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Chart1:  Price-impact Proxy, 2yr Government Bonds
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Chart 2:  Trade Volume, 2yr Government Bonds
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Chart 3: Price Impact Proxy, 5yr Government Bonds
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Chart 4: Trade Volume, 5yr Government Bonds
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Chart 5: Price Impact Proxy, 10yr Government Bonds
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Chart 6: Trade Volume, 10yr Government Bonds
billicns
-4 &0
4 80
1 40
4 20
Dec2018 Jul 2019 Feb 2020 Aug 2020 Mar 2021 Sep 2021 Apr 2022 Oct 2022
Saource: Triton Trade Volume Last ohservafiors Jan 30, 2023




| February 2023 | Page 4

Chart7:  Provincial bond market aggregate liquidity
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Chart 8: Provincial bond market, average trade size and total trade volume
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Chart9:  Corporate bond market aggregate liquidity
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Chart10:  Corporate bond market, average trade size and total trade volume
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