CFIF Liquidity Indicators- Bank of Canada il ] BNk OF cANADA

ae i b BANQUE DU CANADA

Government of Canada Bonds

Bid-Ask Spread and Price Impact
2y Benchmark

@ Bid-ask Spread (10 day MA) @ Price-Impact (10 day MA)
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Latest Observation

Sunday, February 04, 2024
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Government of Canada Bonds

Trade Size and Trade Volume
2y Benchmark

@ Trade Size (10 day MA) @ Trade Volume (10 day MA)
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10y Benchmark

@ Trade Size (10 day MA) @ Trade Volume (10 day MA)
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Government of Canada Real Return Bonds

Bid-Ask Spread and Price Impact
RRB Benchmark

@ Bid-ask Spread (10 day MA) @ Price-Impact (10 day MA)
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Provincial Bond Market

Bid-Ask Spread (10 day MA) Price-Impact Proxy (10 day MA)
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