
10 Yr Deliverable Curve

4.000

4.100

4.200

4.300

4.400

4.500

4.600

‐0.005

0.000

0.005

0.010

0.015

0.020

0.025

0.030
Last 2pm Close Diff

Last 4.196 4.219 4.248 4.235 4.278 4.516 4.338 4.358 4.367 4.354 4.387 4.393

2pm Close 4.182 4.206 4.235 4.222 4.263 4.502 4.323 4.341 4.340 4.354 4.374 4.379

Diff 0.013 0.013 0.013 0.012 0.014 0.014 0.015 0.017 0.027 0.000 0.012 0.014
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