
CME DATA SERVICES

GovPX U.S. Treasury Service
GovPX offers comprehensive real-time and historical data coverage across a wide 
range of U.S. Treasury and Agency markets.

Features 
Originating from the U.S. Treasury trading activities of CME 
Group and TP ICAP’s broking operations, the GovPX U.S. 
Treasury Service offers real-time price discovery for all U.S. 
Treasury Bills, FRN’s, When-Issued (WI’s), TIPS, STRIPS, Swap 
Boxes, Basis and Agencies.

GovPX offers the highest quality of Treasury data and is the 
most reliable source for these markets, covering both on-the-
run and off-the-run issues across a full range of instruments.

On screen

Desktop and application licensing is available

Coverage

Treasury data 

On-the-Runs, When-Issued (WIs) and Off-the-Runs- for 
maturities ranging from 1 month bills to 30 year bonds

•	FRNs (Floating Rate Notes), TIPS (Treasury Inflation Protected 
Securities) and STRIPS (Separate Trading of Registered 
Interest and Principal of Securities)

•	VWAP and VWAY, basis, treasury swap boxes and money 
markets.

Agency data

•	More than 150 active and off-the-run government agencies 
and GSE issues, including Fannie Mae, Freddie Mac, Federal 
Home Loan Bank, Federal Farm Credit Bank and Tennessee 
Valley Authority.

HOW TO ACCESS:

<GPXP> on Bloomberg

<GPXINDEX> on Refinitiv

Available via data feed direct from CME Group

Historical data via CME DataMine

To learn more about GovPX U.S. Treasury Service, please contact cmedatasales@cmegroup.com

https://datamine.cmegroup.com/
https://www.cmegroup.com/
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The content in this communication has been compiled by CME Group for general purposes only and is not intended to provide, and should not be construed as, advice. Although every attempt has 
been made to ensure the accuracy of the information within this communication as of the date of publication, CME Group assumes no responsibility for any errors or omissions and will not update 
it. Additionally, all examples and information in this communication are used for explanation purposes only and should not be considered investment advice or the results of actual market 
experience. This communication does not (within the meaning of any applicable legislation) constitute a Prospectus or a public offering of securities; nor is it a recommendation to buy, sell or retain 
any specific investment or service.

CME Group does not represent that any material or information contained in this communication is appropriate for use or permitted in any jurisdiction or country where such use or distribution 
would be contrary to any applicable law or regulation. In any jurisdiction where CME Group is not authorized to do business or where such distribution would be contrary to the local laws and 
regulations, this communication has not been reviewed or approved by any regulatory authority and access shall be at the liability of the user.

Certain CME Group subsidiaries are authorized and regulated by regulatory authorities. CME Group subsidiaries are required to retain records of telephone conversations and other electronic 
communications for a period of 5 to 7 years where required by certain regulation, copies of which are available on request (which may be subject to a fee). For further regulatory information please 
see www.cmegroup.com.

BrokerTec Americas LLC. (“BAL”) is a registered broker-dealer with the U.S. Securities and Exchange Commission, is a member of the Financial Industry Regulatory Authority, Inc. (www.FINRA.org), 
and is a member of the Securities Investor Protection Corporation (www.SIPC.org). BAL does not provide services to private or retail customers.

CME Group Benchmark Administration Limited (CBA), Chicago Mercantile Exchange Inc. (including each of their respective subsidiaries and affiliates), their respective officers, directors, employees, 
agents, consultants and licensors shall not be liable to any person for any losses, damages, costs or expenses (including, but not limited to, loss of profits, loss of use, and direct or indirect, 
incidental, consequential or punitive damages), arising from any errors or inaccuracies made in connection with the calculation or distribution of the CBA benchmarks or market data. The 
foregoing limitation of liability shall apply whether a claim arises in contract, tort, negligence, strict liability, contribution or otherwise and whether the claim is brought directly or as a third party 
claim. Furthermore, there is no guarantee the continuity of the composition of the CBA benchmarks or market data, nor the continuity of their calculation, nor the continuity of their dissemination, 
nor the continuity of their calculation. 

CME Group, the Globe Logo, CME, Globex, E-Mini, CME Direct, CME DataMine and Chicago Mercantile Exchange are trademarks of Chicago Mercantile Exchange Inc. CBOT is a trademark of the 
Board of Trade of the City of Chicago, Inc. NYMEX is a trademark of New York Mercantile Exchange, Inc. COMEX is a trademark of Commodity Exchange, Inc. All other trademarks are the property 
of their respective owners. 
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