U.S. Treasury Strips - Markets Data Center - WSJ.com

Wleon tloch BUONS armepven Fins Sty oo ]|

Tuesday, September 21, 2010 As of 4:24 a.m. EDT  New York " 74°|63°

THE WALL STREET JOURNAL. MARKET DATA GETZ WEEKS
SUBSCRIBE NOW!
Today's Paper * Video * Blogs *® Journal Community .
World uU.S. New York Business Markets Tech Personal Finance Life & Culture Opinion Careers Real Estate
Small Business
Finance Deals Heard on the Street QVEWGISPEIER Stocks  Mutual Funds & ETFs  Bonds = Commodities = Currencies = World Markets
MarketWatch.com
MLSEI .u,m:\.r.;:‘. !::.Ejfra.;i | Send Questions and Comments @
Market Data ’ U.S. Stocks ’ International ’ ETFs Mutual Eunds Commodities ’ Currencies ’ Calendars & ’ meriraE
Home Markets & Futures Economy
advertisement
U.S. Treasury Strips
Monday, September 20, 2010
U.S. zero-coupon STRIPS allow investors to hold the interest and principal
components of eligible Treasury notes and bonds as separate securities. STRIPS
offer no interest payment; investors receive payment only at maturity. Quotes are
as of 3 p.m. Eastern time based on transactions of $1 million or more. Yields
calculated on the ask quote.
Asked
Maturity Bid Asked Chg yield
Treasury Bond, Stripped Principal
2010 Nov 15 99.977 99.987 0.003 0.09
2015 Feb 15 94.514 94.524 0.119 1.28
2015 Aug 15 93.102 93.112 0.142 1.46
2015 Nov 15 92.278 92.288 0.147 1.57
2016 Feb 15 91.551 91.561 0.142 1.64
2016 May 15 90.524 90.534 0.222 1.77
2016 Aug 15 89.942 89.952 0.204 1.80
2016 Nov 15 88.454 88.464 0.222 2.00
2017 May 15 87.074 87.084 0.265 2.09
2017 May 15 86.802 86.812 0.236 2.14
2017 Aug 15 85.988 85.998 0.242 2.20
2018 May 15 83.684 83.694 0.237 2.34
2018 Nov 15 81.673 81.683 0.246 2.50
2019 Feb 15 80.413 80.423 0.282 2.61
2019 Aug 15 78.115 78.125 0.291 2.79
2020 Feb 15 76.416 76.426 0.300 2.88
2020 May 15 75.529 75.539 0.304 2.93
2020 Aug 15 74.545 74.555 0.308 2.99
2021 Feb 15 73.015 73.025 0.316 3.05
2021 May 15 71.973 71.983 0.319 3.11
2021 Aug 15 71.056 71.066 0.303 3.16
2021 Nov 15 70.039 70.049 0.306 3.22
2022 Aug 15 67.820 67.830 0.353 3.29
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2022 Nov 15 66.908 66.918 0.355 3.33
2023 Feb 15 65.933 65.943 0.357 3.39
2023 Aug 15 64.507 64.517 0.343 3.43
2024 Nov 15 60.674 60.684 0.374 3.56
2025 Feb 15 59.992 60.002 0.376 3.58
2025 Aug 15 58.658 58.668 0.381 3.61
2026 Feb 15 57.421 57.431 0.363 3.63
2026 Aug 15 56.374 56.384 0.368 3.64
2026 Nov 15 55.669 55.679 0.346 3.66
2027 Feb 15 54.967 54.977 0.347 3.68
2027 Aug 15 53.550 53.560 0.371 3.73
2027 Nov 15 52.812 52.822 0.371 3.76
2028 Aug 15 50.931 50.941 0.284 3.80
2028 Nov 15 50.319 50.329 0.285 3.82
2029 Feb 15 49.778 49.788 0.330 3.83
2029 Aug 15 48.595 48.605 0.309 3.85
2030 May 15 46.860 46.870 0.264 3.89
2031 Feb 15 45274 45.284 0.310 3.92
2036 Feb 15 36.004 36.014 0.482 4.06
2037 Feb 15 34.607 34.617 0.460 4.06
2037 May 15 34.351 34.361 0.483 4.05
2038 Feb 15 32.911 32.921 0.476 4.10
2038 May 15 32.505 32.515 0.423 411
2039 Feb 15 31.427 31.437 0.470 412
2039 May 15 30.654 30.663 0.484 4.17
2039 Aug 15 30.253 30.263 0.481 4.18
2039 Nov 15 29.899 29.909 0.480 4.18
2040 Feb 15 29.570 29.580 0.479 4.19
2040 May 15 29.329 29.339 0.479 4.18
Treasury Note, Stripped Principal

2011 Feb 15 99.926 99.936 -0.005 0.16
2011 Aug 15 99.767 99.776 -0.016 0.25
2012 Feb 15 99.528 99.538 0.027 0.33
2012 Aug 15 99.251 99.261 0.022 0.39
2012 Nov 15 99.019 99.029 0.029 0.45
2013 Feb 15 98.787 98.797 0.032 0.50
2013 May 15 98.519 98.529 0.030 0.56
2013 Aug 15 98.089 98.099 0.039 0.66
2013 Nov 15 97.657 97.667 0.050 0.75
2014 Feb 15 97.070 97.080 0.078 0.87
2014 May 15 96.603 96.613 0.092 0.95
2014 Aug 15 95.927 95.937 0.116 1.07
2014 Nov 15 95.484 95.494 0.103 1.11
2015 Feb 15 94.565 94.575 0.119 1.27
2015 May 15 93.929 93.939 0.125 1.35
2015 Aug 15 93.261 93.271 0.154 1.43
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2015 Nov 15 92.739 92.749 0.124 1.47
2016 Feb 15 91.649 91.659 0.117 1.62
2016 May 15 90.841 90.851 0.146 1.71
2016 Nov 15 89.022 89.032 0.291 1.90
2017 Feb 15 88.056 88.066 0.299 2.00
2017 Aug 15 86.240 86.250 0.323 2.16
2017 Nov 15 85.476 85.486 0.317 2.21
2018 Feb 15 84.605 84.615 0.309 2.27
2018 Nov 15 81.739 81.749 0.312 2.49
Stripped Coupon Interest

2010 Nov 15 99.978 99.988 unch. 0.08
2011 Feb 15 99.934 99.944 unch. 0.14
2011 May 15 99.916 99.926 -0.002 0.12
2011 Aug 15 99.749 99.759 -0.011 0.27
2011 Nov 15 99.793 99.803 -0.069 0.17
2012 Feb 15 99.469 99.479 0.024 0.37
2012 May 15 99.530 99.540 0.021 0.28
2012 Aug 15 99.157 99.167 0.033 0.44
2012 Nov 15 98.940 98.950 0.030 0.49
2013 Feb 15 98.663 98.673 0.032 0.56
2013 May 15 98.324 98.334 0.037 0.63
2013 Jul 31 97.850 97.860 0.039 0.76
2013 Aug 15 97.961 97.971 0.039 0.71
2013 Aug 31 97.788 97.798 0.040 0.76
2013 Sep 30 97.727 97.737 0.041 0.76
2013 Nov 15 97.527 97.537 0.042 0.79
2014 Feb 15 96.800 96.810 0.046 0.96
2014 May 15 96.367 96.377 0.092 1.01
2014 Aug 15 95.723 95.733 0.098 1.12
2014 Nov 15 95.209 95.219 0.103 1.18
2015 Feb 15 94.514 94.524 0.119 1.28
2015 May 15 93.864 93.874 0.125 1.36
2015 Aug 15 93.102 93.112 0.142 1.46
2015 Nov 15 92.255 92.265 0.148 1.57
2016 Feb 15 91.453 91.463 0.142 1.66
2016 May 15 90.435 90.445 0.221 1.79
2016 Aug 15 89.235 89.245 0.215 1.94
2016 Nov 15 88.401 88.410 0.223 2.01
2017 Feb 15 87.514 87.524 0.215 2.09
2017 May 15 86.802 86.812 0.236 2.14
2017 Aug 15 85.930 85.939 0.242 2.21
2017 Nov 15 85.187 85.197 0.248 2.25
2018 Feb 15 84.111 84.121 0.230 2.35
2018 May 15 83.526 83.536 0.236 2.37
2018 Aug 15 82.487 82.497 0.241 2.45
2018 Nov 15 81.656 81.666 0.245 2.50

http://online.wsj.com/mdc/public/page/2_3020-tstrips.html?mod=topnav_2_3020[9/21/2010 8:54:15 AM]




U.S. Treasury Strips - Markets Data Center - WSJ.com

2019 Feb 15 80.313 80.323 0.282 2.63
2019 May 15 79.400 79.410 0.287 2.68
2019 Aug 15 77.978 77.988 0.290 2.81
2019 Nov 15 77.156 77.166 0.295 2.85
2020 Feb 15 76.239 76.249 0.299 291
2020 May 15 75.350 75.360 0.304 2.95
2020 Aug 15 74.327 74.337 0.307 3.02
2020 Nov 15 73.459 73.469 0.311 3.06
2021 Feb 15 72.735 72.745 0.315 3.08
2021 May 15 71.709 71.719 0.318 3.15
2021 Aug 15 70.828 70.838 0.303 3.19
2021 Nov 15 69.828 69.838 0.305 3.25
2022 Feb 15 68.993 69.003 0.344 3.28
2022 May 15 68.219 68.229 0.348 3.31
2022 Aug 15 67.444 67.454 0.351 3.34
2022 Nov 15 66.509 66.519 0.353 3.38
2023 Feb 15 65.613 65.623 0.356 3.43
2023 May 15 64.815 64.825 0.338 3.46
2023 Aug 15 64.059 64.069 0.341 3.48
2023 Nov 15 63.303 63.313 0.342 3.51
2024 Feb 15 62.529 62.539 0.345 3.53
2024 May 15 61.734 61.744 0.346 3.56
2024 Aug 15 61.004 61.014 0.370 3.59
2024 Nov 15 60.254 60.264 0.371 3.61
2025 Feb 15 59.422 59.432 0.330 3.65
2025 May 15 58.676 58.686 0.332 3.67
2025 Aug 15 57.933 57.943 0.355 3.70
2025 Nov 15 57.191 57.201 0.355 3.72
2026 Feb 15 56.453 56.463 0.336 3.75
2026 May 15 55.867 55.877 0.359 3.75
2026 Aug 15 55.199 55.208 0.339 3.77
2026 Nov 15 54.534 54.544 0.318 3.79
2027 Feb 15 53.851 53.861 0.341 3.81
2027 May 15 53.236 53.246 0.342 3.82
2027 Aug 15 52.538 52.548 0.342 3.84
2027 Nov 15 51.865 51.875 0.342 3.86
2028 Feb 15 51.240 51.250 0.343 3.88
2028 May 15 50.597 50.607 0.279 3.90
2028 Aug 15 49.935 49.945 0.279 3.92
2028 Nov 15 49.321 49.331 0.279 3.93
2029 Feb 15 48.755 48.765 0.279 3.94
2029 May 15 48.216 48.225 0.259 3.95
2029 Aug 15 47.636 47.646 0.302 3.96
2029 Nov 15 47.060 47.070 0.258 3.97
2030 Feb 15 46.511 46.521 0.237 3.98
2030 May 15 45.877 45.887 0.236 4.00
2030 Aug 15 45.336 45.346 0.237 4.01
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