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1 Source: Depository Trust & Clearing Corporation’s (DTCC’s) Money Market Kinetics 
2 Source: Financial Industry Regulatory Authority’s (FINRA’s) Trade Reporting and Compliance Engine 
(TRACE) 
3 Using the monotone convex methodology 
4 Source: https://home.treasury.gov/resource-center/data-chart-center/interest-
rates/TextView?type=daily_treasury_yield_curve&field_tdr_date_value=all 

https://home.treasury.gov/resource-center/data-chart-center/interest-rates/TextView?type=daily_treasury_yield_curve&field_tdr_date_value=all
https://home.treasury.gov/resource-center/data-chart-center/interest-rates/TextView?type=daily_treasury_yield_curve&field_tdr_date_value=all


 
 

4 
 

• 

• 

• 

• 

• 

• 

• 

• 

 
5 Using the monotone convex methodology 
6 Source: https://home.treasury.gov/resource-center/data-chart-center/interest-
rates/TextView?type=daily_treasury_yield_curve&field_tdr_date_value=all 

https://home.treasury.gov/resource-center/data-chart-center/interest-rates/TextView?type=daily_treasury_yield_curve&field_tdr_date_value=all
https://home.treasury.gov/resource-center/data-chart-center/interest-rates/TextView?type=daily_treasury_yield_curve&field_tdr_date_value=all
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[
(n-month 𝐴𝑣𝑒𝑟𝑎𝑔𝑒 𝑇𝑟𝑒𝑎𝑠𝑢𝑟𝑦 𝑌𝑖𝑒𝑙𝑑 − 𝐴𝑣𝑒𝑟𝑎𝑔𝑒 𝐹𝑒𝑑 𝐹𝑢𝑛𝑑𝑠)

(𝐼𝑛𝑡𝑒𝑟𝑝𝑜𝑙𝑎𝑡𝑒𝑑 𝑌𝑖𝑒𝑙𝑑 − 𝐴𝑣𝑒𝑟𝑎𝑔𝑒 𝐹𝑒𝑑 𝐹𝑢𝑛𝑑𝑠)
] (𝑈𝑛𝑠𝑐𝑎𝑙𝑒𝑑 𝐹𝑋𝐼)

7

 

 
7 Using the monotone convex methodology 
8 When this interpolation would result in a negative yield, Overnight FXI is interpolated from a curve 
comprised of a zero yield and 1-month FXI 
9 The Overnight SOFR and n-day Average SOFR data are sourced from newyorkfed.org and are subject to 
the Terms of Use posted at www.newyorkfed.org. The New York Fed is not responsible for publication of 
the Overnight SOFR and n-day Average SOFR data by Invesco Indexing, does not sanction or endorse any 
particular republication, and has no liability for use. 

http://www.newyorkfed.org/
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10 Source: Depository Trust & Clearing Corporation’s (DTCC’s) Money Market Kinetics and Financial 
Industry Regulatory Authority’s (FINRA’s) Trade Reporting and Compliance Engine (TRACE). 
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11 See: https://www.sifma.org/resources/general/holiday-schedule/  

https://www.sifma.org/resources/general/holiday-schedule/
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Unscaled FXI FXI FXIIUNS .IIFXI 

Overnight FXI FXIO FXIION .IIFXION 

1-Month FXI FXI1 FXIIT1M .IIFXI1M 

3-Month FXI FXI3 FXIIT3M .IIFXI3M 

6-Month FXI FXI6 FXIIT6M .IIFXI6M 

12-Month FXI FXI12 FXIIT12M .IIFXI1Y 

30-Day Average FXI FXI30A FXIIA1M .IIFXI30A 

90-Day Average FXI FXI90A FXIIA3M .IIFXI90A 

180-Day Average FXI FXI180A FXIIA6M .IIFXI180A 

Overnight SOFRy SOFRYO SFRXON .IISOFRYON 

30-Day Average SOFRy SOFRY30A SFRX30A .IISOFRY30A 

90-Day Average SOFRy SOFRY90A SFRX90A .IISOFRY90A 

180-Day Average SOFRy SOFRY180A SFRX180A .IISOFRY180A 
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http://www.invescoindexing.com/
mailto:IndexSupport@invesco.com
mailto:IndexSupport@invesco.com
http://www.invescoindexing.com/
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