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<HELP> for explanation, <MENU> for similar functions. P110 Comdty HBT
Hit (NUMBER} <Go> to vieuw Historical Basis/Repo
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HISTORICAL BASI
TYUS US 10YR NDTE FUT Sep05 110-03 START ANl 8/10/05
DLY PERIOD D/W [i

(Sort_Order [f (1 Mty)

BASIS in 3<nds IMPLIED BEPD %
Security @ﬁi Price SEBC . Curr/ Avg/ Hi / Low Curr/ Avgs Hi / Lou
1) T4 'g 05/15415/N3 97-?24 RGN 78.1 87.8 100 78,1 -14 -11 -9.3 -14
a T4 02/15/1 N3 24 96-24+ BGN BH.5 76.7 BB.1 6B8.5 -12 -9.6 -7.6 -12
D T4 '4 11715714 N3 24 9B-24+ BGN 61.3 68.6 79,1 1.3 -9.7 -7.7 -5.9 -8.7
4) T4 14 08/15/14 N3 24 SB-27+ BGN 565.9 62.3 72.3 55.9 -8.5 -6.6 -4.9 -B.5
T4 2 05715714 N3 24 102-16+ BGN 47.4 54.0 62.B 47.4 -5.B -4.5 -2.9 -6.2
BT402/15/14 N3 24 S7?-07 BGN 41.4 47.6 55.8 41.4 -5.5 -4.4 2.8 5.9
N T4 '4a 11715713 N3 24 S99-02+ BGN 34.7 39.3 47.7 34.7 -3.6 -2.7 -1.3 -3.B
T4 '4 08/15/13 N3 24 99-08 BGN 31.0 34.1 41.3 29.9 -2.8 -1.8B -.42 -3.0
D73 % 05/15/13 N3 24 95-11 BGN " 27.6 34.6 42.6 27.6 -2.B -2.5 -1,5 -3.9
1m T3 7s 02715713 N3 24 97-01 BGN 17.1 1B.8 25.4 15,7 -.05 .56 1.41 -.06
W T4 11715712 N3 24 98-01 BGN 12.1 14,8 19.8 11,9 1.20 1.35 1.87 .91
1) T4 34 08/15! 2/N3 24 100-15+ BGN 6.8 9.9 11.9 6.8 2.75 2.54 2.B2 2.12
XY ot
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HELP FOR

Search HBT <HELP> for: Page 1 /3

lse HBT to display current, average, high, low, basis, and implied repo over a
cpecified historical period for conversion-factor-type bond futures. The basis
and implied repo sre calculated for al!l issues which are deliverable into the
contract. HBT is generated for either current or expired contracts.

INSTRUCTIONS
Fnter {ticker symbol} <CMDTY> HBT <Go>. For example, USA <CMDTY> HBT <Go>.

Additional instructions appear on the screen.

SHORTCUTS
To specify a date range, enter {ticker sumbol} <CMDTY> HBT {mm/dd/yy}

{mm/dd/yy} <Go>.

DESCRIPTION OF DISPLAY

HBT displays daily prices for the most recent one month period with the
deliverable issues sorted In reverse maturitu order. Other information
includes:

START: The start date.
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Nl: The end date.
The assumed deliver date (affects only the implied repo rate
calculation). — T T

PERIOD D/W: Tnterval periods upon uhich the observation is based. Periods
include (D) daily or (W) weekly.
Sor/t Order: Choose the order in which to display the securities. Choices

include:
Increasing Maturity Decreasing Maturity
Implied Repo R DR
Maturity H DH
Coupon

Securlt : g s ity’'s tic and ma
p quote tim Can be N3 far NY 3 p. mp for Market Close;
The

DB The number of observations fTaken I period designated hy the

range.
Price: The current market price.
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SRC: The source (provider) of your market price. For additicenal pricing
sources, enter FMPS <HELP>.

<HELP> for personal assistance, <MENU> to return
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