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US 10-Year Note
Legacy-Futures Only
Non-Commercials-Net
Commercials-Net

Total Reportable-Net
Total NonReportable-Net

Legacy Format-Futures Only

Percent

Change

Historical

Historical

Open interest
Non-Commercial Long(NCL)
Non-Commercial Short(NCS)
Non-Commercial Spreads
Commercial Long(CL)
Commercial Short(CS)
Total Long(TL)

Total Short(TS)
Non-Reportable Long
Non-Reportable Short
Percent of Open Interest
Non-Commercial Long
Non-Commercial Short
Non-Commercial Spreads
Commercial Long
Commercial Short

Total Long

Total Short

NCL/CS
NCS/CL

TL/TS

Position Change Change +/- Minimum Maximum  Percentile
2,789 -100,624 -97.3% - -756,316 608,492 0%

181,377 117,322 183.2% + -519,241 852,899 21%
184,166 16,698 10.0% + -92,133 361,839 51%
-184,166 -16,698 10.0% + -361,839 92,133 -51%
4,049,360 444,516 12.3% & 182,858 4,509,558 90%
642,543 -2,707 -0.4% Q 800 953,514 67%
639,754 97,917 18.1% O 8,490 1,239,816 52%
401,254 282,787 238.7% + 0 685,200 59%
2,594,445 96,341 3.99 132,906 3,041,739 85%
2,413,068 -20,981 - % - 124,489 2,584,195 93%
3,638,242 376,421 2 + 143,953 3,974,598 92%
3,454,076 359,723 4 6% + 144,674 4,029,021 86%
411,118 68,09 19.9% + 26,393 550,401 75%
595,284 16.6% + 28,899 702,659 85%
. -11.4% - 0.3 35.3 45%
0.8 5.1% + 2.9 31.2 51%
6.6 201.5% + 0.0 15.2 65%
-5.2 -7.5% - 46.0 87.0 74%
-7.9 -11.7% - 40.8 82.9 72%
-0.6 -0.7% - 71.5 97.4 92%
-0.5 -0.6% - 68.5 93.7 91%
0.27 0.00 0.4% + 0.00 0.62 43%
0.25 0.03 13.7% + 0.04 0.48 52%
1.05 0.00 -0.1% - 0.92 1.24 85%
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Legacy Format-Futures & Options

US 10-Year Note
Legacy-Futures & Options

Position

Percent
Change

Change
+/-

Historical
Minimum

Historical
Maximum

Percentile

Non-Commercials-Net 38,118 -93,986 -71.1% - -758,490 668,018 6%
Commercials-Net 149,170 105,987 245.4% + -572,683 854,395 17%
Total Reportable-Net 187,288 12,002 6.8% + -83,308 391,067 48%
Total NonReportable-Net -187,288 -12,002 6.8% + -391,067 83,308 -48%
Open interest 4,885,734 142,783 3.0% & 336,278 5,736,552 85%
Non-Commercial Long(NCL) 648,808 -25,560 -3.8% Q 3,973 970,269 67%
Non-Commercial Short(NCS) 610,690 68,426 12.6% O 7,968 1,228,204 50%
Non-Commercial Spreads 799,116 193,448 31.9% + 19,117 1,296,779 62%
Commercial Long(CL) 2,998,653 -84,327 -2.79 - 237,821 3,541,080 85%
Commercial Short(CS) 2,849,483 -190,314 - @ - 223,737 3,358,902 85%
Total Long(TL) 4,446,577 83,561 2 + 285,006 5,275,810 84%
Total Short(TS) 4,259,289 71,559 % + 270,812 5,301,434 80%
Non-Reportable Long 439,157 59,22 15.6% + 47,242 590,098 74%
Non-Reportable Short 626,445 710224 12.8% + 51,267 727,752 86%
Percent of Open Interest

Non-Commercial Long 13.3 .9 -6.6% - 0.9 27.3 49%
Non-Commercial Short 12.5 § 1.1 9.3% + 1.9 25.9 48%
Non-Commercial Spreads 16.?\ 3.6 28.1% + 3.7 23.0 71%
Commercial Long @ -3.6 -5.6% - 47.2 82.3 75%
Commercial Short ¢ -5.8 -9.0% - 41.4 77.5 75%
Total Long 91.0 -1.0 -1.1% - 76.1 97.0 94%
Total Short 87.2 -1.1 -1.3% - 73.6 93.2 94%
NCL/CS 0.23 0.01 2.6% + 0.00 0.48 48%
NCS/CL 0.20 0.03 15.8% 0.00 0.39 53%
TL/TS 1.04 0.00 0.2% 0.00 1.18 88%
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Futures Only - US 10-Year Note
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Futures Only - US 10-Year Note
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Historical Net Position - Total Reportable
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Historical Net Position - Total Non-Reportable
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Historical Open Interest
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Historical Non Commercial Longs
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Historical Non-Commercial Spreads
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Historical Commercial Longs
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Historical Commercial Shorts
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Historical Total Longs
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Historical Total Shorts
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Historical Non-Reportable Longs
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Historical Non-Reportable Shorts
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Historical Percent of Open Interest - Non-Commercial Shorts
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Historical Percent of Open Interest - Commercial Shorts
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Historical Percent of Open Interest - Reportable Total Longs
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Historical Percent of Open Interest - Reportable Total Shorts
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Historical Non Commercial Long / Commercial Short Ratio
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Historical Non Commercial Short / Commercial Long Ratio
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Historical Total Long / Total Short Ratio
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DISCLAIMER

THE INFORMATION SET FORTH HEREIN IS FOR EDUCATIONAL D INFORMATIONAL PURPOSES
ONLY AND DOES NOT CONSTITUTE INVESTMENT ADVICE OR ITATION OF ANY KIND TO BUY
OR SELL ANY CASH OR DERIVATIVE INSTRUMENT IN A HE UNDERLYING MARKETS. NO
WARRANTIES OR REPRESENTATIONS ARE MADE CONC THE ACCURACY, LIKELY RESULTS OR
RELIABILITY OF THE USE OF THE INFORMATION ED HEREIN. THE STATISTICAL AND
GRAPHICAL INFORMATION PRESENTED, IS BASED UANTITATIVE ANALYSIS OF HISTORICAL
DATA AND IS SUBJECT TO CERTAIN INHERENT ONS AND NO REPRESENTATION IS BEING
MADE THAT THE RESULTS ILLUSTRATED QUR IN THE FUTURE. THESE RESULTS DO NOT
REPRESENT ACTUAL TRADING AND ARE N@? USTED FOR COMMISSIONS AND SLIPPAGE. IN
ADDITION, BECAUSE THESE STRATEGIES OT ACTUALLY BEEN EXECUTED, THESE RESULTS
MAY HAVE UNDER OR OVER-COMPE FOR THE IMPACT, IF ANY, OF CERTAIN MARKET
FACTORS, SUCH AS LACK OF LIQUIDI @MULATED OR HYPOTHETICAL TRADING PROGRAMS IN
GENERAL ARE ALSO SUBIJECT TO CT THAT THEY ARE DESIGNED WITH THE BENEFIT OF
HINDSIGHT. NO REPRESENTATIO EING MADE THAT ANY ACCOUNT WILL OR IS LIKELY TO
ACHIEVE PROFITS OR LOSSES % R TO THOSE SHOWN.





