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Figure 1: Implied yield volatility
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Figure 2: Depth compared to volatility
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Figure 3: Price impact
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Figure 4: Bid-ask spreads
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Figure 5: Total transaction volumes
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Figure 6: Net customer buys of deep off-the-runs
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Figure 7: Primary dealer reverse repo outstanding by market
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Figure 8: Relative trading of nominal coupons
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Figure 9: Trading of cash and futures
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Figure 10: Implied minutes to transact large trades
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