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[Contiguous Futures &3 Swap Rates pcs AT
Ask| W SOFR Futures  Cvx Adj Term Bid Ask «
1 DY 3.65000  3.65000 m 1 Month NS - N~ 1 WK 3.57843 3.59857
w3 Month PN~ - 2 WK 3.58014 3.60026
Contract Price Cvx Adj 3 WK 3.59097 3.59603
1MAR 26+3 | [96.3700/-0.00007| 3.59344f} 1 MO 3.60997 3.61487
2]JUN 26+1 | [96.3975| 0.50521 3.60572f 2 MO 3.62791 3.63259
3JUL 26+1 | |96.3700| 0.52722| 3.63527f§ 3 MO 3.64763 3.65267
4AUG 26+1 | |96.3350, 0.60135/ 3.67101f 4 Mo 3.66844 3.67346
5]JUN 26+3 | [96.3400-0.02664 3.65974f| 5 MO 3.68831 3.69349
6/SEP 26+1 | [96.3050| 0.49493| 3.69995 | |6 MO 3.70779 3.71281
7/0CT 26+1 | [96.2850| 0.49462 3.71994 | 7 MO 3.73511 3.73989
8NOV 26+1 | |96.2500, 0.53766| 3.75538 | 8 Mo 3.75885 3.76315
9/SEP 26+3 | |96.2450/-0.11351] 3.75386 | |9 MO 3.77915 3.78314
10DEC 26+1 | |96.1850| 0.46167 3.81962 | [10 MO 3.80327 3.80763
11AN 27+1 | |96.1650, 0.47140| 3.83971 | 11 MO 3.82444 3.82916
12FEB 27+1 | |96.1450| 0.32638 3.85827 | [12 MO 3.84738 3.85122
13DEC 26+3 | |96.1350/-0.25106| 3.86249 | 18 MO 3.88956 3.89364
14MAR 27+1 | (96.1150, 0.35456/ 3.88855 | 2 YR 3.90702 3.90998
15APR 27+1 | 96.0800| 0.28543| 3.92285 | 3 YR 3.89416 3.89684
16MAY 27+1 | (96.0500 0.31367| 3.95313 | 4 YR 3.88880 3.89150
17MAR 27+3 | (96.0500/-0.43828| 3.94561 | 5 YR 3.89981 3.90199
18JUN 27+1 | |96.0500| 0.16641 3.95166% |6 YR 3.92518 3.92742+
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