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US Fixed Income Weekly 

3M carry across different expiries (ATMF receivers) 
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'Combined put/call ratio in Treasury futures 

2.25 

2.00 

1.75 

1.50 

1.25 

1.00 

0.75 

0.50 • 

0.25 

2/1/07 2/1/09 2/1/11 2/1/13 

Son Omar tont ow an &ow 

2/1/15 

Breakdown of 3M carry for 6M expiries premium) 
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Trade weighted dollar surprise index 
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