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CHF Liquidity Indicators

Chart 1:

Price-lmpact Proxy, 2yr Government Bonds cents
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Source: Triton Last observation: June 12,2023

Chart 2:
Trade Volume, 2yr Government Bonds billions
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Chart 3:

Price-Impact Proxy, 5yr Government Bonds cents
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. == Benchmark === Non-Benchmark
Source: Triton Last observation:June 12,2023

Chart4: Trade Volume, 5yr Government Bonds
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Chart5: Price-Impact Proxy, 10yr Government Bonds
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Chart6: Trade Volume, 10yr Government Bonds
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Chart7: ProvincialBond Market Aggregate Liquidity
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e Bjd-ask === Price Impact
Source: Triton Last observation: June 12,2023
Chart 8: Provincialbond market, average trade size and total trade volume s
millions billions
10 7
9
6
8
7 h 5
6 [
f‘Jl i A A *\, ‘ N
; | 1 {M { r el
o [ Ty | | ~ bt 3
|‘ ‘ X I I {
3 2
2
1
1
0 0

Dec Mar Jun Sep Dec Mar Jun Sep Dec Mar Jun Sep Dec Mar Jun Sep Dec Mar
2018 2019 2019 2019 2019 2020 2020 2020 2020 2021 2021 2021 2021 2022 2022 2022 2022 2023

Trade Volume (Right Scale) Trade Size (Left Scale)

Source: Triton Last observation:June 12,2023



| June 2023 | Page 5

Chart9: Corporate Bond Market Aggregate Liquidity
cents
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Source: Triton derniére observation: juin 12,202:

Chart 10:
millions billions
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Corporate bond market, average trade size and total trade volume
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