10 Yr Deliverable Curve

‘—Q—Last —— 2pm Close Diff ‘
4.600 0.030
0.025
4.500
0.020
4.400
0.015
4.300
0.010
4.200
0.005
4.100
0.000
4.000 -0.005
T.US.B042P0 | T.US.B042P1 | T.US.B040PO | T.US.B041P0 | T.US.B042P0 | T.US.B044P1 | T.US.B044P0 | T.US.B051P0 | T.US.B047P0 | T.US.B045P1 | T.US.B045P0 | T.US.B045P0 | T.US.B046P0
814** 114 215 515 815 115 216 516 816 116 217 517 817*
—— Last 4.196 4.219 4.248 4.235 4278 4516 4.338 4.358 4.367 4.354 4.387 4.393
—— 2pm Close 4.182 4.206 4.235 4222 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




