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US 2yr T-note (6%) zZT TU CBOT b 6 USD 200,000 USD 1/256 7.8215 17:00 16:00 CT |Physical 10:00 SaxoBank will close all open positions at market
US 3yr T-note (6%) Z3N 3y CBOT USD 200,000 USD 1/256 7.8125 17:00 16:00 CT [Physical 10:00 SaxoBank will close all open positions at market
US 5yr T-note (6%) ZF FV CBOT b 6 USD 100,000 USD 1/128 7.8125 17:00 16:00 CT |Physical 10:00 SaxoBank will close all open positions at market
US 10yr T-note (6%) ZN TY CBOT b 6 USD 100,000 USD 1/64 15.6294 17:00 16:00 CT |Physical 10:00 SaxoBank will close all open positions at market
Ultra US 10yr T-note TN UXY CBOT b 6 USD 100,000 USD 1/64 15.6294 17:00 16:00 CT |Physical 10:00 SaxoBank will close all open positions at market
Micro 2-Year Yield 2YY YQI CBOT b USD 1,000 x Index 0.001 1| 17:00 16:00 CT |Cash 14:00 VWAP of prices from 13:59:30 to 14:00:00 or prev. last trade
Micro 10-Year Yield 1oy YQT CBOT b USD 1,000 x Index 0.001 1| 17:00 16:00 CT |Cash 14:00 VWAP of prices from 13:59:30 to 14:00:00 or prev. last trade
Micro 30-Year Yield 30Y YQB CBOT b USD 1,000 x Index 0.001 1| 17:00 16:00 CT |Cash 14:00 VWAP of prices from 13:59:30 to 14:00:00 or prev. last trade
US T-Bond ZB us CBOT b 6 USD 100,000 USD 1/32 31.25 17:00 16:00 CT |Physical 10:00 SaxoBank will close all open positions at market
US Ultra T-bond uB WN CBOT b 6 USD 100,000 USD 1/32 31.25 17:00 16:00 CT |Physical 10:00 SaxoBank will close all open positions at market
CAD 10yr CGB CN MON b CAD 100,000 CAD 0.01 10.0f 2:00 16:30 ET |Physical 11:00 SaxoBank will close all open positions at market
Euro-SCHATZ (2yr 6%) FGBS DU EUREX b 6 EUR 100,000 EUR 0.005 5.0 2:10 22:00 CET |Physical 17:00 SaxoBank will close all open positions at market
Euro-BOBL 5yr (6%) FGBM OE EUREX b 6 EUR 100,000 EUR 0.01 10.0] 2:10 22:00 CET |Physical 17:00 SaxoBank will close all open positions at market
Euro-BUND 10yr (6%) FGBL RX EUREX b 6 EUR 100,000 EUR 0.01 10.0] 2:10 22:00 CET |Physical 17:00 SaxoBank will close all open positions at market
Euro-BUXL 30yr (6%) FGBX uB EUREX b b EUR 100,000 EUR 0.02 20.0 2:10 22:00 CET |Physical 17:00 SaxoBank will close all open positions at market
Euro-OAT 10yr (6%) FOAT OAT EUREX b EUR 100,000 EUR 0.01 10.0] 1:15 22:00 CET |Physical 17:00 SaxoBank will close all open positions at market
Euro-BTP 10yr (6%) FBTP IK EUREX b b EUR 100,000 EUR 0.01 10.0; 8:00 19:00° CET |Physical 17:00 SaxoBank will close all open positions at market
Short Term Euro BTP FBTS BTS EUREX b EUR 100,000 EUR 0.01 10.0; 8:00 19:00° CET |Physical 17:00 SaxoBank will close all open positions at market
SWISS BND 10yr CONF FB EUREX b CHF 100,000 CHF 0.01 10.0; 8:30 17:00 CET |Physical 11:00 SaxoBank will close all open positions at market
Euro-BONO FBON KOA EUREX b EUR 100,000 EUR 0.01 10.0] 8:00 19:00 CET |Physical 14:00 SaxoBank will close all open positions at market
GILT LONG FLG G ICE_LIF b GBP 100,000 GBP 0.01 10.0 8:00 18:00 GMT (Physical 16:00 SaxoBank will close all open positions at market
JGB 10yr (6%) JGB1 JB OSA b b JPY 100,000,000 JPY 0.01 10,000 845 11:02 12:30 15:02 15:30 5:30 JST |Physical 10:00 SaxoBank will close all open positions at market
Mini JGB 10yr (6%) SJB BJ SGX-DT b JPY 10,000,000 JPY 0.01 1,000 7:25 17:15 17:30 5:15 SGT [Cash 14:15 Opening Price of 10-Year JGB future (evening session)
Sydney 3yr (6%) YT YM SFE b AUD 100,000 AUD 0.005 28 830 16:30 17:10 7:00 AET |Cash 12:00 Arithmetic mean taken at 9:45/10:30/11:15 on LTD
Sydney 10yr (6%) XT XM SFE b AUD 100,000 AUD 0.001 24.48 8:32 16:30 17:12 7:00 AET |Cash 12:00 Arithmetic mean taken at 9:45/10:30/11:15 on LTD
Sydney 20yr (4%) LT LTY SFE AUD 65,000 AUD 0.005 3.25 832 16:30 17:12 7:00 AET |Cash 12:00 Arithmetic mean taken at 9:45/10:30/11:15 on LTD
AdIZW
1 Month SOFR SR1 SER CME b USD 4,167 x Index 0.005 20.835 17:00 16:00 CT |Cash 16:00 100 minus arithmetic avg daily SOFR for contract month
3 Month SOFR SR3 SFR CME b b USD 2,500 x Index 0.0025 6.25 17:00 16:00 CT [Cash 16:00 100 minus compunded daily SOFR for contract quarter
30 Day Fed Funds ZQ FF CBOT b b USD 5,000,000 USD 0.005 20.835 17:00 16:00 CT [Cash 16:00 Avg. daily Fed Funds o/n rate for the delivery month.
3 Month EURIBOR FEI ER ICE_LIF b b EUR 1,000,000 EUR 0.005 12.5f 1:00 21:00 GMT |Cash 10:00 EBF'’s Euribor Offered Rate for 3 month Euro deposits
3 Month SONIA SO3 SFI ICE_LIF b b GBP 1,000,000 GBP 0.005 12,5 7:30 18:00 GMT [Cash 11:00 100 minus the monthly avg IB rate for contract month
3 Month SARON SA3 SSsY ICE_LIF CHF 1,000,000 CHF 0.0025 6.25( 7:30 18:00 GMT [Cash 17:00 100 minus the monthly avg IB rate for contract month
30 Day IB cash rate 1B 1B SFE b AUD 3,000,000 AUD 0.005 12.33 8:34 16:30 17:14 7:00 AET [Cash 16:30 100 minus the monthly avg IB rate for contract month
90 Day BA (Aus) IR IR SFE b AUD 1,000,000 AUD 0.01 24.06 8:28 16:30 17:08 7:00 AET [Cash 10:30 100 minus the 3 month BBSW at 10:30 on LTD
90 Day BA (N2) BB ZB SFE NzD 1,000,000 NZD 0.01 24.2 8:30 16:30 17:40 7:00 NZT |Cash 12:00 3 month FRA settlement rate published at 10:45 on LTD
90 DAY BA (CAD) BAX BA MON b CAD 1,000,000 CAD 0.005 12.5( 2:00 16:30 ET |Cash 10:00 Avg. of BA CAD bid rates at 10:15, excl. highest & lowest

1E>(piry times are exchange times (Daylight Savings Time)
2For further information go to the exchange website. When SaxoBank closes positions we will do it on the client's behalf at the first available opportunity after expiry time at the prevailing market rate.
3The Floating Price will be equal to the arithmetic average of all firm, day-ahead Mid-Columbia prices published by Dow Jones and Company for all peak hours in the contract month.
4LTD is the last trading day.
5Contract trades round lots of 5 contracts at the time; 5, 10, 15 etc.
% The contract size is variable depending on how many days there is on the quarter. Either 90 day, 91 days or 92 days.
7 Eurex has a randomized auction that lasts up to 5 min after the close. Orders placed in that period will participate in the auction. Orders placed after the auction uncross will be sent to the exchange th
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None of the information contained herein constitutes an offer (or solicitation of an offer) to buy or sell any currency, product or financial instrument, to make any investment, or to participate in any particular trading strategy. This material is produced for marketing and/or informational purposes ol
Saxo Bank A/S and its owners, subsidiaries and affiliates whether acting directly or through branch offices (“Saxo Bank”) make no representation or warranty, and assume no liability, for the accuracy or completeness of the information provided herein. In providing this material Saxo Bank has r
account any particular recipient’s investment objectives, special investment goals, financial situation, and specific needs and demands and nothing herein is intended as a recommendation for any recipient to invest or divest in a particular manner and Saxo Bank assumes no liability for any reci
sustaining a loss from trading in accordance with a perceived recommendation. All investments entail a risk and may result in both profits and losses. In particular investments in leveraged products, such as but not limited to foreign exchange, derivates and commodities can be very speculative
and losses may fluctuate both violently and rapidly. Speculative trading is not suitable for all investors and all recipients should carefully consider their financial situation and consult financial advisor(s) in order to understand the risks involved and ensure the suitability of their situation prior to ma
investment, divestment or entering into any transaction. Any mentioning herein, if any, of any risk may not be, and should not be considered to be, neither a comprehensive disclosure or risks nor a comprehensive description such risks. Any expression of opinion may be personal to the author
reflect the opinion of Saxo Bank and all expressions of opinion are subject to change without notice (neither prior nor subsequent).
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