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Initial Yield Change inYield Final Yield (%)

(%) {bps)
On-the-run 5-year note 199 -20 1.79
On-the-run 10-year note 296 -10 2.86
Slope .97 107
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Initial Yield Change inYield Final Yield (%)

) (bps)
On-the-run 5-year note 199 +20 219
On-the-run 10-year note 2.96 +10 3.06
Slope 0.97 0.87
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Initial Futures Changein Final Futures Differencein

Price Cash Yield Price Futures Price
{bps)
5-Year Note 119-080 -20 120-060 0-300
Futures
10-Year Mote 123-010 -10 123-050 0-240
Futures
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Initial Futures Change in Final Futures Differencein

Price Cash Yield Price Futures Price
(bps)
5-Year Mote 119-080 +20 1n&8-100 0-300
Futures
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Changein  Final Futures Differencein

Cash Yield Price Futures Price
{bps)
5-Year MNote 13-080 -10 n9-230 0-150
Futures
10-Year Note 123-010 -10 123-250 0-240
Futures
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