ARBOR RESEARCH & TRADING, I NC.

US 800-876-1825 / 847-304-1560
UK 44-207-556-7309

US10yr Note

Risk M anagement
Updated for: September 6, 2002
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Outside Zone Above:4.001 - 4.013
Inside Zone Above: 3.950 - 3.972

Inside Zone Below: 3.865 - 3.879

Outside Zone Below: 3.831 - 3.843
Extreme Below: 3.797 - 3.811

Outside Zone Above: 4.397 - 4.437
Inside Zone Above: 4.256 - 4.329

Inside Zone Below: 4.013 - 4.068
Outside Zone Below: 3.833 - 3.874

Monthly
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Outside Zone Above: 4.575 - 4.695
Inside Zone Above: 4.362 - 4.453
Inside Zone Below: 3.888 - 3.951
Outside Zone Below: 3.691 - 3.754

Comments:
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Monthly Quarterly Yearly
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Outside Zone Above:4.575 - 4.695 Outside Zone Above:5.618 - 5.706 Outside Zone Above: 6.032 - 6.287
Inside Zone Above: 4.362 - 4.453 Inside Zone Above: 5.319 - 5.470 Inside Zone Above: 5.385 - 5.667
Inside Zone Below: 3.888 - 3.951 Inside Zone Below: 4.452 - 4.557 Inside Zone Below: 4.465 - 4.639
Outside Zone Below: 3.691 - 3.754 Outside Zone Below: 4.231 - 4.319 Outside Zone Below: 4.120 - 4.254
Extreme Below: 3.770 - 3.916 Extreme Below: 3.147 - 3.265
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Short Term Zone Report
Daily Weekly Monihly
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Long Term Zone Report
Monthly Quarterly Yearly
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Composite Zone Report
Daily Weekly Monthly Quarterly Yearly
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