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Check US Treasury Coupon Dates and
Accrued Interest

In [ ]: from financepy.utils import *
from financepy.products.bonds import *
from financepy.market.curves import *

In [ ]: accrual_type, frequencyType, settlementDays, exDiv, calendar = get_bond_market_conv

In [ ]: issueDt= Date(30,11,2022)
settleDt = Date(6,2,2023)
coupon = 4.5/100
maturityDt= Date(30,11,2024)

bond_dict={"issue_date": issueDt, 
            "maturity_date": maturityDt, 
            "coupon": coupon, 
            "freq_type": frequencyType,
            "accrual_type": accrual_type,
            "face_amount": 100.0,
            "calendar_type": calendar}

#bond = Bond(issueDt, maturityDt, coupon, frequencyType, accrual_type, 100, calenda
bond = Bond(**bond_dict)



OBJECT TYPE: Bond
ISSUE DATE: 30-NOV-2022
MATURITY DATE: 30-NOV-2024
COUPON (%): 4.5
FREQUENCY: FrequencyTypes.SEMI_ANNUAL
ACCRUAL TYPE: DayCountTypes.ACT_ACT_ICMA
FACE AMOUNT: 100.0

From above screen Accrued interest is shown as
8406.59. While below it is calculated as

8450.0
8453.03867403315

From above screen Payment dates in the first column doesn't
match Financepy bond class result for US Treasury.

bond

Out[ ]:

In [ ]: ai=bond.calc_accrued_interest(settleDt)
print(round(ai,3)*10000)
print(ai * 10000)

In [ ]: bond.print_coupon_dates(issueDt)



 30-MAY-2023         2.25 
 30-NOV-2023         2.25 
 30-MAY-2024         2.25 
 30-NOV-2024       102.25 

[30-NOV-2022, 30-MAY-2023, 30-NOV-2023, 30-MAY-2024, 02-DEC-2024]

In [ ]: bond._calculate_payment_dates()
print(bond._payment_dates)


