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Spreads continued to strengthen over the T+1 driven by aggressive buying on MAY/SEP carrying on from the morning. Liquidity was centred at the front, with only interest
seen trading further back was the JUN/Q4 which traded 6.70 in 60/20KT/m . Outrights were largely quiet with clip sizes limited to 10-20KT. Quarterly outrights fared

slightly better, with Q3 trading in two clips of 10KT and 11KT respectively.
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