ratio.

3. These reports are based on data voluntarily submitted by primary dealers to the Federal Reserve Bank of New York (FRBNY) pursuant to forms and  instructions available

 at: http://www.newyorkfed.org/markets/primarydealers.html. FRBNY expects primary dealers to submit accurate data, but FRBNY does  not itself audit the data.

* Data are not published if fewer than three dealers report transactions in this category.

Figures may not add due to rounding.  Data may reflect revisions since prior publication.

Government Securities Dealer Statistics Unit, Federal Reserve Bank of New York

Primary Dealer Transactions in U.S. Government, Federal Agency, Government Sponsored Enterprise, Mortgage-backed, and Corporate Securities,

State and Municipal Government Obligations, and Asset-backed Securities
1,2,3

For week ended October 07, 2020

(Daily Average Figures; In Millions of Dollars)



For Release  4:15 Table III 

October 15, 2020

Type of Security

Net Outright 

Position

Change from 

Previous Week

U.S. Government Securities (excl TIPS)

Treasury Bills 78,238 16,711

Coupon Securities

    due in less than or equal to 2 years 47,974 -9,993

    due in more than 2 years but less than or equal to 3 years 10,375 2,006

    due in more than 3 years but less than or equal to 6 years 25,428 4,063

    due in more than 6 years but less than or equal to 7 years 6,493 -577

    due in more than 7 years but less than or equal to 11 years 7,987 4,010

    due in more than 11 years 45,300 -675

U.S.Floating Rate Notes

Floating Rate Notes 13,845 -460

U.S. Treasury Inflation-Protected Securities (TIPS)

    due in less than or equal to 2 years 4,348 -1,038

    due in more than 2 years but less than or equal to 6 years 1,071 692

    due in more than 6 years but less than or equal to 11 years 3,940 -1,587

    due in more than 11 years 154 590

Total U.S. Government Securities 245,153 13,742

Federal Agency and Government Sponsored Enterprise Securities

Discount Notes 4,551 3,337

Coupon Securities 12,427 1,812

Total Federal Agency and Government Sponsored Enterprise Securities 16,978 5,149

    (excluding Mortgage-backed securities)

Mortgage-backed Securities

Federal Agency and GSE MBS

Federal Agency and GSE Residential Pass-through MBS 49,930 -7,910

All Other Federal Agency and GSE Residential MBS 22,030 -1,190

Federal Agency and GSE CMBS 4,340 -1,095

Non-Agency MBS

Non-Agency Residential MBS 4,714 -192

Other CMBS 4,559 159

Total Mortgage-backed Securities 85,573 -10,228

Corporate Securities

Commercial paper 7,259 2,395

Investment grade bonds, notes, and debentures

    due in less than or equal to 13 months 1,890 41

    due in more than 13 months but less than or equal to 5 years 1,735 -572

    due in more than 5 years but less than or equal to 10 years 2,470 -312

    due in more than 10 years 2,116 330

Below investment grade bonds, notes, and debentures

    due in less than or equal to 13 months 650 -29

    due in more than 13 months but less than or equal to 5 years 2,602 -236

    due in more than 5 years but less than or equal to 10 years -126 -803

    due in more than 10 years 858 262

Total Corporate Securities 19,454 1,076

State and Municipal Government Obligations

State and Municipal Government Obligations

    due in less than or equal to 13 months 1,811 90

    due in more than 13 months but less than or equal to 5 years 649 14

    due in more than 5 years but less than or equal to 10 years 1,086 -28

    due in more than 10 years 5,745 -464

Variable rate demand notes 1,432 157

Total State and Municipal Government Obligations 10,723 -231

Asset-backed Securities

Credit card-backed securities 317 14

Student loan-backed securities 1,920 -44

Automobile loan-backed securities 2,109 83

Other asset-backed securities 2,765 116

Total Asset-backed securities 7,111 169

Notes: 1. The net outright position includes all U.S. government, federal agency, government sponsored enterprise, mortgage-backed, corporate securities, 

state and municipal government obligations, and asset-backed securities scheduled for immediate and forward delivery, as well as U.S. government securities 

traded on a "when-issued" basis between the announcement and issue date.

2. These reports are based on data voluntarily submitted by primary dealers to the Federal Reserve Bank of New York (FRBNY) pursuant to forms and instructions available

 at: http://www.newyorkfed.org/markets/primarydealers.html.FRBNY expects primary dealers to submit accurate data, but FRBNY does  not itself audit the data.

* Data are not published if fewer than three dealers report positions in this category.

Figures may not add due to rounding.  Data may reflect revisions since prior publication.

Government Securities Dealer Statistics Unit, Federal Reserve Bank of New York

Primary Dealer Positions in U.S. Government, Federal Agency, Government Sponsored Enterprise, Mortgage-backed, and Corporate Securities,

State and Municipal Government Obligations, and Asset-backed Securities
1,2

As-of close of Trading October 07, 2020

(In Millions of Dollars)
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October 15, 2020

Type of Financing

Overnight & 

Continuing

Term 

Agreements 

(less than 30 

days)

Term 

Agreements (30 

days or greater) Total

Change From 

Previous Week

Securities In

Reverse Repurchase Agreements

    U.S. Treasury Securities (excluding TIPS) 850,167 193,757 456,062 1,499,986 48,530

    U.S Treasury Inflation-Protected Securities (TIPS) 79,091 19,349 66,872 165,312 2,898

    Federal Agency and GSE Securities (excluding MBS) 1,303 1,986 2,984 6,273 -94

    Federal Agency and GSE MBS 31,582 28,531 154,516 214,629 591

    Corporate Debt 8,551 927 4,743 14,221 602

    Asset-backed Securities 56 792 3,872 4,720 -114

    Equities * * * 461 -10

    Other 3,746 1,643 9,303 14,692 505

Other Financing Activity, Securities Borrowed

    U.S. Treasury Securities (excluding TIPS) 254,020 10,048 73,097 337,165 19,835

    U.S Treasury Inflation-Protected Securities (TIPS) 20,627 5,047 10,342 36,016 3,492

    Federal Agency and GSE Securities (excluding MBS) 3,116 * * 3,253 93

    Federal Agency and GSE MBS * 0 964 * *

    Corporate Debt 48,815 * * 48,821 1,396

    Asset-backed Securities * 0 * 107 -1

    Equities 114,653 * 3,555 * *

    Other 688 * 199 * *

Total Securities In (Reverse Repo + Securities Borrowed)

    U.S. Treasury Securities (excluding TIPS) 1,104,187 203,805 529,159 1,837,151 68,365

    U.S Treasury Inflation-Protected Securities (TIPS) 99,718 24,396 77,214 201,328 6,390

    Federal Agency and GSE Securities (excluding MBS) 4,419 * * 9,526 -1

    Federal Agency and GSE MBS * 28,531 155,480 * *

    Corporate Debt 57,366 * * 63,042 1,998

    Asset-backed Securities * 792 * 4,827 -115

    Equities * 538 * * *

    Other 4,434 * 9,502 * *

Securities Out

Repurchase Agreements

    U.S. Treasury Securities (excluding TIPS) 1,338,539 152,928 272,194 1,763,661 63,945

    U.S Treasury Inflation-Protected Securities (TIPS) 136,472 9,405 11,422 157,299 -297

    Federal Agency and GSE Securities (excluding MBS) 18,537 1,142 2,366 22,045 2,439

    Federal Agency and GSE MBS 335,769 94,477 51,825 482,071 19,354

    Corporate Debt 40,097 2,325 23,047 65,469 1,085

    Asset-backed Securities 7,168 250 2,727 10,145 -441

    Equities 28,824 * 18,986 * *

    Other 22,968 603 8,224 31,795 -190

Other Financing Activity, Securities Lent

    U.S. Treasury Securities (excluding TIPS) 114,924 0 * * *

    U.S Treasury Inflation-Protected Securities (TIPS) 14,075 0 * * *

    Federal Agency and GSE Securities (excluding MBS) 314 0 0 314 -42

    Federal Agency and GSE MBS 24,507 0 23,112 47,619 13,125

    Corporate Debt 12,499 0 2,417 14,916 *

    Asset-backed Securities * * 405 500 *

    Equities 106,415 1,206 16,817 124,438 3,317

    Other 254 * 1,205 * *

Total Securities Out (Repo + Securities Lent)

    U.S. Treasury Securities (excluding TIPS) 1,453,463 152,928 * * *

    U.S Treasury Inflation-Protected Securities (TIPS) 150,547 9,405 * * *

    Federal Agency and GSE Securities (excluding MBS) 18,851 1,142 2,366 22,359 2,397

    Federal Agency and GSE MBS 360,276 94,477 74,937 529,690 32,479

    Corporate Debt 52,596 2,325 25,464 80,385 *

    Asset-backed Securities * * 3,132 10,645 *

    Equities 135,239 * 35,803 * *

    Other 23,222 * 9,429 * *

Notes:  1. Financing data are reported by the primary U.S. government securities dealers reporting to the Federal Reserve Bank of New York. Figures

 cover financing involving U.S. government, federal agency, government sponsored enterprise, mortgage-backed, corporate securities, asset-backed 

 securities, equities, and other collateral.

2. Financing transactions for Treasury inflation-Protected Securities (TIPS) are reported in actual funds paid or received, except for pledged securities.

TIPS that are used as pledged securities are reported at par value, which is the value of the security at original issuance (unadjusted for inflation).

3. These reports are based on data voluntarily submitted by primary dealers to the Federal Reserve Bank of New York (FRBNY) pursuant to forms

 and instructions available at: http://www.newyorkfed.org/markets/primarydealers.html. FRBNY expects primary dealers to submit accurate data,

 but FRBNY does not itself audit the data.

* Data are not published if fewer than three dealer report financing in this category.

Figures may not add due to rounding.  Data may reflect revisions since prior publication.

Government Securities Dealer Statistics Unit, Federal Reserve Bank of New York

Financing by Primary U.S. Government Securities Dealers
1,2,3

Amount Outstanding as of October 07, 2020

(In Millions of Dollars)

Table IV 
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Aggregate Fails

Type of Security Fails to Receive
3 Change from 

Previous Week
Fails to Deliver

Change from 

Previous Week

U.S. Treasury Securities (excluding TIPS) 75,388 4,612 69,477 -1,901

U.S. Treasury Inflation-Protected Securities (TIPS) 4,757 110 3,217 -1,374

Federal Agency and GSE Securities (excluding MBS) 57 -252 625 -422

Federal Agency and GSE Mortgage-backed Securities
4 3,454 -1,551 4,036 -12,092

Other Mortgage-backed Securities 2,000 -1,426 2,674 -1,138

Corporate Securities 13,492 -1,616 21,077 -2,365

Notes: 1. Delivery Fails occur when a trade fails to settle on schedule. There are two parties to every fail: one party fails to receive the security (fails to receive)

and one party fails to deliver the security (fails to deliver). Outright purchase and sale transactions can result in a fail. Financing transactions

(securities borrowed or securities lent, also known as the market for collateral) may also result in a fail.

2. These reports are based on data voluntarily submitted by primary dealers to the Federal Reserve Bank of New York (FRBNY) pursuant to forms and 

 instructions available at: http://www.newyorkfed.org/markets/primarydealers.html. FRBNY expects primary dealers to submit accurate data, but FRBNY does

 not itself audit the data.

3. Fails data reflect cumulative weekly aggregated 'fails to receive' and 'fails to deliver' for the primary dealer community. Aged fails are not

reported separately from overall fails. Fails are reported at the amount that was to be paid or received on the day the failed trade was to settle.

4. Fails in Mortgage-Backed securities include 'to be announced' securities where the settlement date is beyond the contractual settlement date.

* Data are not published if fewer than three dealer report financing in this category.

Figures may not add due to rounding.  Data may reflect revisions since prior publication.

Government Securities Dealer Statistics Unit, Federal Reserve Bank of New York

Fails by Primary U.S. Government Securities Dealers
1,2

For week ended October 07, 2020

(In Millions of Dollars)
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Floating Rate 

Note Securities 

(FRN)

Type of Security 2 year 3 year 5 year 7 year 10 year 30 year 5 year 10 year 30 year 2 year

Cumulative Outright Transactions, with Interdealer brokers 59,207 64,975 139,846 36,898 161,721 57,188 8,669 10,471 2,823 75

Change from Previous Week -14,754 15,971 15,063 -17,070 50,807 10,105 1,348 1,111 740 -6,059

Cumulative Outright Transactions, with others 85,724 103,283 227,640 64,985 245,170 67,204 16,338 13,197 2,945 1,629

Change from Previous Week 319 35,485 14,862 -52,118 78,004 9,265 -419 -2,153 -75 -9,572

Net Settled Position -5,018 -6,505 -4,813 388 -6,287 3,838 2,008 1,818 -1,095 7,754

Change from Previous Week -4,254 -10,105 -3,589 -1,284 -1,506 1,745 1,767 -1,682 54 112

ON/open, Specific Transactions,Securities In 18,692 22,771 26,660 18,134 39,935 18,742 6,747 6,493 1,870 1,892

Change from Previous Week -7,941 5,286 -1,304 2,953 6,827 3,839 -993 175 -550 775

Term, Specific Transactions,Securities In 5,957 4,451 6,042 1,890 19,641 4,346 3,665 2,146 1,035 1,050

Change from Previous Week 3,757 -939 4,627 * 7,950 -589 858 91 75 0

ON/open, General Transactions, Securities In 386 1,411 * 2,183 * 154 * * 0 747

Change from Previous Week -1,110 -1,729 * * * -3 * * * 74

Term, General Transactions, Securities In * 0 * 0 * 0 * * * 0

Change from Previous Week * * * 0 * 0 * * * 0

ON/open, Specific Transactions, Securities Out 12,971 14,414 19,805 17,376 29,350 22,448 7,571 4,742 915 6,391

Change from Previous Week -5,427 1,684 -4,907 6,999 9,072 6,806 503 -394 -219 1,541

Term, Specific Transactions, Securities Out 2,350 2,544 6,554 * 20,908 2,370 1,630 572 356 0

Change from Previous Week 894 -915 5,854 * 3,793 102 86 305 -169 *

ON/open, General Transactions, Securities Out 2,603 3,417 2,405 4,518 2,443 1,641 2,081 4,636 581 4,348

Change from Previous Week -5,464 -8,584 -3,182 -1,603 -614 -2,571 299 -1,620 -84 358

Term, General Transactions, Securities Out * * * * * * 0 * * *

Change from Previous Week * * * * * * * * * *

Fails to Receive 39 43 65 41 801 82 * * 0 0

Change from Previous Week -80 24 -182 -3 286 * * * * 0

Fails to Deliver * 247 28 * 677 173 * * 0 0

Change from Previous Week * * 11 * 431 158 * * * 0

* Data are not published if fewer than three dealers report positions in this category.

Figures may not add due to rounding.  Data may reflect revisions since prior publication.

Government Securities Dealer Statistics Unit, Federal Reserve Bank of New York

Notes:  1. These reports are based on data voluntarily submitted by primary dealers to the Federal Reserve Bank of New York (FRBNY) pursuant to forms and instructions available at:

Primary Dealer Positions, Transactions, Financing, and Fails of Specific Issues of U.S. Government Securities by Primary U.S. Government Securities Dealers
1

For week ended October 07, 2020

(In Millions of Dollars)

 Treasury Coupon Securities Treasury Inflation-Protected Securities (TIPS)

 http://www.newyorkfed.org/markets/primarydealers.html. FRBNY expects primary dealers to submit accurate data, but FRBNY does not itself audit the data.


