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TREASURY FINANCING REQUIREMENTS

October - December 1987
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1/ Includes budget deficit, changes in checks outstanding and minor
miscellaneous debt transactions.

2/1ssued or announced through October 23, 1987,
3/Assumes a $15 billion cash balance December 31, 1987.

Department of the Treasury October 27, 198718
Office of Government Finance & Market Analysis



USE OF AUTHORITY TO ISSUE TREASURY BONDS

55 WITH INTEREST RATE OVER 4's PERCENT B
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Department of the Treasury

Office of Government Finance & Market Analysis Qctober 27, 1987-10



TREASURY OPERATING CASH BALANCE

Semi-Monthly
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Department of the Treasury

Y Assumes refunding of maturing issues.

Oftfice of Government Finance & Market Analysis

October 27, 1987-19



TREASURY NET MARKET BORROWINGY

COUPONS
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HOLDINGS OF TREASURY SECURITIES IN STRIPPED FORM
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STATE AND LOCAL GOVERNMENT SERIES
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STATE AND LOCAL MATURITIES 1987—1989
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Department of the Treasury
Office of Government Finance & Market Analysis October 27, 198716



QUARTERLY CHANGES IN FOREIGN AND INTERNATIONAL

5 HOLDINGS OF PUBLIC DEBT SECURITIES -

Nonmarketable 17.3

Marketable
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1 F.R.B. purchases of marketable issues as agents for foreign and international
monetary authorities which are added to the announced amount of the issue.
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¥ Prelfiminary. * Less than $50 million.

Department of the Treasury

Office of Government Finance & Market Analysis October 27, 1987-15



PRIVATE HOLDINGS OF TREASURY MARKETABLE DEBT
BY MATURITY
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Office of Government Finance & Market Analysis Oectober 27, 19871
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AVERAGE LENGTH OF THE MARKETABLE DEBT

Privately Held
Years
<«—June 1947
10— 10 Years
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Months ember 30, 1987
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Department of the Treasury
Office of Government Finance & Market Analysis October 27, 1987-3




MARKET YIELDS ON GOVERNMENTS

Bid Yields
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Department of the Treasury
Office of Government Finance & Market Analysis
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October 27, 1987-20



SHORT TERM INTEREST RATES

Quarterly Averages
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Department of the Treasury
Oftice of Government Finance & Market Analysis October 27, 1987-7



SHORT TERM INTEREST RATES

Weekly Averages
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Department of the Treasury
Office of Government Finance & Market Analysis October 27, 1987-6




LONG TERM MARKET RATES

Quarterly Averages
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1/ The 30 year Treasury series was initiated in March 1977.
2/ The 30 year Bond Buyer Index was started September 21, 1979.

Department of the Treasury
Office ot Government Finance & Market Analysis October 27, 1887-5



INTERMEDIATE AND LONG MARKET RATES

Weekly Averages
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Department of the Treasury
Office of Government Finance & Market Anaiysis October 27, 1987-4



MATURING COUPON ISSUES
November 1987 — March 1988

(In millions of dollars)

September 30, 1987
Held by
Maturing Issues Total Federal Reserve i )
& Government Private Foreign
Accounts Investors | Investors .V
75/8% Note 11/15/87 2,387 636 1,751 30
125/8% Note 11/15/87 5,384 474 4,910 639
1% Note 11/15/87 8,187 1,500 6,687 1,483
8 1/2% Note 11/30/87 | 10,699 758 9,941 519
11 1/4% Note 12/30/87 6,580 770 5,810 534
77/8% Note 12/30/87 | 10,524 772 9,752 467
123/8% Note 1/15/88 2,710 5 2,705 650
81/8% Note 1/31/88 | 10,531 728 9,803 1,038
10 1/8% Note 2/15/88 5,040 193 4,847 369
10 3/8% Note 2/15/88 8,489 1,163 7,326 856
8% Note 2/29/88 10,640 692 9,948 1,465
12% Note 3/31/88 6,837 947 5,890 295
71/8% Note 3/31/88 10,878 1,070 9,808 915
Totals 98,886 9,708 89,178 9,260

_1/F.R.B custody accounts for foreign official institutions;
included in Private Investors.

Department of the Treasury
Oftfice of Government Finance & Market Analysis October 27, 1987-22
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TREASURY MARKETABLE MATURITIES

Privately Held, Excluding Bills

$Bil.

122

987@9
7
§ i

TTTTTTT

T 1
lN
v

~
N

ANX\\F

l

18
16
14
12

o
TTTTT

TT

1]
A\34
(¢

125

aa
o
2]
o
N
~
A

K
s
|||-

'~

w
o
N

TN

| RS

|

ONHBOPONLDOONHOWONONLND

iz 1995 70
20 184 1996
16
14
12
10
1997

M J J AS ONOD

- Securities issued prior to 18985
New issues calendar year 1985

Department of the Treasury
Office of Government Finance & Market Analysis
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TREASURY MARKETABLE MATURITIES
Privately Held, Excluding Bills

e [ = 1998 =z [1%F 2012 03

= | = 1999 | 1] sF

2l wm2i | 2000 mm25 | [

2 =3 | 16w 2001 w23 |  a'® || iaf 2013 126 -

2l | 2002 | m28 | | 5

EE 29 a2 2003 54 l I 72 I

. m____ = i 3 _

it T et

2+ . 2}~

1o — 20056 o — oe gate | 20156

e > 7 o

3l Z 7 .

e "5 — 2006 6

2 ' 20 2016

2 180

{7 | ;

oL w7 | 2007 |z 1]

] me ] W [ g

0 39 — 3 A

o | "m0 m” ||

L 2010 39 12 0a 2017

21— - - | ] ° 7]

A | Ty 20111 : = ; %E .

21 _n” || 2

J FMAMUJY JA S OND J FMAMUJ J A S OND

Hll Securities issued prior to 1985 777 New issues calendar year 1986
New issues calendar year 1985 Issued or announced through October 23, 1987

Department of the Treasury
Office of Government Finance & Market Analysis Qctober 27, 1987-9



NEW MONEY IN AGENCY FINANCE

Non-mortgage-backed Securities, Quarterly V
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Department of the Treasury
Office of Government Finance & Market Analysis

* Less than $50 million.
Y privately Held

October 27, 1987-23



NEW MONEY IN AGENCY MORTGAGE-BACKED SECURITIES

Privately Held, Quarterly
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SCHEDULE OF ISSUES TO BE ANNOUNCED

AND AUCTIONED IN NOVEMBER 1987Y

Monday Tuesday Wednesday Thursday Friday
2 . : . 6
Auction Auction Auction
3 year?/ 10 year 2/ 30 year &/
9 10 11 13
Holiday Announce Announce
2 year 52 week
16 1 Announce Auction 19 Auction 20
5 year 2 year¥ 52 week ¥
23 Auction 25 26 . 27
' 5 year s/ Holiday
30

Department of the Treasury

Office of Government Finance & Market Analysis

1/ Does not include weekly bills
2/ For settlement November 16
3/ For settiement November 30
4/ For settiement November 27
5/ For settlement in early December

October 27, 198713



SCHEDULE OF ISSUES TO BE ANNOUNCED

AND AUCTIONED IN DECEMBER 1987 ¥

Monday Tuesday Wednesday Thursday Friday
1 2 3 4
/ 8 9 10 i Announce
52 week
14 15 16 Announce |17 Auction 18
2 year 52 week ¥
4 year
21 22 Aucti 23 Auct 24 25
uction uction :
2 yeard/ 4 yeard Holiday
28 29 30 31
Announce
7 year 4

Department of the Treasury

1/ Does not include weekly bills
2/ For settlement December 24
3/ For settlement December 31
4/ For auction and settlement in January 1988

Office of Government Finance & Market Analysis

October 27, 1987-26




