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Topic: Fixed Income & analysis 

Learning objective: Download fixed income data 

 

Students are to extract fixed income data to validate models. 

 

• Open Thomson One by double clicking on the Thomson ONE icon. 

 

• Open Bond, Bond Search, Gov./Agencies 

 

• Click the boxes for Treasury Bond, Treasury Note, Treasury Bill (see example 

below) 

 

 
 

Enter Maturity Dates from 8/01/05 to 8/01/36.  Click GO. 

 

You should now have the full Treasury yield curve of issues.  Right click on the data and 

choose SELECT ALL.  Right click again and choose COPY.  Open EXCEL and choose 

EDIT-PASTE. 



 
 

In EXCEL, you should click on the upper left corner of the spreadsheet to highlight the 

spreadsheet and then choose NO FILL from the paint bucket icon (otherwise the 

spreadsheet looks black). 

 

Repeat the exercise with Interest and Principal Strips. 

 
 

Plotting Yield Curves 

• Create a column for maturity dates and a column for yields 

• Sort the data (Data-Sort on the toolbar) using maturity date (ascending) 

• Use the charting icon in EXCEL to create an XY scatter diagram of maturity dates 

(x-axis) and yields (y-axis) 

o You will need to change the minimum x-axis value to equal today’s date 

o You may want to remove callable bonds (C/NP/NS) versus noncallable 

(NC/NP/NS).  C=call, P=put, S=sinking fund 


