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<HELP> for explanation, <MENU> for similar functions. N159 Comdty DLV
Hit {NUMBER} <GO> to view Historical Basis/Repo
Cheapest to Deliver TI"EldEDle.l / 2
US LONG BONDCCBTY Sep0s USUS|ENEREL Set| B8/ 9/705Cheapest IRP-JEIEE
(32MD5 | __de_Yays b ls Jd <3BHDSY
PRICES AS DECIMALS?(] (Mid) Conv. Gross Actual | Net
Orderlld re-sort?fj Price Source Yield C.Factor Basis L RepoX | Basis
FIASTER:
DT 7 7% 02715721 [RESEN 4. 1.1855 7
J T8 's 05715721  [EEEFE 4, 1.2125 .9
DT B 's 08/15/21  JEEEXIEE 4, 1.2144 2
4T 8 11/15/21 137-28 4, 1.2039 7
WT7? s 08/15/22 EIRIEE 4, 1.1308 6
BT 7% 11/15/22  |BiE4d SN 1.1717 .8
AT 7 s 02715723  jVEEIE SNl 1,1197 0
0T 6 'q 0B/15/23  (REEEIRS 4. 1,0270 .8
DT 7% 11/715/24 )RR 1. 1,1687 9
WT 7% 02/15/25  JKKSElS 1. 1,1839 .0
DT 6 7s 08/15/25  PAiEEN 4. 1.,1003 P
10T B % 08/15/26 [r4GaEE} 4. 1.0882 B
13T 6 02/15/26 117-12 4, 9999 A
1976 '2 11/15/26 9, 1,0593 .5
19 T6 % 027/15/27 4, 1.0744 4
IDTE 3% 0B/15/27 4. 1.0451 9
Austrolia 61 2 9777 8500 Brazil 5511 3048 4500 Europe 44 20 7330 7500 Germany 49 £9 920410
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<HELP> for explanation. N159 Comdty HCG

HISTORICAL CHEAPEST GRAPH Pol of 4
USUS US LONG BOND(CBT) Sepd5 113-30 STRRT END
DLY PERIOD D/U i
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<HELP> for explanation. N159 Comdty HCG
HISTORICAL BASIS/IMPLD. REPO TABLEpage 72 of §

Usus US LONG BONDCCBTY Sep05S (113-30 ) Range EYAEN to EEEEEYIE
US TREASURY N/B T 8 's 05/15/21 (138-20+) BGN , CLOSE , MID PERIOD D/V
| Current: Basis = 15.7 in Inds= 138-20+ - 1.212500 x 113-30 3.23%

Date Day Future Cash Dlv Prc Basis in 32nd [ Days Settle Imp. Repoy
B/ 5 Fri 114-06 138-30 138.45235 .485 i5. 5] B/ B 3.30
8/ 4 Thu 114-29 139-29 139, 32382 682 18. 56 B8/ 5 2.97
B/ 3 lled 115-05 140-03 139, 62695 467 14, 57 B/ 4 3.52

Tue 114-21 139-16+ 139.02071 = .495 15. S8 B8/ 3 3.45
I Mon 114-31 139-30+ 139.39961 . 554 17, 58 B/ 2 (_g;fﬁj§f
/29 Fri  115-10 140-13 139.81p41 290 18. B0 B/ 1

WOoOD-bkwA|s WO~ w3 U]
[mp]
.Y

°/28 Thu 116-11 141-20+ 141.06680 .b74 18, B3 _ ¢/79 3.26
/27 Wed 115-14 140-19+  139.96737 641 20. /28 3.05
/26 Tue 115-21 141-00 140.23320 a7 24, 65 /27 2,60
?/£5 Mon 115-19 140-23+  140.15743 577 18, 66 7/26 3.37
/22 Fri 115-27 141-05 140.46054 696 22, 67 /25 2.95
7/21 Thu 115-05 140-06+ 139.62695 576 18. w0 /22 3.52
?/20 Wed 116-16 141-29 141.25626 ,650 20, 71 7/21 3.24
?/19 Tue 116-01 141-12 140, 68790 687 22, 72 /20 3.16
/18 fMon 115-22 140-30 140.27109 . bbb 21, 73 /19 3.27
7/15 Fri 116-13 141-30 141.14258 . 795 25.4 4 7/18 2.85

7/14 Thu 116-07 141-1S+  140,91524 694 2.2 77 7/15 3.25
7/13 Wed 116-13 141-29+ 141, 14258 779 4.9 8 7/14 3.04
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<HELP> for explanation. N189 Comdty HCG
HISTORICAL CHEAPEST ANALYSIS Pgl of 4

USUS US LONG BOMD(CBT) Sep05 113-30 START END
DLY PERIOD D/ [I

Conv. Number of Avg. Fut. Prc. Price Total
Security Mod Dur Times 'Cheapest" When Cheapest Source Obs.

DT? 7s 02715721 9.65 56. 116-18 RGN 64
2 T8 'e 05/15/21 9,83 A 116-13 BGN 64
DT8R 'y 11715/28 13.6 0 n.da. BGN 64
4 75 4 02/15/29 13.5 0 n.a. RGN b4
5 T5 3% 02/15/31 14.1 0 n.a. ML 64
B T5 '2 0B/15/28 13.2 0 n.a. BGN 64
N T 6 02/15/26 12.2 0 n.g. BGN 64
B T6 'g 11/15/27 12.8 0 n.d. BGN 64
9 76 '¢ 08/15/29 13.3 0 n.a, RGN 64
N T6 '4 0Bs165/23 11.1 g - n.a. EGN B4
1) T& '4 05/15/30 13,6 0 N, &. BGN b4
1 T6 3 08715727 12.5 0 n.a. BGN 64
13 76 '2 11/15/26 12.4 0 n.a. BGN 64
19 Té % 02/15/27 12.2 0 n.a. BGN 64
15 Te 3 0B/15/26 12.0 0 n.g. BGN 64
I T6 75 08/15/25 11.6 0 n.g. BGN 64
Australic &1 2 9777 6500 Brazil 5511 3048 4500 Europe 44 20 7330 7500 Germany 49 69 920410
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<HELP> for explanation, | N159 Comdty HCG
HISTORICAL CHEAPEST ANALYSIS Pgd of 4

USUS US LONG ROND(CBT) Sepd5 113-30 START A’ 8/ 8/05
DLV EEMEDM{E PERIOD D/UW I

Canv. Number of Avg. Fut. Prc. Price Total
Security Mod Dur Times "Cheapest" UWhen Cheapest Source 0Ohs,

1 T7 'a 02715723 10.6 0 n.a. BGN 64
1 T7 '4 0Bs15/27 10,4 0 n.a. BGN 64
19 T7 '2 11715724 11.3 0 n.a. BGN 64
M T? Sg 11/1G/22 10.5 0 n.a. BGN 64
) T? % 02/15/25 11.2 0 n.a. RGN 64
DT 8 11/15/21 10.1 0 n.a, BGN 64
) T8 'e 0B/15/21 9.79 0 n.a, BGN 64
fiustralio 61 2 8777 8800 Brezil 551! 2049 4500 rope 44 20 7330 7500 Germony 49 69 920410
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