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Friday, September 17, 2010 Find Historical Data || | wHAT's THIS?

Treasury note and bond data are representative over-the-counter quotations as of
3pm Eastern time. Figures after colons in bid and ask quotes represent 32nds;
101:26 means 101 26/32, or 101.8125% of face value; 99:01 means 99 1/32, or
99.03125% of face value. For notes and bonds callable prior to maturity, yields are
computed to the earliest call date for issues quoted above par and to the maturity
date for issues below par.

Asked

Maturity Coupon Bid Asked Chg yield

2010 Sep 30 2.000 100:01 100:02 -1 -0.0020
2010 Oct 15 4.250 100:09 100:09 -1 0.0731
2010 Oct 31 1.500 100:05 100:05 unch. 0.1320
2010 Nov 15 4.500 100:21 100:21 -1 0.1330
2010 Nov 30 1.250 100:07 100:07 unch. 0.1419
2010 Dec 15 4.375 100:31 101:00 -1 0.1654
2010 Dec 31 0.875 100:06 100:06 unch. 0.1697
2011 Jan 15 4.250 101:09 101:10 -1 0.1433
2011 Jan 31 0.875 100:08 100:08 unch. 0.1718
2011 Feb 15 5.000 101:30 101:30 -1 0.1497
2011 Feb 28 0.875 100:10 100:10 unch. 0.1805
2011 Feb 28 4.500 101:29 101:30 -1 0.1749
2011 Mar 31 0.875 100:11 100:12 unch. 0.1927
2011 Mar 31 4.750 102:12 102:13 -1 0.2043
2011 Apr 30 0.875 100:12 100:13 unch. 0.2352
2011 Apr 30 4.875 102:26 102:27 -2 0.2304
2011 May 31 0.875 100:14 100:14 unch. 0.2324
2011 May 31 4.875 103:06 103:07 -2 0.2356
2011 Jun 30 1.125 100:21 100:22 -1 0.2489
2011 Jun 30 5.125 103:25 103:25 -1 0.2512
2011 Jul 31 1.000 100:20 100:20 unch. 0.2730
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2011 Jul 31 4.875 103:30 103:31 -1 0.2681
2011 Aug 15 5.000 104:09 104:09 -1 0.2376
2011 Aug 31 1.000 100:21 100:22 unch. 0.2873
2011 Aug 31 4.625 104:02 104:03 -1 0.2909
2011 Sep 30 1.000 100:22 100:23 unch. 0.3064
2011 Sep 30 4.500 104:10 104:10 -1 0.2817
2011 Oct 31 1.000 100:24 100:24 unch. 0.3269
2011 Oct 31 4.625 104:25 104:26 -1 0.2949
2011 Nov 15 1.750 101:19 101:20 unch. 0.3389
2011 Nov 30 0.750 100:15 100:15 unch. 0.3463
2011 Nov 30 4.500 104:30 104:31 -1 0.3298
2011 Dec 15 1.125 100:30 100:31 unch. 0.3476
2011 Dec 31 1.000 100:26 100:26 unch. 0.3526
2011 Dec 31 4.625 105:15 105:16 -1 0.3154
2012 Jan 15 1.125 101:00 101:01 unch. 0.3430
2012 Jan 31 0.875 100:22 100:22 unch. 0.3625
2012 Jan 31 4.750 106:00 106:01 -2 0.3041
2012 Feb 15 1.375 101:13 101:14 unch. 0.3491
2012 Feb 15 4.875 106:10 106:11 -1 0.3415
2012 Feb 29 0.875 100:23 100:23 unch. 0.3675
2012 Feb 29 4.625 106:05 106:06 -1 0.3362
2012 Mar 15 1.375 101:16 101:17 unch. 0.3490
2012 Mar 31 1.000 100:30 100:31 unch. 0.3736
2012 Mar 31 4.500 106:10 106:11 -1 0.3398
2012 Apr 15 1.375 101:17 101:18 unch. 0.3748
2012 Apr 30 1.000 100:30 100:31 unch. 0.4035
2012 Apr 30 4.500 106:20 106:21 unch. 0.3630
2012 May 15 1.375 101:18 101:19 unch. 0.4108
2012 May 31 0.750 100:17 100:17 +1 0.4302
2012 May 31 4.750 107:10 107:11 -1 0.3890
2012 Jun 15 1.875 102:16 102:17 unch. 0.4137
2012 Jun 30 0.625 100:10 100:10 +1 0.4504
2012 Jun 30 4.875 107:28 107:29 -1 0.3990
2012 Jul 15 1.500 101:31 102:00 unch. 0.3990
2012 Jul 31 0.625 100:10 100:10 +1 0.4541
2012 Jul 31 4.625 107:26 107:27 -1 0.3894
2012 Aug 15 1.750 102:14 102:15 unch. 0.4512
2012 Aug 15 4.375 107:16 107:17 -1 0.3966
2012 Aug 31 0.375 99:26 99:26 unch. 0.4679
2012 Aug 31 4.125 107:03 107:04 -1 0.4375
2012 Sep 15 1.375 101:24 101:24 +1 0.4846
2012 Sep 30 4.250 107:19 107:20 -1 0.4629
2012 Oct 15 1.375 101:25 101:26 unch. 0.5006
2012 Oct 31 3.875 107:05 107:06 unch. 0.4506
2012 Nov 15 1.375 101:25 101:26 +1 0.5305
2012 Nov 15 4.000 107:17 107:18 unch. 0.4607
2012 Nov 30 3.375 106:09 106:10 unch. 0.4790
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2012 Dec 15 1.125 101:08 101:09 +1 0.5473
2012 Dec 31 3.625 107:00 107:01 unch. 0.5149
2013 Jan 15 1.375 101:26 101:27 +1 0.5730
2013 Jan 31 2.875 105:16 105:17 unch. 0.5152
2013 Feb 15 1.375 101:27 101:27 +1 0.5974
2013 Feb 15 3.875 108:00 108:01 +1 0.5100
2013 Feb 28 2.750 105:10 105:10 +1 0.5559
2013 Mar 15 1.375 101:28 101:29 +1 0.6076
2013 Mar 31 2.500 104:25 104:26 +1 0.5760
2013 Apr 15 1.750 102:27 102:28 +1 0.6229
2013 Apr 30 3.125 106:17 106:18 +1 0.5917
2013 May 15 1.375 101:29 101:29 +2 0.6488
2013 May 15 3.625 108:01 108:02 +1 0.5609
2013 May 31 3.500 107:23 107:24 +1 0.6012
2013 Jun 15 1.125 101:07 101:07 +2 0.6744
2013 Jun 30 3.375 107:16 107:17 +1 0.6401
2013 Jul 15 1.000 100:27 100:27 +2 0.6970
2013 Jul 31 3.375 107:22 107:23 +1 0.6452
2013 Aug 15 0.750 100:03 100:03 +2 0.7172
2013 Aug 15 4.250 110:08 110:09 +1 0.6643
2013 Aug 31 3.125 107:01 107:02 +1 0.6977
2013 Sep 15 0.750 100:00 100:01 +1 0.7447
2013 Sep 30 3.125 107:04 107:05 +2 0.7355
2013 Oct 31 2.750 106:01 106:02 +1 0.7716
2013 Nov 15 4.250 110:28 110:29 +1 0.7427
2013 Nov 30 2.000 103:24 103:25 +2 0.8009
2013 Dec 31 1.500 102:03 102:04 +2 0.8411
2014 Jan 31 1.750 102:28 102:29 +2 0.8754
2014 Feb 15 4.000 110:14 110:15 +2 0.8702
2014 Feb 28 1.875 103:07 103:08 +2 0.9144
2014 Mar 31 1.750 102:24 102:25 +2 0.9486
2014 Apr 30 1.875 103:05 103:06 +2 0.9788
2014 May 15 4.750 113:19 113:21 +1 0.9373
2014 May 31 2.250 104:16 104:17 +2 0.9974
2014 Jun 30 2.625 105:28 105:29 +2 1.0266
2014 Jul 31 2.625 105:29 105:30 +3 1.0557
2014 Aug 15 4.250 112:04 112:05 +2 1.0632
2014 Aug 31 2.375 104:29 104:30 +3 1.0927
2014 Sep 30 2.375 104:29 104:29 +3 1.1235
2014 Oct 31 2.375 104:27 104:28 +3 1.1592
2014 Nov 15 4.250 112:22 112:24 +2 1.1017
2014 Nov 30 2.125 103:25 103:26 +3 1.1921
2014 Dec 31 2.625 105:26 105:27 +3 1.2184
2015 Jan 31 2.250 104:06 104:07 +3 1.2528
2015 Feb 15 4.000 111:22 111:23 +3 1.2552
2015 Feb 15 11.250 142:27 142:30 +1 1.2067
2015 Feb 28 2.375 104:22 104:23 +3 1.2794
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2015 Mar 31 2.500 105:08 105:09 +3 1.2951
2015 Apr 30 2.500 105:07 105:08 +3 1.3242
2015 May 15 4.125 112:18 112:19 +3 1.3244
2015 May 31 2.125 103:14 103:14 +3 1.3646
2015 Jun 30 1.875 102:06 102:07 +3 1.3931
2015 Jul 31 1.750 101:17 101:18 +3 1.4161
2015 Aug 15 4.250 113:12 113:14 +2 1.4036
2015 Aug 15 10.625 143:20 143:23 +1 1.3709
2015 Aug 31 1.250 99:03 99:03 +3 1.4405
2015 Nov 15 4.500 115:04 115:06 +3 1.4328
2015 Nov 15 9.875 141:16 141:19 +1 1.4622
2016 Feb 15 4.500 115:02 115:04 +4 1.5715
2016 Feb 15 9.250 139:24 139:27 +3 1.5368
2016 Feb 29 2.625 105:03 105:04 +3 1.6372
2016 Mar 31 2.375 103:21 103:22 +3 1.6737
2016 Apr 30 2.625 104:29 104:31 +4 1.6957
2016 May 15 5.125 118:20 118:21 +3 1.6523
2016 May 15 7.250 129:26 129:28 +3 1.6858
2016 May 31 3.250 108:05 108:07 +3 1.7279
2016 Jun 30 3.250 108:04 108:05 +4 1.7574
2016 Jul 31 3.250 108:03 108:04 +4 1.7823
2016 Aug 15 4.875 117:12 117:14 +3 1.7533
2016 Aug 31 3.000 106:20 106:21 +6 1.8164
2016 Sep 30 3.000 106:17 106:18 +6 1.8458
2016 Oct 31 3.125 107:05 107:06 +6 1.8746
2016 Nov 15 4.625 116:02 116:03 +6 1.8453
2016 Nov 15 7.500 132:12 132:15 +2 1.8850
2016 Nov 30 2.750 104:28 104:29 +7 1.9088
2016 Dec 31 3.250 107:23 107:24 +6 1.9340
2017 Jan 31 3.125 106:29 106:30 +6 1.9595
2017 Feb 15 4.625 116:02 116:03 +6 1.9395
2017 Feb 28 3.000 106:02 106:03 +6 1.9878
2017 Mar 31 3.250 107:17 107:18 +6 2.0092
2017 Apr 30 3.125 106:21 106:22 +5 2.0384
2017 May 15 4.500 115:10 115:12 +6 2.0181
2017 May 15 8.750 141:29 141:31 +4 1.9836
2017 May 31 2.750 104:07 104:08 +5 2.0666
2017 Jun 30 2.500 102:19 102:20 +6 2.0837
2017 Jul 31 2.375 101:23 101:24 +5 2.0984
2017 Aug 15 4.750 117:02 117:04 +5 2.0762
2017 Aug 15 8.875 143:23 143:25 +4 2.0416
2017 Aug 31 1.875 98:12 98:13 +4 2.1230
2017 Nov 15 4.250 113:31 114:00 +6 2.1290
2018 Feb 15 3.500 108:23 108:24 +5 2.2107
2018 May 15 3.875 111:06 111:07 +5 2.2704
2018 May 15 9.125 148:27 148:30 +2 2.1542
2018 Aug 15 4.000 111:30 111:31 +4 2.3335
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2018 Nov 15 3.750 109:28 109:29 +4 2.4063
2018 Nov 15 9.000 149:18 149:21 +2 2.2886
2019 Feb 15 2.750 101:29 101:30 +4 2.4938
2019 Feb 15 8.875 149:01 149:03 +3 2.3903
2019 May 15 3.125 104:13 104:13 +4 2.5529
2019 Aug 15 3.625 108:02 108:02 +4 2.6042
2019 Aug 15 8.125 144:00 144:03 +3 2.5552
2019 Nov 15 3.375 105:25 105:26 +3 2.6570
2020 Feb 15 3.625 107:23 107:23 +3 2.6892
2020 Feb 15 8.500 148:19 148:22 +3 2.6235
2020 May 15 3.500 106:18 106:19 +3 2.7184
2020 May 15 8.750 151:17 151:20 +4 2.6533
2020 Aug 15 2.625 98:31 98:31 +4 2.7445
2020 Aug 15 8.750 152:03 152:05 +5 2.7103
2021 Feb 15 7.875 145:18 145:21 +4 2.7879
2021 May 15 8.125 148:10 148:13 +5 2.8292
2021 Aug 15 8.125 148:24 148:27 +5 2.8740
2021 Nov 15 8.000 147:30 148:01 +4 2.9217
2022 Aug 15 7.250 141:31 142:02 +5 3.0169
2022 Nov 15 7.625 146:08 146:12 +5 3.0344
2023 Feb 15 7.125 141:03 141:07 +4 3.0980
2023 Aug 15 6.250 132:12 132:14 +4 3.1673
2024 Nov 15 7.500 148:00 148:03 +4 3.2366
2025 Feb 15 7.625 149:27 149:31 +4 3.2529
2025 Aug 15 6.875 141:22 141:25 +4 3.3021
2026 Feb 15 6.000 131:19 131:21 +4 3.3516
2026 Aug 15 6.750 141:23 141:26 +5 3.3403
2026 Nov 15 6.500 138:25 138:27 +4 3.3630
2027 Feb 15 6.625 140:19 140:22 +4 3.3742
2027 Aug 15 6.375 137:19 137:22 +3 3.4212
2027 Nov 15 6.125 134:13 134:15 +3 3.4461
2028 Aug 15 5.500 126:05 126:08 +2 3.5131
2028 Nov 15 5.250 122:27 122:30 +3 3.5288
2029 Feb 15 5.250 122:27 122:30 +2 3.5425
2029 Aug 15 6.125 135:10 135:13 +2 3.5406
2030 May 15 6.250 137:17 137:20 +2 3.5702
2031 Feb 15 5.375 124:28 124:30 +2 3.6334
2036 Feb 15 4.500 111:02 111:04 +6 3.8122
2037 Feb 15 4.750 115:15 115:17 +7 3.8116
2037 May 15 5.000 119:30 119:31 +7 3.8014
2038 Feb 15 4.375 108:21 108:24 +6 3.8558
2038 May 15 4.500 110:27 110:30 +6 3.8541
2039 Feb 15 3.500 93:01 93:03 +5 3.9044
2039 May 15 4.250 105:29 105:31 +7 3.9019
2039 Aug 15 4.500 110:09 110:12 +6 3.8991
2039 Nov 15 4.375 108:01 108:03 +6 3.9072
2040 Feb 15 4.625 112:18 112:20 +7 3.9003
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2040 May 15 4.375 108:03 108:05 +6 3.9078
2040 Aug 15 3.875 99:12 99:13 +7 3.9087
Source: Thomson Reuters

Return To Top
TREASURY BILLS
GO TO: Notes and Bonds|
Friday, September 17, 2010
Treasury bill bid and ask data are representative over-the-counter quotations as of
3pm Eastern time quoted as a discount to face value. Treasury bill yields are to
maturity and based on the asked quote.

Asked

Maturity Bid Asked Chg yield
2010 Sep 16 0.193 0.188 unch. 0.000
2010 Sep 23 0.118 0.110 +0.002 0.112
2010 Sep 30 0.123 0.115 -0.005 0.117
2010 Oct 07 0.078 0.073 -0.033 0.074
2010 Oct 14 0.110 0.105 -0.005 0.107
2010 Oct 21 0.120 0.115 -0.005 0.117
2010 Oct 28 0.125 0.120 -0.008 0.122
2010 Nov 04 0.135 0.130 unch. 0.132
2010 Nov 12 0.143 0.135 -0.008 0.137
2010 Nov 18 0.138 0.133 -0.003 0.134
2010 Nov 26 0.123 0.118 -0.008 0.119
2010 Dec 02 0.138 0.133 -0.003 0.134
2010 Dec 09 0.148 0.143 -0.003 0.145
2010 Dec 16 0.150 0.145 -0.005 0.147
2010 Dec 23 0.150 0.145 unch. 0.147
2010 Dec 30 0.153 0.148 unch. 0.150
2011 Jan 06 0.133 0.128 -0.003 0.129
2011 Jan 13 0.135 0.130 unch. 0.132
2011 Jan 20 0.135 0.130 -0.003 0.132
2011 Jan 27 0.138 0.133 -0.003 0.134
2011 Feb 03 0.158 0.153 -0.003 0.155
2011 Feb 10 0.175 0.170 unch. 0.173
2011 Feb 17 0.175 0.170 unch. 0.173
2011 Feb 24 0.175 0.170 unch. 0.173
2011 Mar 03 0.183 0.178 unch. 0.180
2011 Mar 10 0.185 0.180 unch. 0.183
2011 Mar 17 0.190 0.185 unch. 0.188
2011 Mar 24 0.195 0.190 unch. 0.193
2011 Apr 07 0.180 0.173 unch. 0.175
2011 May 05 0.200 0.193 unch. 0.195
2011 Jun 02 0.210 0.203 unch. 0.206
2011 Jun 30 0.220 0.215 +0.003 0.218
2011 Jul 28 0.235 0.230 +0.005 0.234
2011 Aug 25 0.238 0.233 unch. 0.236
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