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Rates Nominals Supply Calendar Apr 1-5 
 

USA                                  Quiet start to Q2 for US supply                             
Date  BST Issuance DV01 # TYA Size Comment 

   Mon 1 16:30 3m/6m Bills    $48/$39  

 
Europe                      Heavy duration met with C&R flows later  

Date  BST Issuance DV01 # RXA Size Comment 

Thu 4 09:30 SPGB .05 10/21 520k 3.6k Est 2bn Size TBC 

Thu 4 09:30 SPGB 1.45 4/29 1.2mm 8.4k Est 2bn “ 

Thu 4 09:50 FRTR 0.5 5/29 4.1m 27.7k Est 4bn First tap  

Thu 4 09:50 FRTR 1.25 5/34 3.75m 25.7k Est 2.5bn Will be ~18bn 

Thu 4 09:50 FRTR 1.5 5/50 5.15m 35.5k Est 2bn First tap  

 
UK                           Gilts supply resumes with new FY 

Date  BST Issuance DV01 # G A Size Comment 

Tue 2 10:30 UKT 1 4/24 Tap     1.5m     13k £3.0bn Very small tap  

 
 


