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v 3140E26J5 FN 30-Year 4TSP Bad 3,906,081 5,173,533 0.28 "Performance  102.734375 102.631897 0.102478 102.735945 Y 482
312936EV5 FH 30-Year 4 ATOMS Good 2,995,328 12,097,600 1.17 "Performance 103.625000 103.049301 0575699 102.486397 N 555
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Symbol Relative SMA 50 Da RSI 5 Da
v = - ‘y SMA 120 Day (120K SMA 200 Day (200k y Prev Close  Volume

< RAS) (XD 2§ B¥0O
HES 98.00 55.13 50.83 47.77 81.49 19.60B 65.17 2,768,879
KDS G Io baj L Lc UAA 97.00 17.16 15.90 15.95 72.43 7.92B 20.38 4,359,116
UA 96.00 15.11 14.23 14.40 71.65 7.92B 17.84 1,497,772
E NBL 96.00 32.08 30.34 28.75 89.83 17.23B 36.25 2,338,491
MRO 96.00 17.68 16.99 15.44 77.29 18.07B 21.65 10,459,922

A 4

ETFC 95.00 58.84 54.43 49.62 81.73 16.99B 64.84 1,462,973
OXY 93.00 72.83 71.99 68.62 76.43 64.52B 86.16 5,806,073
CSX 93.00 58.27 56.79 54.61 84.38 55.39B 63.52 3,194,213
NOV 92.00 38.41 36.74 35.29 98.30 16.11B 4293 3,085,691
M 92.00 29.85 27.58 24.86 88.92 10.15B 33.84 10,297,538
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s‘(/g;ib%—;il i Relative Strength
e 2 X 5REED
AEP 58.00
DUK 51.00
SRE 42.00
ED 35.00
SIM 16.00
ALK 14.00
VIAB 12.00
CELG 12.00
TAP 5.00
COTY 2.00

SMA 50 Day

(50RE 31D

67.83

77.55

109.68

77.28

118.82

62.82

30.50

87.26

70.59

17.11

SMA 120 Day SMA 200 Day
(120R#%3°F (200K#%3)

ED
69.15

79.29
109.53
79.47
121.48
66.01
31.20
95.03
76.43

18.53

Rk
70.78

82.39
112.56
81.42
116.45
69.30
29.54
107.86
79.70

17.84

RSI 5 Day
(SRAEXS R
i/ 9

19.14

6.48
25.92
17.03
23.25
13.06
21.71
11.23
35.65

23.61

Market Cap
CRTHAED

31.98B
51.73B
26.93B
22.98B
12.26B

7.178
11.29B
56.80B
11.94B

10.51B

Prev Close

Qhe:y/p)
64.93
73.80

101.97
73.97
107.94
58.21
27.24
78.37
60.24

14.00

Volume

(X5
2,764,992
3,301,740
1,534,291
1,410,531

896,839
2,016,725
2,430,244

19,908,509

1,386,348

9,393,808
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Cusip
36204741
3128MMLD3
3128MCDQ5
362001485
3128°01R0
3128PQQY0
WS
WIS
HBWES)
3138WlQy7
UFDATL
312890K59
3128°0133
3138MOXQ8
3128MDMZ3
3280182
3128PPNG4
31418CMM3
EFEPLII)

214AnCARCO

CYid

RsEll (2) - iESERIRE

Starting Date As of Date MScore Total Return MBB Index Return  ATOMS Index Return | TSP Index Return S&P Index Return -Coupon
-0.008071
-0.485124
-0.470050
0485124

20160613
20160701
20160719
20160712
20170127
20170123
20161215
20161215
20161215
20161219
20170310
20170127
20170127
20160719
20160719
20170127
20170127
20170525
20161223

an1encda

26407
28407
26407
26407
28407
26407
26407
28407
26407
26407
26407
26407
26407
26407
28407
26407
26407
28407
26407

RISt ]

471
538
581
524
514
562
646
653
646
679
642
521
520
488
557
516
520
580
654

£1n

5710261
4788270
4425957
4.245692
4,083798
4,022285
3.929932
3.896904
3.896896
3.874090
3.770720
3.736067
3.674804
3.665532
3633622
3522810
3.472305
3.468364
3319935

2104770

0337223
-0.752604
-0.734546
0.725514

1146376
0833288
2204154
2204154
2204154
1.838004
1593141
1146376
1146376

-0.734546
-0.734546

1146376
1146376

0.603614

1739890

n237112

1.224306
0.983166
1.994251
1.994251
1.994251
1.907246
1592109
1.224306
1.224306

-0.470050
-0.470050

1.224306
1.224306

0.258525

1773074

n.nnonT4

0.124425
0490612
0.595775
0.529439

1309917
0.956425
2377058
2377058
2377058
1974186
1742862
1309917
1309917

0.595775
0.595775

1309917
1309917

-0.550351

2.000069

n13411€

0.282226

0.032289
-0.036474

002469
1168138
0.898123
2.092013
2092013
2.092013
1780100
1522946
1168138
1168138

-0.036474
0.036474

1168138
1168138

0.462745

1786708

n1019¢

GBU
45 Bad
45 Bad
45 Good
45 Bad
45 Bad
45 Good

3 Good
3 Good
3 Good
2.5 Good
2.5/ Good
45 Bad
45 Bad
45 Bad
45 Good
45 Bad
45 Bad
4 Good
3 Good

AL Dad

Cface
49,822
44,204
60,371

253,527
11,918
29,169
23,745

500,000
56,391

2,687,075
304,995
4432
6,660
122,527
786,590
6,694
5,466
94,441
212,178

£AOCA

Oface
131,000
750,000

1,500,000
1,500,000
100,000
412,043
26,107
549,730
62,000
2,829,489
348,403
25,000
50,000
392,721
6,923,000
50,000
50,000
110,126
230,000

€10t

Dealer

"INTL FCSTONE FINANCIAL Inc."
"Citigroup Global Markets, Inc."
"Citigroup Global Markets, Inc."
"INTL FCSTONE FINANCIAL Inc."
"Citigroup Global Markets, Inc."
"Citigroup Global Markets, Inc."
"Citigroup Global Markets, Inc."

"Jefferies & Co., Inc"

"INTL FCSTONE FINANCIAL Inc."

"Nomura Securities”

"Nomura Securities”

"Citigroup Global Markets, Inc."
"Citigroup Global Markets, Inc."
"INTL FCSTONE FINANCIAL Inc."
"Citigroup Global Markets, Inc."
"Citigroup Global Markets, Inc."
"Citigroup Global Markets, Inc."
"INTL FCSTONE FINANCIAL Inc."
"Citigroup Global Markets, Inc."

nARAL

Dealer Ask Px

107.000000
103761719
103.472656
104.500000
103683594
103703125
97.617188
97.546875
97.546875
94.062500
94.015625
103.691406
103605469
106.390625
103.207031
103628306
103503806
106750000
97.605469

ANC INACAT

KDSBid Px  Ask-Bid

105.499808
102.122364
101.979337
104.262631
102,088356
102.093658
97.537189
97.501884
97.501876
94.023791
94,000155
102.090430
102.051319
105.578174
101.867563
102.065049
102,000890
104.805694
97.515494

ANE £ANT1O

1500192
1639355
1493319
0237368
1595238
1609467
0079993
0044991
0.044993
0038703
0015470
1600976
1554150
0812451
1339468
1563857
1503016
1944306
0.089975

noAnNnNC

Dealer Mispricing
N
Y
Y
N
Y
Y
Y
Y
Y
Y
Y
Y
Y
N
Y
Y
Y
N
Y
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Machine Learning Algorithm of Execution Price

MScore

MScore is a convex combination of a pool’s PScore, DScore, RScore, BScore, QScore, spread,
percentage of refine, number of loan, factor and WAM.

MScore = A PScore + A,DScore + A,RScore + A,BScore + A,QScore
+ Ao fs (spead ) + 2. f, (refi) + A fy (nloan)
+ 2o /5 (factor )+ Ay, f1o (WAM )

Where A >O’Z;’1=' =1 and f,,j=6...10 are linear or nonlinear functions which make
sure their range lie in [1 00, 999] . For example:

fr(x)=6*x+400

—1000
fé (x) /(1 + exp—l*x/:t[)(})

43



ﬁj‘ﬁ ‘ e SIFAM

» T TRRERARERERE. Rk RRMNINESARS , HIFERS EH0EE | kE
FHRRENV WA |, AF R0, RIEDTH=RES. SIERERTEUEZE
PR S.
KDS Global LLC

G

v

= UBX™ RIS TRI AL,

44



3 NEBRFFN 08NS BRIEEFE S
UBXFEIZR S

CPU: 2*12#% Intel(R) Xeon(R) E5 26&K
RAM: 256GB DDR4 ECC

KDS Global LLC HD: 8*2TB SATA 6GB/s, Raid 1
AN IRSSES, 1000w TRER R,
@ UBXH BEIEEF RS
< CPU: 2*4#% Intel(R) Xeon(R) E3 12&

RAM: 4*4GB DDR4 ECC, AJ1&/1Z32GB
HD: 4*2TB SATA 6GB/s, Raid 1
2RSS 28, TUAREB IR

UBXMiutiRSS 25
2N MukiRSS e, HP1NMETREAR  5— 1 AT m&k
CPU: 2*4#% Intel(R) Xeon(R) E3 12X
RAM: 4*4GB DDR4 ECC,mJtZnZ32GB
HD: 2*500GB SSD, Raid 1

11 BRSS 2%, TURFE RN
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Github

Python

Java C++

TomCat

Apache. etc
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www.kdsglobal.com

6284 San Ignacio Ave. Suite E. San Jose CA 95119

Xiaoling Zhao
Chief Investment Officer
001 650 438 0237
Email: xzhao@kdsglobal.com
Wechat: linsy10031963
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