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INDIVIDUAL CONTRACT PRICE DATA FOR OPEN, HIGH, LOW, CLOSE AND SETTLEMENT PLUS CLEARED VOLUME FIGURES REFLECT CME REGULAR TRADING HOURS SESSION ONLY. RTH VOLUME
REFLECTS PIT TRADING AND CASH-FOR-FUTURES ONLY. VOLUME OR OPEN INTEREST (BOTH BEFORE AND AFTER THE LAST DAY OF TRADING) MAY BE AFFECTED BY: CASH FOR FUTURES,
SPREADS, PRIOR DAYS®" CLEARED TRADES (OUT-TRADES), POSITION ADJUSTMENTS, OPTIONS EXCERCISES, POSITIONS IN DELIVERY, OR POSITIONS IN A CASH SETTLEMENT CYCLE.
B=BID A=ASK N=NOMINAL P=POST SETTLEMENT SESSION #=NEW CONTRACT HIGH PRICE *=NEW CONTRACT LOW PRICE R=RECORD VOL OR OPN INT. SETTLEMENT PRICE DETERMINED BY CME
RULE 813. B=BID A=ASK N=NOMINAL P=POST SETTLEMENT. CAB= (CABINET TRANSACTION) - 1/2 TICK VALUE = LIVE CATTLE = $5.00 PRODUCT LISTINGS REPRESENT CONTRACTS WITH
PRICE/VOLUME ACTIVITY AND/OR HAVE ESTABLISHED OPEN INTEREST. PRODUCTS ELIGIBLE TO TRADE BUT ARE INACTIVE DO NOT APPEAR IN THIS REPORT.

LIVE CATTLE CONTRACTS LAST TRADE DATES

EXPIRATION: FEB12  MAR12  APR12  MAY12  JUN12  AUGl2  OCT12  DEC12  FEBI3

LV CATTLE FUT 02/29 04/30 06/29  08/31  10/31  12/31  02/28

LV CATTLE OPT 02/03  03/02  04/05  05/04  06/01  08/03  10/05  12/07  02/01
02/24  03/30  04/13

LV CATL 2M CSO 02/03 04/05 06/01  08/03

LV CATL 4M CSO 02/03 04/05 06/01

LV CATL 6M CSO 02/03 04/05

LIVE CATTLE OPTIONS ON FUTURES
ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: MON, FEB 13

FEB12 MAR12 APR12 MAY12 JUN12 AUG12 0CT12 DEC12 FEB13
COA -105-40 -60-92 -87-60 -115-30
CoB -105-55 -77-75 -140-12
CoC -122-40 -117-35

LC  -—- —==

LC2 1030-1530 1020-1550 990-1460
LC3 1030-1530 1020-1550

LC4 1030-1550 1020-1540

LC5 1020-1510

OK  920-1500 1010-1550 920-1550 990-1510 920-1520 980-1540 1000-1580 1020-1580 1020-1580

LIVE CATTLE FUTURES

-——-YEAR AGO----

OPENING CLOSING SETT.PRICE & RTH GLOBEX® OPEN OPEN SETT.

RANGE HIGH Low RANGE PT. CHGE VOLUME  VOLUME INTEREST VOL. INT  PRICE
LV CATTLE FUT
FEB12 124.30 @124.40 125.80 124.30 125.55 @125.50 125.52 + 157 1276 3985 18101 - 1482 5120 13240 109.20
APR12 127.00 128.50 127.00 128.10 @128.15 128.12 + 132 3409 17830 146999 + 1598 16803 168950 113.87
JUN12 126.25 127.10B 126.25 126.80 @126.70 126.75 + 80 1890 6469 92605 + 48 5001 87856 114.60
AUG12 128.42 129.108 128.37A 128.80 @128.75 128.77 + 75 2285 4437 49963 + 1018 2932 31683 116.62
0CT12 131.85 132.658B 131.85 132.50 @132.55 132.52 + 82 675 1930 19115 + 512 1612 24277 119.27
DEC12 132.77 133.358 132.77 133.30 133.30 + 92 318 949 12643 + 281 750 19420 119.67
FEB13 133.05 133.90 133.05 133.90 133.90 + 85 6 141 3155 + 81 792 4739 119.60
APR13 133.90 134.40 133.90 134.40 134.40 + 90 2 33 1500 + 13 81 1229 119.50
JUN13 — — 130.50A 130.50A 130.50 - 50 — 2 253 UNCH 15 93 115.70
TOTAL LV CATTLE FUT 9861 35776 344334 + 2069 33106 351487

THE INFORMATION CONTAINED IN THIS REPORT IS COMPILED FOR THE CONVENIENCE OF THE USER AND 1S 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.
© Copyriaght CME Group Inc. All rights reserved.
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LIVE CATTLE CALLS
VOLUME
SETT.PRICE EXER TRADES OPEN --CONTRACT--

STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES CLEARED INTEREST HIGH Low
LV CATTLE CALL
MAR12 LV CATTLE CALL (FUTURES SETT.  .00)
1240 —_—- —— —— 3.42N 4.42 + 100 862  ———=  ——m 31 UNCH 5.82B 3.57A
1250 3.30 #3.35 3.30 3.35 3.60 + 87 797 ———- 25 50 + 25 5.00B 2.80
1270 —_—- —— —— 1.52N 2.15 + 62 624 ——em ——- 2 UNCH 3.52B 1.62A
1280 - — — 1.05N 1.55 + 50 519 ———m - 2 UNCH 2.92B 1.20A
1290 - #1.10B —— 1.108 1.12 + 37 - R— 75 79 + 75 2.35B .87A
1300 —- .55B — .55B .75 + 25 JcTo]- Jp— 37 230 + 37 1.87B .60A
1310 -- —— 35N 52 + 17 L2290 emee emee 120 UNCH 1.45B .40
1320 -— — _22N .35 + 12 162 ———- o 103 UNCH 1.10B .32A
1330 _— —— _15N 22 + 7 L1100 ——mm - 76 UNCH .82B _25A
1340 -— — _07N J12 + 5 067  ———- o 107 UNCH .57B .20
1360 — — _02N .05 + 2 .028  ———- - 24 UNCH .22 .07
1370 —— —— _02N .02 UNCH 014 ———= - 2 UNCH .15 .15
1480 —- — — CAB CAB _— .004  ———— - 5 UNCH .05 .05
TOTAL 137 831 + 137
APR12 LV CATTLE CALL (FUTURES SETT.  128.125 + 132.5 )
1100 — — 16.87N 18.17 + 130 980  -——- - 3 UNCH 19.87B 12.00A
1120 _— —— 14.92N 16.20 + 127 973 —mem oo 24 UNCH 18.02B 10.30A
1160 -— — 11.07N 12.30 + 122 945 ———— 12 UNCH 14.52B 6.75A
1180 _— —— 9.25N 10.40 + 115 919 ———m o 110 UNCH 12.85B 5.80A
1200 -— — 7.45N 8.57 + 112 881  ———- o 98 UNCH 11.32B 4.62A
1220 _— _— 5.80N 6.80 + 100 826  ————  —-m- 273 UNCH 10.05B 3.60A
1230 -— — 5.07N 6.00 + 92 785 ———— o 41 UNCH 7.32B 3.15A
1240 — — 4.37N 5.22 + 85 741 ———- 1 2771 UNCH 8.92B 2.75A
1250 —— — 3.67N 4.47 + 80 693 ——m o 146 UNCH 5.80B 2.40A
1260 3.408 — 3.408 3.80 + 75 638 ———- 66 2441 - 23 7.92B 2.07A
1270 2.858B —— 2.858 3.17 + 55 579 ———- 21 585 UNCH 4.52B 1.82A
1280 2.60 2.45 2.60 2.62 + 47 517 ———- 311 5714 - 47 7.02B 1.55A
1290 2.05 2.05 2.05 2.12 + 40 454 ———- 55 322 + 25 3.37B 1.35A
1300 1.758 1.60 1.70 1.70 + 32 391 ———- 687 14284 - 52 6.17B 1.15A
1310 1.20B —— 1.208B 1.32 + 22 .330 -——- 24 274 + 6 2.50B _97A
1320 1.00 1.00 1.00 1.00 + 15 271 ———- 153 7299 + 96 5.42B 77
1330 .70B —— .70B .80 + 15 .225 - 55 437 + 35 1.87B _65A
1340 -— — _50N .62 + 12 .183 ———- 2 3326 - 2 4.77B .50
1350 _— —— _40N 47 + 7 .146  ———- 17 511 + 8 1.35B .37
1360 —— — _32N .37 + 5 118 ———m o 2745 UNCH 4.17B .30
1370 — — .25N .30 + 5 096  ———- - 142 UNCH 1.02B .22
1380 —— — J17N .22 + 5 075 ———- 4 748 - 4 3.62B .20
1390 — — _15N 17 + 2 059 ———- - 73 UNCH .72B .15
1400 —— — J12N .15 + 2 .050  ———- 6 3710 UNCH 3.15B .10
1410 -— -— _10N .10 UNCH .036  ———- 7 48 UNCH .50B .07
1420 _— _— _07N .07 UNCH 027 emee emee 247 UNCH 2.72B _10A
1430 -— — _07N .07 UNCH .026  ———=  —--- 38 UNCH .32B .05A
1440 _— _— 05N .05 UNCH .018  ———- 4 498 - 4 2.35B _05A
1450 -— — _02N .05 + 2 017 ———— o 51 UNCH .30 .02
1460 _— —— _02N .05 + 2 017 ———m ——o 146 UNCH 2.02B .05
1470 -— -— J02N .02 .009  ———— - 1 UNCH .15B .02
1480 — — — CAB CAB .005  ———= - 64 UNCH 1.72B .05A
1500 —_—- —— —— CAB CAB 004  ——em - 160 UNCH 1.42B .02
1520 — — — CAB CAB _— .004 ———- - 1 UNCH .30B .02
TOTAL 1413 47343 + 38
JUN12 LV CATTLE CALL (FUTURES SETT.  126.750 + 80.0 )
1120 -— — 14.25N 15.05 + 80 .934 - - 76 UNCH 16.42B 9.82A
1140 _— —— 12.40N 13.15 + 75 I 1 S 5 UNCH 14.52B 8.37A
1160 -— — 10.60N 11.30 + 70 884  ———- - 23 UNCH 12.92B 6.95A
1180 _— _— 8.90N 9.55 + 65 IS 7 R — 44 UNCH 11.408B 5.72A
1200 -— — 7.30N 7.87 + 57 787 ———m o 500 UNCH 9.95B 4_65A
1220 _— —— 5.85N 6.35 + 50 718 mmem emee 3152 UNCH 8.72B 3.75A
1240 - -— — 4_62N 5.00 + 37 638  ———- o 2797 UNCH 7.50B 2.97A
1250 — — — 4_05N 4.37 + 32 594 ——em o 10 UNCH 5.35B 4.02A
1260 3.90 3.90 3.90 3.90 3.80 + 27 .548  ———- 39 3023 + 11 6.45 2.35
1270 —- #3.15B — 3.158 3.32 + NEW =0} R— 50 50 + 50 4.10B 3.02A
1280 2.90 3.00B 2.90 2.90 2.90 + 25 456 ———- 401 4682 + 66 5.42B 1.80
1290 — #2.50B — 2.50B 2.47 + 22 A1l e e 5 UNCH 3.07B 2.20A
1300 2.05 2.178 2.02 2.10 2.10 + 17 367  ———- 401 8237 + 229 4.55 1.35A
1310 - 1.758 — 1.758B 1.77 + 15 7] Jp— 7 191 UNCH 2.228B 1.57A
1320 1.40B —— 1.408B 1.47 + 10 .284 - 312 3572 + 138 3.80 1.00
1330 — -— -— 1.12N 1.22 + 10 .247 - 29 43 + 8 1.57B 1.10A
1340 - _— —— _90N 1.02 + 12 214 ———- 10 2288 + 6 3.12B _80A
1350 -— — _72N .82 + 10 181 ———- oo 36 UNCH 1.07B _75A
1360 _— —— _60N .67 + 7 .154  ———- 20 1766 UNCH 2.62B .60
1380 —— — _40N .45 + 5 L1100 ———- 1 627 UNCH 2.20B .40
1400 — — .25N .30 + 5 077 e e 384 UNCH 1.82B .25
1410 —— — _20N .25 + NEW .065  ———- 3 3+ 3 .22 .22
1420 — — _15N .20 + 5 .054 - 8 213 UNCH 1.40B .20A
1440 —— — _10N J12 + 2 .035 - o 306 UNCH 1.02B .17
1460 — — _07N .07 UNCH 022 —mem e 318 UNCH 1.02B .12
1480 _— _— 05N .05 UNCH .015 ———= - 19 UNCH .75 _15A
1490 -— — 05N .02 - 2 .008  ———= - 1 UNCH .05 .05
1500 —- _— _— _02N .02 UNCH .008  ———=  —-m- 117 UNCH .50 .07
TOTAL 1281 32488 + 511
AUG12 LV CATTLE CALL (FUTURES SETT.  128.775 + 75.0 )
1120 _— _— 16.45N 17.15 + 70 - - S 38 UNCH 18.37B 10.80A
1140 —— — 14.62N 15.30 + 67 .905  ———- o 6 UNCH 16.50B 9.37A
1180 — — 11.15N 11.75 + 60 841 ———m o 18 UNCH 12.90B 6.85A
1200 —— — 9.55N 10.12 + 57 797 - o 26 UNCH 11.20B 5.77A
1220 — — 8.05N 8.57 + 52 744 e o 235 UNCH 9.60B 4.82A
1240 —— — 6.70N 7.15 + 45 684  ——m oo 580 UNCH 8.22B 4_02A
1260 — — 5.47N 5.87 + 40 617 —mmm e 444 UNCH 6.82B 3.32A
1280 4.77 4.60 4.77 4.72 + 37 .545  ———- 255 2800 + 200 6.45 2.72A
1300 3.60 3.55 3.55 3.70 + 25 470 ———- 357 3005 + 345 5.25 2.22A
1320 2.80 2.80 2.80 2.90 + 20 .398 ———- 14 2564 + 14 4.32B 1.80A
1340 2.25 2.25 2.25 2.22 + 15 JcEC]o Jp— 200 3197 + 200 3.65B 1.40A
1360 1.70 1.70 1.70 1.65 + 2 .265  ———- 243 1214 + 177 2.92B 1.10
1380 -— — 1.15N 1.20 + 01 Jp— 1 688 + 1 2.40B _90A
1400 - — — 80N .85 + 5 159 ———- o 1198 UNCH 2.15 JT2A
1420 —_—- —— —— 55N .60 + 5 L1200 ———= —me- 114 UNCH 1.60B _57A
1440 — — 40N 42+ 2 089  ———- - 65 UNCH 1.458B _40A
1460 —— — _27N .30 + 2 .066  ———-  ———o 78 UNCH 1.17B .27
1480 — — J17N .20 + 2 .046  ———- - 3 UNCH 1.05 .20A
1500 —- —— —— J12N .15 + 2 L0385 ——mm - 20 UNCH .27 J12A
TOTAL 1070 16293 + 937
0CT12 LV CATTLE CALL (FUTURES SETT.  132.525 + 82.5 )
1120 —- _— _— 20.10N 20.85 + 75 .938 ——om —-e- 63 UNCH 21.40B 13.30A
1140 —_—- -— — 18.30N 19.02 + 72 919 ———- - 20 UNCH 19.55B 11.82A
1160 _— _— 16.50N 17.20 + 70 897  ——em - 7 UNCH 17.72B 10.47A
1200 -— — 13.07N 13.70 + 62 839  ———- - 4 UNCH 14.25B 8.02A
1220 — — 11.50N 12.10 + 60 .800  -——- - 100 UNCH 12.60B 6.95A
1240 —_—- —— —— 10.00N 10.55 + 55 757 mmem e 446 UNCH 11.07B 5.97A
1260 — — — 8.60N 9.12 + 52 707 ———m oo 46 UNCH 9.62B 5.10A
1280 —- —— —— 7.30N 7.77 + 47 653  ———m —mme 357 UNCH 8.25B 4.32A
1300 6.45 #6.45 6.45 6.45 6.52 + 37 596  ———- 1 551 UNCH 7.00B 3.65
1320 —_—- —— —— 5.07N 5.42 + 35 535  ———- 7 1631 UNCH 5.95B 3.00
1340 - -— — 4.15N 4.45 + 30 473 e o 1235 UNCH 4.95B 2.52A
1360 _— —— 3.35N 3.60 + 25 412 - 5 3173 + 1 4.20B 1.90
1380 — — 2.67N 2.87 + 20 353 ———- 24 903 + 23 3.458B 1.72A
1400 R _— _— 2.12N 2.27 + 15 .298 ———- 47 2879 + 39 3.00 1.15
1420 —_—- -— — 1.65N 1.77 + 12 2y 47 284 + 47 2.42B 1.00

THE INFORMATION CONTAINED IN THIS REPORT IS COMPILED FOR THE CONVENIENCE OF THE USER AND 1S 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.
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LV CATTLE CALL

0CT12 LV CATTLE CALL (FUTURES SETT.  132.525 + 82.5 )

1440 — — — 1.25N 1.37 + 12 .203 ———- 29 180 - 4 2.00B .95A
1460 —- —— —— ~95N 1.05 + 10 164 ———m o 95 UNCH 1.50B JT7A
1480 — — —— _70N .80 + 10 5 R— 20 134 + 20 1.22B _62A
1500 - — — _52N .60 + 7 0103 ———m o 44 UNCH .97B _50A
1520 - -— — _37N 45 + 7 081  ———- oo 30 UNCH .50 _40A
1540 —- _— _— _27N .32 + 5 061  ———- ———e 70 UNCH .42B _32A
TOTAL 180 12252 + 126

DEC12 LV CATTLE CALL (FUTURES SETT.  133.300 + 92.5)

1120 R _— _— 20.92N 21.77 + 85 .925 oo oo 51 UNCH 21.90B 14.27A
1160 —_—- —— —— 17.37N 18.17 + 80 884  ——m oo 14 UNCH 18.60 11.47A
1180 — — 15.65N 16.45 + 80 .857  ———— 4 UNCH 16.70B 10.17A
1240 _— — 11.02N 11.67 + 65 751 e o 141 UNCH 11.85B 6.90A
1260 — — 9.65N 10.27 + 62 707 ———m o 9 UNCH 10.37B 5.97A
1280 _— — 8.37N 8.95 + 57 660 @ ———-  ——m—o 2 UNCH 9.20B 5.17A
1300 — —— 7.20N 7.70 + 50 609  ———- o 324 UNCH 8.00 4.42A
1320 _— — 6.12N 6.57 + 45 557 ——mm —mee 157 UNCH 6.97B 3.77A
1340 -— — 5.12N 5.50 + 37 502 ———m o 117 UNCH 5.95B 3.20A
1360 4.40 4.40 4.40 4.55 + 32 447 ———- 1 317 + 1 5.02B 2.70A
1380 -— — 3.45N 3.75 + 30 .393 ———- 1 292 + 1 4.22B 2.27A
1400 — — 2.85N 3.07 + 22 342 ———- 2 946 UNCH 3.62 1.90A
1420 -— — 2.32N 2.50 + 17 294 ———- 15 228 + 8 2.95B 1.60A
1440 — — 1.90N 2.00 + 10 21 R— 35 110 + 19 2.32B 1.32A
1460 _— — 1.50N 1.57 + 7 0] R— 10 319 + 10 1.90 1.10A
1480 — — 1.20N 1.25 + 5 A73 e e 50 UNCH 1.55B L92A
1500 _— — _92N 97 + 5 141 e e 88 UNCH 1.80 .90A
1520 — — — _70N 77+ 7 116 ———- o 82 UNCH .97 JT2A
1540 —- —— —— 55N .60 + 5 .094 - 15 35 + 15 .77 _55A
1560 R — — 40N .45 + NEW 074 ———- 10 10 + 10 .42 J42A
TOTAL 89 3206 + 64

FEB13 LV CATTLE CALL (FUTURES SETT.  133.900 + 85.0 )

1140 — — 19.85N 20.60 + 75 904 ——mm oo 9 UNCH 20.57B 14.67A
1160 — — 18.10N 18.82 + 72 882 ———m oo 8 UNCH 19.00B 13.25A
1220 -— — 13.37N 14.02 + 65 786 ———- o 1 UNCH 14.00B 9.50A
1280 — — 9.17N 9.70 + 52 666  ———- o 3 UNCH 9.85B 6.50A
1300 _— — 8.00N 8.50 + 50 619  ———- o 47 UNCH 8.60B 5.67A
1320 — — 6.95N 7.37 + 42 570 ———— - 17 UNCH 7.45B 4.95A
1340 _— — 5.95N 6.35 + 40 521 —mmm o 17 UNCH 6.60 4.27A
1360 — — 5.07N 5.45 + 37 B R 6 UNCH 5.478B 3.72A
1380 _— — 4.30N 4.60 + 30 422 e o 22 UNCH 4.65B 3.17A
1400 — — 3.57N 3.85 + 27 374 - o 57 UNCH 4.178B 2.72A
1420 — — 3.02N 3.22 + 20 330 -——- ———o 15 UNCH 3.60B 2.30A
1440 -— — 2.47N 2.67 + 20 287 ———m oo 30 UNCH 3.10B 1.85A
1460 — — 2.05N 2.22 + 17 249 ——m oo 21 UNCH 2.65B 1.65A
1480 -— — 1.65N 1.80 + 15 212 ——em oo 224 UNCH 2.228B 1.45A
1500 _— — 1.35N 1.47 + 12 181 ———- 1 8 - 1 1.87B .95
1540 —_—- —— —— 87N .97 + 10 129 ——m o 5 UNCH 1.32B .85
TOTAL 1 490 - 1

APR13 LV CATTLE CALL (FUTURES SETT.  134.400 + 90.0 )

1280 —- —— —— 9.97N 10.55 + 57 668  ———-  ——mo 2 UNCH 10.62B 7.72A
1300 — — — 8.82N 9.32 + 50 624 ———m o 30 UNCH 9.27B 8.42A
1320 _— — 7.72N 8.22 + 50 580  ———-  ——mo 2 UNCH 8.15B 6.80
1360 — — 5.82N 6.22 + 40 489 ———- o 103 UNCH 6.25 5.70A
1400 — — 4_20N 4.47 + 27 397 ———m o 23 UNCH 4.52B 4.05
1440 -— — 2.95N 3.20 + 25 Jc 5 T 4 UNCH 3.50 3.17A
1500 R _— _— 1.67N 1.82 + 15 205  ———- ——o 13 UNCH 2.00 1.60
TOTAL 0 177

JUN13 LV CATTLE CALL (FUTURES SETT.  130.500 - 50.0 )

1420 — — — 3.10N 2.92 - 17 286  ———=  ———o 5 UNCH 3.30B 3.20A
TOTAL 0 5
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