Filra.

Treasury Aggregates Data User Guide

Treasury Aggregate Statistics are now available in an interactive data grid that allows you to.

e Add or remove columns. Sort columns. Reorder columns.

o Filter by any value in the data set, such as a time range or product category. Note filters are
currently case sensitive.

e Export more than one weekly report at a time to a zip archive of a CSV file.

Default Data View

By default, the Treasury Aggregates data view contains all the published weekly reports going back as far
as March 2020. The default view is sorted by the Beginning of Week Date as indicated by the down
arrow on the Beginning of Week Date column.

December 2020

Disclaimer

These materials are for training and instructional purposes only. No part of this publication may be
reproduced, stored in a retrieval system, or transmitted in any form by any means—electronic,
mechanical, photocopying, recording, or otherwise—without prior written permission from FINRA.
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M columns S Filter &5 Export

Product Category Yoars o Matunty Benchmark ATS & Interdesaler Volume Drealer o Customer Volksme Giganneng of Week DzleD
MNominal Coupons > 2 years and <= 3 years Odf-tha-run a2 46 2020-11-30 =
Mominal Coupons = T years and <= 10 years On-the-run 296 100 5 2020-11-30

Mormmal Coupons > T yoars and <= 10 years OHfthe-run 401 8.7 2020-11-30

Mominal Coupons >3 years and <= § years Off-the-run 514 a3 T 2020-11-30

MNominal Coupons > b years and <= 7 years On-the-run 1373 808 2020-11-30

TIPS * 10 yoars Ori-ther-run 23 3 2020-11-30

TIPS > b years and <= 10 years On-the-run 104 188 2020-11-30

TIPS <= 5 years On-tha-run 6.4 na 2020-11-30

TIPS <=5 years Ofl-the-run 32 122 2020-11-30

MNominal Coupons > 3 years and <= § yaars On-the-run 3363 2067 2020-11-30

Nominal Coupons <= 7 years Off-tha-run 48 4 1304 2020-11-30

Nominal Coupons <= 2 yoars Omn-the-run 137 853 2020-11-30

Bitts 1249 4047 2020-11-30

TIPS > Hyears and <= 10 years Cf-the-run 11 a2 2020-11-30

Mominal Coupons > 2 years and <= 3 yoars On-the-run 156.2 1057 2020-11-30

TIPS = 10 yaars Off-tha-run 05 42 2020-11-30

Navigating the Grid

The grid has a vertical scroll bar on the right and a horizontal scroll bar on the bottom. You may
need to use your browser scroll bar to get to the vertical scroll bar at the bottom.

HNominal Coupons > 7 yoars and <= 10 yoars Off-the-run 20 6as 2000-03-30
Nominal Coupons = 10 years On-the-run 1035 633 2000-03-30
Nominal Coupons = 10 years. Off-the-run 380 1725 2020-03-30
TIPS <= 5 yoars On-the-run L] nz 2020-05-30
TiPS <= b yoars Off-the-run 3 20 2000-03-30
TIPS * 5 years and <= 10 years On-the-nin 95 9z

TIPS > 5 years and €= 10 years Off-the-run 14 %58 2020-03-30
TIPS * 10 years On-tha-run 15 18 2020-03-30
TIPS > 10 yoars Off-tha-run 04 65 2020-03-30
Bilis 209 897 2C 03-23
FRNs 28 piE:] 2020-03-23
Nominal Coupons <= 2 yours Qnethaerun 278 1619 2020-03-23
Nominal Coupons €= 7 yoars Off-the-run 953 316 2020 23
HNominal Coupons > 2 years and <= 3 years On-the-mun 1672 1049 2020-03-23
[ | ' —
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Adjusting Columns

Click on a column heading to apply or change the order of sorting on a column. Columns that
are sorted will have an up or down arrow indicating the type of sort applied to that column.

Click and drag on the column border to resize the column width.
Click and drag on the column heading to reorder the column placement in the grid.

You can use the Columns tool to add or remove columns for the data view.

Y Filter & Export

Product Category ‘Years 1o Matunly Benchmark ATS & Interdealer Volume Dealer to Customer Volume Begmmng of Week Dale
Mominal Coupons > 2 years and <= 3 years Off-the-run & 46 2020-11-30
Nominal Coupons > T years and <= 10 years On-the-nin 3206 1905 2020-11-30
Nominal Ce > T years and <= 10 years 401 857 2020-11-30
Nominal Coupons > 3 years and <= 5§ years a7 2020-11-3C
tominal Coupons =5 years and <= T years On-the-run 1313 B8 2020-11-30
TIPS > 10 yoars On-the-run 23 2020-11-30

Ps =5 yo 10 ye s -rur 104 8.4 130
TPs <= 5 years Onethe-run 6.4 1.1 1-30
TIPS <= § years Off-the-run 32 122 2020-11-30
Naminal Coupons > 3 yaars and <= 5§ years On-tha-tun 3383 2087 2020-11-30
Naminal Coupons <= 2 yhars Off-the-run 484 1394 2020-11-20
Nominal Coupons <z 7 years On-the-run 137 a5n3 2020-11-30

B 244 4847 202

IFS Oft-the-run 11 a8z 2020-11-30
Nominal Coupons On-tha-run 1562 105.7 2020-11-30

All selected columns are shown in the right. All available columns are shown in the left. All
columns are shown in the Treasury Aggregates data view by default. You can deselect a column
and Apply to remove it from the data view. You can always add a column back in later if you
decide you need it.
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All Columns selected Columns (6) *®

Cl Flaase detect columrs Fom the ef - & Export

Product Categary e a 7 of Week Date
Mominal Coupons . L 30 =
v
Mominal Coupons . 0
£l
0
'
0
TIPS 0
TIPS 0
TIPS o
TIPS 0
MNommal Coupons 0
Mominal Coupons. CANCEL | APPLY n
Mominal Coupons <= years Un-me-run i - 2020-11-30
Bulls 1249 494.7 2020-11-30

Using the Filter Tool

Filters allow you to narrow results down based on any value in the data set. For example, you can filter
data by a Product Category. Click on the Filter tool to get started.

M columns & Export
Product Categary Years 1o Matunily Benchmark ATS & Interdeatar Vialums Drealer to Customers Volume Begmming of Week Dale
Nominal Coupons =2 years and == 3 years Oft-the-run 22 45 2020-11-30
MNominal Coupons > 7 years and <= 10 years On-the-run 3286 10805 2020-11-30
Nominal Coupons =T years and <= 10 years Off-the-run 401 857 2020-11-30
Nominal Coupons = 3 yoars and <= 5 years Off-the-run 514 a3y 2020-11-30
rominal Coupons = 5 years and <= T years On-the-run 1313 B8 2020-11-30
TIPS > 10 yoars On-the-run 23 3 2020-11-30
nPs =5 yoars and <= 10 years On-the-run 104 186 2020-11-30
nPs <= 5 yoars On-the-run 6.4 1.1 2020-11-30
TIPS <= § years Off-the-run 32 122 2020-11-30
MNominal Coupons = 3 yaars and <= § years On-tha-run 3363 208 T 2020-11-30
Naminal Coupons <= 2 yhars Off-tl 484 1394 2020-11-20
Nominal Coupons. <= ? years On-the-run 137 853 2020-11-30
Bilks 1240 4047 2020-11-30
TIPS > 5 years and <= 10 years Of-the-run 11 a8z 2020-11-30
nNominal Coupons * 2 vears and <= 3 vears On-the-run 156:2 105.7 2020-11-30
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Within the Filter tool, click in the search box to see all available filter options. Choose Product Category.

(LEARN MORE ABOUT THIS DATA 3

o
Y Filter & Export

Product Category Yoars 1o Ma S Bdlmardealnr Vol " Boginning of Waak Date
Mominal Coupons > 2 years ar 2020-11-30

Nominal Coupons = T years an ; y ; 2020-11-30

Nominal Coupons =7 years ar . 2020-11-30

Neminal Coupons =3 years at 2020-11-30

Nominal Coupons = 5 years and <= 7 years 2020-11-30

TIPS > 10 years On-the-run 23 3 2020-11-30

nPS > 5 years and <= 10 years 104 186 2020-11-30

npPs <= §years On-the-run 64 1n1 2020-11-30

nes <= § years Oft-the-run 32 122 20

Nominal Coupons. >3 yoars and <= 5 years On-the-run 3363 2067 2020-11-30

Nominal Coupons <=7 years Off-the-run 484 1384 2020-11-30

Nominal Coupons <= 7 years Om-tha-run 137 853 2020-11-30

Bills 1249 4047 2020-11-30

Enter the name of the Product Category you want to filter by. Note filters are currently case sensitive.

ith

Product Category

¥ Filter & Export
Equals w TIPS ®
Product Category Years o Ma Beginning of Week Date
Nominal Coupans > 2 yaars al @ Add Filter Condition 2020-11-30
MNearsnal Coupons > T years al 2020-11-30
FILTER

Neamanal Coupons > T years ai 2020-11-30
Nominal Coupons » 3 years a 2020-11-30

=5 years al 2020-11-30

CANCEL

TIPS = 10 years 2020-11-30

= 5 years and <= 10 years Cnihe-run 10.4 186 2020-11-30
TIPS <= § yoars Ontha-mn 64 11 H020-11-30
TIPS = 5 yous Oit-he-run 32 122 2020-11-30
Nesmanal Coupons > 3 yoars and <= 5 years On-the-run 383 208.7 2020-11-30
Nominal Coupans <= 2 yaars CfAhe-run 48.4 1394 2020-11-30
Neamanal Coupons <7 2 years Om-Me-run 137 85.3 2020-11-30
Bills 1248 4047 2020-11-30
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Apply changes. Now you will only see results for the Product Category filter. You will see the filter tag at
the top of the page. Click the tag to change the filter settings or click the x on the tag to remove the
filter. Note that the column you are filtering by will have a filter icon.

M ceolumns W Filter &5 Export
Filtars: (| Product (1&_‘_-3-'.@'
Product Category Years to Maturity Henchmark ATS & Interdealer Volume Dealer (o Customar Volume Boginning of Week Date
TPs > 5 years and <= 10 yoars On-he-run 104 186 2020-11-30
TIPS <= § yoars On-the-run B4 111 2020-11-30
TIPS > 10 years Oft-dhe-run 05 43 2070-11.30
TIPS > 10 years On-thve=run 23 3 2020-11-30
TIPS <= 5 years Off-the-ren iz 122 2020-11-30
TIPS = & years and <= 10 years Off-thv-run 1.1 82 2020-11-30
TIPS > 5 yoars and <= 10 yoars On-the-run 4.2 8 2020-11-23
TIES > & years and <= 10 years Oft-he-run 06 28 2020-11-23
TIPS > 10 years Oinlve=run 09 1 2020:11-23
TIPS = 10 years Oiff-the-run 03 08 2020-11-23
nps <= 5 years Oft-tha-run g 1.7 2020-11-23

Filter for One Week at a Time

Open the Filter tool and select the Beginning of Week Date filter option. From within the Beginning of
Week Date filter, use the Calendar Icon to navigate to the date you want to filer by. The Beginning of
Week Date will always be a Monday.

T Filter & Export
Product Category Yoars 1o Ma Baginnng of Week Dale
....... al Coupons yoa Beginning of Wesk Dats 2020-11-30
Ho Coupon > 7 years 8 2020-11-30
Equis v
Nomn ons > ; ar [ F020-11-30
A - 2020-11-30
< December 2020 >
Nominal Coupons
SUN  MON TUE WED THU  FRI  SAT
TIPS 20-11-30
PS 0 2 3 4 5 2
PS
(] 7 8 10 1 12
Ps
Norminal Coup 13 14 5 16 7 g 19 2020-11-30
F0720-11-30
20 2 22 23 24 25 26
20-11-30
Bills - " - o - 2020
27 28 29 30 3
IPs 2020-11-3
Noeminal Coupor
PS5 1] 42 &
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Filter for Multiple Weeks at a Time

You can change the date filter option from Equals to In Range to filter by multiple weeks at a time. You
can choose to filter by an Exact Range or Relative Range.

ning of Week Date

FRNs 2 A
In Rangs w W Exact Hange

Nominal Coupons 2090-11-30

o ons )

1 2 3

20201209 20201210

Using the Export Tool

You can export the data you see in the grid to a zip archive of a CSV file for further analysis.
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Product Calegory

Mominal Coupons
Nominal Coupons
Nominal Coupons
Nominal Coupons
rominal Coupons
TIPS

nes

TPs

TIPS

Nominal Coupons
Naminal Coupons
Nominal Coupons.
Bilks

TIPS

Nominal Coupons

Years to Maturily

=2 years and <= 3 years

> 7 years and <= 10 years

=T years and <= 10 years

= 3 yoars and <= 5 years

=5 years and <= T years

> 10 yoars

> 5 yoars and <= 10 yoars

<= D years

<= & years

= 3 yaars and <= § years

<= 2 yhars

<= } years

> b years and == 10 years

* 2 vears and <= 3 vears

Benchmark

Oft-the-run

On-the-nin

Off-the-run

Of-the-run

On-ihe-run

On-the-run

On-the-run

On-the-run

Off-the-run

On-tha-run

Off-the-run

On-the-mun

Off-the-run

On-the-run

ATS & Interdealer Volume

32

3363

484

137

1240

1562

M calumns

Dealer to Customer Volume

46

1905

657

a3y

B0.8

122
2087
1394
853
4047

82

Y Filter & Export

Begmmng of Week Date
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30
2020-11-30

2020-11-30

There is no Advanced Export option for Treasury Aggregates. The Quick Export option is selected by
default. Click on the Export button. A zip archive containing a CSV file will download to your computer.

LEARN MORE ABOUT THIS DATA »

Product Categary

Bills

FRNs

Nomanal Coupons
Nominal Coupons
Neninal Coupons

Homanal Counons

APl Access

Yaars to Maturity

<=2 yours
<= 2 years
> 2 years and <= 3 years

= 2 vaars and <= 3 vears

Ban

On-the-run

Off-the-un

On-the-run

Off-the-run

L Quick Export (default)

Advanced Export

M Columns

e to Customar Volume

139.4

105.7

4

Y

Filter & Export

Beginning of Week Date T

2020-11-30
20201130
2020-11-30
2020-11-30
2020-11-30

H020-11-30

The TRACE Treasury Aggregate Statistics data is also available via API to facilitate system integration and
automation. Visit https://developer.finra.org/ to get started with FINRA APIs.
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