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Rates Supply Calendar Feb 11-15  
 
USA                                       

Date  BST Issuance DV01 # TYA Size Comment 

Mon 4 16:30 3m/6m T-bills     45bn 3m, 35bn 6m 

 
Europe      *** Light-ish week for EGB supply – 30yr OAT could change that *** 

Date  BST Issuance DV01 # RXA Size Comment 

Tue 12 09:00 New NETH .25 7/29 ~5mm 26-39k 4-6bn DDA process  

Wed 13 10:00 BTPS 2.3 10/21 tap ~800k 5400 ~3bn Details TBC 

Wed 13 10:00 BTPS 2.5 11/25 tap ~1.3mm 8400 ~2bn Details TBC 

Wed 13 10:30 DBR 2.5 2046 tap  4.7mm 31.8k 1.5bn Look cheap  

 
UK 

Date  BST Issuance DV01 # G A Size Comment 

Thu 14 10:30 UKT 1.625 10/28 Tap £2.6mm 27200 £2.75bn Last tap before 29s?  

 
 


