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INTEREST RATE FUTURES CONTINUED

FOR PRODUCTS THAT ARE TRADED IN BOTH REGULAR TRADING HOURS (RTH) AND ELECTRONIC TRADING HOURS (ETH) THE INFORMATION REPRESENTED ON THIS PAGE FOR OPENING RANGE, 
HIGH, LOW, CLOSING RANGE, SETTLEMENT PRICE AND VOLUME REPRESENTS RTH ACTIVITY ONLY.  NOTE: LIFE OF CONTRACT HIGH AND LOW REPRESENTS BOTH RTH AND ETH.  RTH 
VOLUME REFLECTS PIT TRADING, BLOCK TRADES AND CASH-FOR-FUTURES ONLY.  ETH REPRESENTS GLOBEX VOLUME TRANSACTIONS FROM THE GLOBEX® ELECTRONIC SESSION ONLY.  
VOLUME OR OPEN INTEREST (BOTH BEFORE AND AFTER THE LAST DAY OF TRADING) MAY BE AFFECTED BY:  CASH FOR FUTURES, SPREADS, AND PRIOR DAYS’ CLEARED TRADES 
(OUT-TRADES), POSITION ADJUSTMENTS, OPTION EXERCISES, POSITIONS IN DELIVERY, OR POSITIONS IN A CASH SETTLEMENT CYCLE.  PRODUCT LISTINGS REPRESENT CONTRACTS 
WITH PRICE/VOLUME ACTIVITY AND/OR HAVE ESTABLISHED OPEN INTEREST.  PRODUCTS THAT ARE ELIGIBLE TO TRADE, BUT ARE INACTIVE, DO NOT APPEAR IN THIS REPORT.  
LEGEND:  B=BID, A=ASK, N=NOMINAL, P=POST SETTLEMENT SESSION, #=NEW CONTRACT HIGH PRICE, *=NEW CONTRACT LOW PRICE, R=RECORD VOLUME OR OPEN INTEREST.  SETTLEMENT 
PRICES ARE DETERMINED BY CME RULE 813.
NOTE: EFFECTIVE BEGINNING MAY 1, THE EFP COLUMNS HAVE BEEN REDUCED TO TWO COLUMNS FOR MORE ACCURATE REPORTING. WE ARE CURRENTLY IN THE PLANNING PHASE TO 
PROVIDE THIS INFORMATION DOWN TO THE CONTRACT LEVEL IN A SEPARATE REPORT.
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OPEN RANGE HIGH LOW CLOSING RANGE
SETT. PRICE IMM INDEX
DISCOUNT % PT.CHGE.##

RECIPROCAL

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

VOLUME
TRADES
CLEARED

1-MTH EURODLR F
NOV09 ---- ---- ---- 99.7575N .24)  ---- 6588   UNCH UNCH 99.7800 98.0625A99.7575 ( 5
DEC09 ---- ---- ---- 99.7400N .25) + 3600 12363 + 0.7 3477 99.7550 98.7875A99.7475 ( 224
JAN10 ---- ---- ---- 99.7400N .26) - ---- 5903 + 0.5 12 99.7425 98.5400A99.7350 ( 15
FEB10 ---- ---- ---- 99.7325N .26)  ---- 8843 - UNCH 1515 99.7400B 98.6875A99.7325 ( 1852
MAR10 ---- ---- ---- 99.6725N .31) + ---- 2513 + 1.0 123 99.6925 98.5125A99.6825 ( 123
APR10 ---- ---- ---- 99.6075N .38) + ---- 5333 + 1.2 17 99.6250 98.350099.6200 ( 17
MAY10 ---- ---- ---- 99.5750N .40) + ---- 2896 + 2.5 808 99.6075 98.2725A99.6000 ( 2135
JUN10 ---- ---- ---- 99.4750N .51) + ---- 911 + 1.5 11 99.5025B 99.2025A99.4900 ( 11
JUL10 ---- ---- ---- 99.3725N .60) + ---- 1007 + 2.5 563 99.4050B 98.3600A99.3975 ( 1007
AUG10 ---- ---- ---- 99.2625N .68) + ---- 6452 + 5.0 1032 99.3150 98.8650A99.3125 ( 1032
SEP10 ---- ---- ---- 99.1200N .83) + ---- 1151   4.7 UNCH 99.1650B 98.810099.1675 ( ----
OCT10 ---- ---- ---- 98.9725N .97) + ---- 508   5.2 UNCH 99.0200B 98.8475A99.0250 ( ----

3600 6421 452854468 +TOTAL  1-MTH EURODLR F

30D FED FD FUT
NOV09 99.8650 99.8650 99.8650 99.8650 .13)  45 74096 + UNCH 8 99.8650 99.100099.8650 ( 2197
DEC09 ---- ---- ---- 99.8600N .14)  ---- 62433 - UNCH 434 99.8400 98.200099.8600 ( 3958
JAN10 ---- ---- ---- 99.8500N .15)  ---- 64204 + UNCH 1002 99.8050 99.525099.8500 ( 9645
FEB10 ---- ---- ---- 99.8250N .17)  ---- 72484 + UNCH 425 99.7900 99.260099.8250 ( 16846
MAR10 ---- ---- ---- 99.7900N .20) + 10 48000 + 00.0100 326 99.7100 99.695099.8000 ( 8174
APR10 ---- ---- ---- 99.7550N .23) + ---- 52658 + 00.0100 2817 99.6550 99.655099.7650 ( 13380
MAY10 ---- ---- ---- 99.6700N .31) + ---- 54408 + 00.0150 3062 ---- ----99.6850 ( 14063
JUN10 ---- ---- ---- 99.6300N .34) + ---- 17149 - 00.0250 54 ---- ----99.6550 ( 3142
JUL10 ---- ---- ---- 99.5400N .43) + ---- 13044 - 00.0300 1809 ---- ----99.5700 ( 4701
AUG10 ---- ---- ---- 99.4450N .51) + ---- 11829 + 00.0400 1264 98.5450 98.545099.4850 ( 2353
SEP10 ---- ---- ---- 99.3450N .60) + ---- 4508 - 00.0550 215 ---- ----99.4000 ( 791
OCT10 ---- ---- ---- 99.2300N .71) + ---- 9223 - 00.0550 76 98.2350 98.235099.2850 ( 804
NOV10 ---- ---- ---- 99.0600N .88) + ---- 9380 - 00.0550 206 ---- ----99.1150 ( 542
DEC10 ---- ---- ---- 98.9450N .99) + ---- 7674 + 00.0600 3 ---- ----99.0050 ( 601
JAN11 ---- ---- ---- 98.8450N 1.09) + ---- 4105 - 00.0650 12 ---- ----98.9100 ( 317
FEB11 ---- ---- ---- 98.6600N 1.27) + ---- 5294 - 00.0650 1 ---- ----98.7250 ( 20
MAR11 ---- ---- ---- 98.5650N 1.37) + ---- 322   00.0650 UNCH ---- ----98.6300 ( ----
APR11 ---- ---- ---- 98.4450N 1.49) + ---- 751   00.0650 UNCH ---- ----98.5100 ( 16
MAY11 ---- ---- ---- 98.2650N 1.67) + ---- 1878 - 00.0650 16 ---- ----98.3300 ( 16
JUN11 ---- ---- ---- 98.2100N 1.72) + ---- 260   00.0650 UNCH ---- ----98.2750 ( ----
JUL11 ---- ---- ---- 98.0550N 1.88) + ---- 877   00.0650 UNCH ---- ----98.1200 ( ----
AUG11 ---- ---- ---- 97.9150N 2.02) + ---- 773   00.0650 UNCH ---- ----97.9800 ( ----
SEP11 ---- ---- ---- 97.8200N 2.11) + ---- 381   00.0650 UNCH ---- ----97.8850 ( ----

55 81566 6084515731+TOTAL  30D FED FD FUT
EUROYEN FUT
DEC09 ---- ---- ---- ---- .49)  ---- 2339 - UNCH 250 99.5450 98.7000A99.5050 ( ----
MAR10 ---- ---- ---- ---- .47) - ---- 614   0.5 UNCH 99.5700 99.430099.5250 ( ----
JUN10 ---- ---- ---- ---- .47) - ---- 80   0.5 UNCH 99.4600 99.4400A99.5250 ( ----
SEP10 ---- ---- ---- ---- .47) + ---- 180   1.5 UNCH 99.5250 99.5000A99.5250 ( ----
DEC10 ---- ---- ---- ---- .55)  ---- 40   UNCH UNCH 99.4750 99.475099.4500 ( ----

2503253 -TOTAL  EUROYEN FUT

---- ----

OPEN RANGE HIGH LOW CLOSING RANGE
SETT. PRICE PT.CHGE OPEN

INTEREST
----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

CBOT 10YR SWAP 
DEC09 ---- ---- ---- 102'030N ---- 16098 + 0'100 397 105'230 101'180102'130 1243+

1243 39716098 +TOTAL  CBT 10YR SWAP

CBOT 5YR SWAP
DEC09 ---- ---- ---- 105'175N ---- 41383 + 0'080 519 106'045 104'230105'255 2849+
MAR10 ---- ---- ---- 105'175N ---- 106 + NEW 106 ---- ----105'255 394

3243 62541489 +TOTAL  CBT 5YR SWAP

CBOT 7YR SWAP
DEC09 ---- 104'230B ---- ---- ---- 2882   0'090 UNCH 106'040B 101'300A104'165 ----+

2882TOTAL  CBT 7YR SWAP

CBOT 30YR SWAP 
DEC09 ---- ---- ---- 94'120N ---- 2525 + 0'145 73 99'210 95'10094'265 100+

100 732525 +TOTAL  CBOT 30YR SWAP

OPEN RANGE HIGH LOW
SETT. PRICE IMM INDEX
DISCOUNT % PT.CHGE.##

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUMECLOSING RANGE

---- 0.1800CLOSE:90-DAY T-BILL SPOT: OPEN:

1 1/2CLOSE:FED FUNDS SPOT:     OPEN:
DEC09 ---- ---- ---- ---- .29) + ---- 1   0.5 UNCH ---- ----99.70500 ( ----
MAR10 ---- ---- ---- ---- .43) + ---- 1   1.5 UNCH ---- ----99.57000 ( ----
JUN10 ---- ---- ---- ---- .67) + ---- 1   4.5 UNCH ---- ----99.33000 ( ----
SEP10 ---- ---- ---- ---- 1.02) + ---- 1   6.0 UNCH ---- ----98.97500 ( ----

DEC10 ---- ---- ---- ---- 1.43) + ---- 1   7.0 UNCH ---- ----98.56500 ( ----
MAR11 ---- ---- ---- ---- 1.82) + ---- 1   7.0 UNCH ---- ----98.17500 ( ----
JUN11 ---- ---- ---- ---- 2.19) + ---- 1   7.0 UNCH ---- ----97.80500 ( ----
SEP11 ---- ---- ---- ---- 2.52) + ---- 1   7.0 UNCH ---- ----97.48000 ( ----

DEC11 ---- ---- ---- ---- 2.82) + ---- 1   7.0 UNCH ---- ----97.17500 ( ----
MAR12 ---- ---- ---- ---- 3.08) + ---- 1   7.0 UNCH ---- ----96.92000 ( ----
JUN12 ---- ---- ---- ---- 3.32) + ---- 1   7.0 UNCH ---- ----96.68000 ( ----
SEP12 ---- ---- ---- ---- 3.53) + ---- 1   6.5 UNCH ---- ----96.47000 ( ----

DEC12 ---- ---- ---- ---- 3.73) + ---- 1   6.5 UNCH ---- ----96.27000 ( ----
MAR13 ---- ---- ---- ---- 3.87) + ---- 1   6.5 UNCH ---- ----96.12500 ( ----
JUN13 ---- ---- ---- ---- 4.02) + ---- 1   6.5 UNCH ---- ----95.98000 ( ----
SEP13 ---- ---- ---- ---- 4.16) + ---- 1   6.5 UNCH ---- ----95.84000 ( ----

DEC13 ---- ---- ---- ---- 4.31) + ---- 1   6.0 UNCH ---- ----95.69000 ( ----
17TOTAL  E-MINI ED FUT

LEHMAN US AGG F
---- ----

1 1/2CLOSE:FED FUNDS SPOT:     OPEN:
TOTAL  HICP FUT

91-DAY CETES ----

28-DAY TIIE ----

CASH-FOR-FUTURES (EFP'S), ALL OR NONE, DELIVERIES/EXERCISES, BLOCK TRADING

  DELIVERY-------
  CASH     MONTH-
SETTLED   TO-DATE

  OPTION-------
EXER-    MONTH-
CISES   TO-DATE

  -------- BLOCK TRADING --------
FUTURES   MONTH-  OPTIONS   MONTH-
  TOTAL   TO-DATE  TOTAL   TO-DATE

  -- CASH-FOR-FUTURES(EFP'S) --
   
DAILY TOTAL    MONTH-TO-DATE

 ---- AON'S ---    
          MONTH-   
TOTAL    TO-DATE

 -- SUBS --     
           
    TOTAL

EM --- --- --- --- 3600 3600 --- --------- --- --- ---

ED --- --- 452 5612 4000 24000 --- --------- 16600 39950 ---

E0 --- --- --- --- --- --- --- --------- --- --- ---

E2 --- --- --- --- --- --- --- --------- --- --- ---

E0T --- --- --- --- --- --- --- --------- --- --- ---
21 --- --- --- --- --- 7841 --- --------- 27288 83066 ---

25 --- --- --- --- --- 18600 --- --------- 20197 55313 ---

26 --- --- --- --- --- 8000 --- --------- 29489 77908 ---

17 --- --- 2 2222 --- --- --- --------- 10609 51189 ---

EDCV --- --- 2550 2550 --- --- --- --------- --- --- ---

VOLUME AND OPEN INTEREST "RECORDS" SHOWN FOR CBOT PRODUCTS, ARE COMPRISED OF VOLUME AND OPEN INTEREST DATA AFTER THE CBOT/CME MERGER ON JULY 13, 2007.THE 
INFORMATION CONTAINED IN THIS REPORT IS COMPILED FOR THE CONVENIENCE OF THE USER AND IS FURNISHED WITHOUT RESPONSIBILITY FOR ACCURACY OR CONTENT.  IT IS 
ACCEPTED BY THE USER ON THE CONDITION THAT ERRORS OR OMISSIONS SHALL NOT BE MADE THE BASIS FOR ANY CLAIM, DEMAND, OR CAUSE FOR ACTION.

© Copyright CME Group Inc. A CME/Chicago Board of Trade/NYMEX Company. All rights reserved.
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41 --- 43996 300 38055 --- --- --- --------- --- --- ---

INCLUDES ALL OPTIONS     TOTAL: 104183 07600 62041 0 0 0

COMMODITY ABBREVIATION TABLE

EM = 1-MONTH EURODOLLAR ED = EURODOLLARS E0 = EURO MIDCURVE E2 = EURO MIDCURVE

E0T = TOMMI MIDCURVE EDCV = EURO MIDCURVE 17 = 30-YR BOND 21 = 10-YR NOTE

25 = 5-YR NOTE 26 = 2-YR NOTE 41 = FED FUND
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INTEREST RATE FUTURES CONTRACTS LAST TRADE DATES
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VOLUME AND OPEN INTEREST "RECORDS" SHOWN FOR CBOT PRODUCTS, ARE COMPRISED OF VOLUME AND OPEN INTEREST DATA AFTER THE CBOT/CME MERGER ON JULY 13, 2007.THE 
INFORMATION CONTAINED IN THIS REPORT IS COMPILED FOR THE CONVENIENCE OF THE USER AND IS FURNISHED WITHOUT RESPONSIBILITY FOR ACCURACY OR CONTENT.  IT IS 
ACCEPTED BY THE USER ON THE CONDITION THAT ERRORS OR OMISSIONS SHALL NOT BE MADE THE BASIS FOR ANY CLAIM, DEMAND, OR CAUSE FOR ACTION.

© Copyright CME Group Inc. A CME/Chicago Board of Trade/NYMEX Company. All rights reserved.


