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LIBOR v. SOFR v. Treasury Future Monthly Roll Down/Carry 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

DV'01 CARRY
Mthly Roll Down 

$Dollars/Dv01
DV'01 CARRY

Mthly Roll Down 

$Dollars/Dv01
DV'01 Roll Down

Mthly Roll Down 

$Dollars/Dv01

7Y 66.96$     157.22$  2.3480$                68.27$    144.29$   2.1135$                84.67$   208.98$     2.4682$                

10Y 92.61$     163.17$  1.7619$                94.72$    148.67$   1.5696$                134.45$ 253.06$     1.8822$                

15Y 131.44$  153.35$  1.1667$                135.27$ 139.27$   1.0296$                192.34$ 291.01$     1.5130$                

30Y 217.97$  112.61$  0.5166$                229.30$ 103.64$   0.4520$                355.05$ 438.31$     1.2345$                
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RJO FIG Treasury Futures KRD Calculator:  
Discounting & Key Rate Buckets, CTD Is the Secret 

 

 

 

 

 

 

 

 

 

 

 

DISCLAIMER  -  This material has been prepared by a sales or trading employee or agent of R.J. O’Brien and is, or is in the nature of, a solicitation. This 
material is not a research report prepared by R.J. O’Brien’s Research Department. By accepting this communication, you agree that you are an experienced 
user of the futures markets, capable of making independent trading decisions, and agree that you are not, and will not, rely solely on this communication 
in making trading decisions. 

DISTRIBUTION IN SOME JURISDICTIONS MAY BE PROHIBITED OR RESTRICTED BY LAW.  PERSONS IN POSSESSION OF THIS COMMUNICATION INDIRECTLY 
SHOULD INFORM THEMSELVES ABOUT AND OBSERVE ANY SUCH PROHIBITION OR RESTRICTIONS.  TO THE EXTENT THAT YOU HAVE RECEIVED THIS 
COMMUNICATION INDIRECTLY AND SOLICITATIONS ARE PROHIBITED IN YOUR JURISDICTION WITHOUT REGISTRATION, THE MARKET COMMENTARY IN 
THIS COMMUNICATION SHOULD NOT BE CONSIDERED A SOLICITATION. 

The risk of loss in trading futures and/or options is substantial and each investor and/or trader must consider whether this is a suitable investment. Past 
performance, whether actual or indicated by simulated historical tests of strategies, is not indicative of future results. Trading advice is based on 
information taken from trades and statistical services and other sources that R.J. O’Brien believes are reliable. We do not guarantee that such information 
is accurate or complete and it should not be relied upon as such. Trading advice reflects our good faith judgment at a specific time and is subject to change 
without notice. There is no guarantee that the advice we give will result in profitable trades. 

 

USER INPUT CELLS

ACTIVE FUTURE U1

Desired DV'01 Desired DV'01 Desired DV'01 Desired DV'01 Desired DV'01 Desired DV'01 Desired DV'01

$100,000 $100,000 $100,000 $100,000 $100,000 $100,000 $100,000

2-yr 3-yr 5-yr 7-yr 10-yr 15-20yr 25-30yr

TU fut 3Y fut FV fut TY fut UXY fut US fut WN fut

$44.43 $69.14 $54.69 $84.40 $133.94 $191.40 $351.93

buy buy buy buy buy buy buy

2,251 1,446 1,829 1,185 747 522 284
TUU1 comdty 3YU1 comdty FVU1 comdty TYU1 comdty UXYU1 comdty USU1 comdty WNU1 comdty

fut DV'01

# contracts req'd

USER INPUT Desired DV'01
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