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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. CAB= (CABINET TRANSACTION) - 1/2 TICK VALUE = $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.

EXPIRATION: DEC12
HURRICANES* 01707

EXPIRATION: FEB12 FEB12 FEB12 FEB12 MAR12 MAR12 MAR12 MAR12 APR12 APR12 APR12 APR12 MAY12 MAY12 MAY12
WKLY AVGTEMP 02/06 02/13 02/21 02/27 03/05 03/12 03/19 03/26 04/02 04/10 04/17 04/24 05/01 05708 05715

EXPIRATION: DEC12
BINARY OPT 01/07

WEATHER AND HURRICANE FUTURES & OPTIONS CONTRACTS LAST TRADE DATES

EXPIRATION:
FEB12 MAR12 APR12 MAY12 JUN12 JuL12 AUG12 SEP12 0CT12 NOV12 DEC12 JAN13 FEB13

WEATHERS™ 03/06 04/05 05/07 06/07 07/09 08/07 09/10 10/05 11/07 12/07 01/08 02707 03707

* ALL WEATHER CONTRACTS EXPIRE ON THE SECOND BUSINESS DAY OF EACH MONTH.

WEATHER INDEX FUTURES

SETT. PRICE VoL UME OPEN ——CONTRACT--

OPEN RANGE HIGH LOW CLOSING RANGE & PT. CHGE CLEARED INTEREST HIGH LOwW
HDD ATLANTA F
MAR12 —_—— —_— —_— —-—— 260.0 - 3700 1 2 + 1 329.0 283.0A
FEB12 — — —— — 395.0 - 3300 —— 150 UNCH -——- 415.0A
TOTAL HDD ATLANTA F 1 152 + 1
HDD BALTIMORE F
FEB12 —— —_—— —_— —_— 697.0 - 1400 ——— 50 UNCH 836.0B  701.0
TOTAL HDD BALTIMORE F 0 50
HDD BOSTON FUT
MAR12 - ——— —-——— —— 770.0 - 1500 1 UNCH 779.0 779.0
FEB12 — —_—— —— —_— 808.0 - 2900 ——— 50 UNCH 913.0 835.0A
TOTAL HDD BOSTON FUT 0 51
HDD CINCINNAT F
FEB12 e J— N J— 758.0 - 2800 — 75 UNCH 891.0B  800.0A
TOTAL HDD CINCINNAT F 0 75
HDD CO SPRNGS F
FEB12 P _— —— —_— 1013.0 + 3000 ——— 52 UNCH 986.0B  905.0
TOTAL HDD CO SPRNGS F 0 52
HDD DALLAS F
FEB12 —— —_—— —_— —_— 407.0 + 700 ——— 50 UNCH 362.0B -———=
TOTAL HDD DALLAS F 0 50
HDD DES MOIN F
FEB12 —_— J— N J— 958.0 - 1800 — 25 UNCH 936.0B  953.0A
TOTAL HDD DES MOIN F 0 25
HDD HOUST FUT
MAR12 _— —_— —_— —-—— 100.0 - 1000 —-—— 1 UNCH 139.0 139.0
TOTAL HDD HOUST FUT 0 1
HDD KNSCTY FUT
FEB12 _— —_—— —_— —_— 808.0 - 1600 ——— 50 UNCH 880.0 766.0A
TOTAL HDD KNSCTY FUT 0 50
HDD MINN FUT
FEB12 ———— —_—— —_— —_— 1061.0 - 2300 ——— 150 UNCH 1280.0 1010.0
TOTAL HDD MINN FUT 0 150
HDD NEW YORK F
FEB12 —— —_—— —— —_— 690.0 - 4000 25 395 - 25 825.0 683.0A
TOTAL HDD NEW YORK F 25 395 - 25
HDD PHILADEL F
FEB12 P —_—— —_— —_— 709.0 - 1100 ——— 50 UNCH 838.0B  744.0A
TOTAL HDD PHILADEL F 0 50

WEATHER STRIPS INDEX FUTURES
VOLUME

SETT. PRICE TRADES OPEN ~—CONTRACT--

OPEN RANGE HIGH LoW CLOSING RANGE & PT. CHGE CLEARED INTEREST HIGH Low
H ATL STP JAN F
MAR12 ——- _— _— _— 1149.0 - 7000 _— 50 UNCH — —
TOTAL H ATL STP JAN F 0 50
H ATL STP NOV F
MAR12 - _— _— _— 1891.0 - 7000 50 50 UNCH 2435.0B 1891.0
TOTAL H ATL STP NOV F 50 50
H CHI STP NOV F
MAR12 —-——- — -— — 4301.0 - 3000 -— 350 UNCH 5194.0  4362.0A
TOTAL H CHI STP NOV F 0 350
H CIN STP NOV F
MAR12 - — — — 3523.0 - 6700 — 50 UNCH 4200.08B 3571.0A
TOTAL H CIN STP NOV F 0 50
H DLS STP NOV F
MAR12 - — — — 1849.0 - 1200 — 100 UNCH 1990.0  1954.0A
TOTAL H DLS STP NOV F 0 100
H DTR STP NOV F
MAR12 — — — — 4257.0 - 3800 — 50 UNCH 4988.0B  4339.0A
TOTAL H DTR STP NOV F 0 50
H MIN STP NOV F
MAR12 - _— _— _— 5223.0 - 5300 _— 250 UNCH 6190.0  5273.0A
TOTAL H MIN STP NOV F 0 250
H NYK STP NOV F
MAR12 - _— _— _— 3242.0 - 5500 _— 500 UNCH 3800.0B 3288.0A
TOTAL H NYK STP NOV F o 500

EUROPEAN WEATHER INDEX FUTURES
VOLUME
SETT. PRICE TRADES INTEgEE¥ --CONTRACT--

OPEN RANGE HIGH Low CLOSING RANGE & PT. CHGE CLEARED HIGH Low
HDD AMSTER FUT
FEB12 — — *535.0A — 523.0 - 140 — 1100 UNCH  441.0B  535.0A
MAR12 — — — — 355.0  + UNCH — 50 UNCH ~ ——— -—
TOTAL HDD AMSTER FUT 0 1150
HDD ESSEN FUT
FEB12 — — — — 548.0 - 150 — 125 UNCH ~ ———- —
TOTAL HDD ESSEN FUT 0 125

EUROPEAN WEATHER STRIPS INDEX FUTURES
VOLUME
SETT. PRICE TRADES INTESEEN --CONTRACT--

OPEN RANGE HIGH Low CLOSING RANGE & PT. CHGE CLEARED HIGH Low
H AMS STP NOV F
MAR12 — _— _— _— 1956.0 - 140 _— 1000 UNCH  ——— _—
TOTAL H AMS STP NOV F 0 1000

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

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.
© Copyright CME Group Inc. All rights reserved.
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______________________ BLOCK TRADING -----—-- -- CASH-FOR-FUTURES(EFP"S)--
QEE:‘VERY MONTH- EXEET'ON VMONTH- FUTURES MONTH- ~ OPTIONS  MONTH-

SETTLED  TO-DATE CISES  TO-DATE TOTAL TO-DATE  TOTAL  TO-DATE DAILY TOTAL MONTH-TO-DATE
19X --- - --- -—- -—- - --- - -—- ---
D2 — -— — -— -— 50 — -— -— —
o2x - - --- -—- -—- --- --- - -—- ---
8H2 --- - --- -—- -—- --- --- - -—- ---
11X --- - --- -—- -—- -—- --- - -—- ---
Ho - -— - -— -— 25 - -— - -
13F --- - --- - - --- --- - - ---
18X --- - --- - - --- --- - - ---
H3 --- - --- - - --- --- - - ---
00X  --- - - - - ---
D4 25 -—

672 --- T

ot — -—- — 150 -
D2X  --- -— --- - -—- --- --- -— --- ---
HR --- -— --- - -—- --- --- -— --- ---
13X --- -— --- - -—- --- --- -— --- ---
o0z  --- -— --- - -—- --- --- -— --- ---
H1 - -— - -—- - - - -— - -
13 - -— - -—- - - - -— - -
HV - -— - -—- - - - -— - -
H3X  --—- -— - -—- - - - -— - -
HQX — --—- -— - -—- - - - -— - -
34X - -— - -—- - - - -— - -
35X --- - --- -—- -—- - --- - -—- ---
Ha — -— — -— 25 75 — _— -— —
10X --- - --- -—- -—- - --- - -—- ---
H5 — -— — -— -— 50 — -— -— —
H5X  --- - --- -—- -—- --- --- - -—- ---
H2X  -—- - --- -—- -—- --- --- - -—- ---
01z --- - --- - - --- --- - - ---
H6 --- - --- - - --- --- - - ---
14X --- - --- - - --- --- - - ---
15X --- - --- - - --- --- - - ---
03z --- - --- - - ---
04X

11F

40X --- - --- ---
HQ - - - -—- -—- 50 - - - -
HIX — --—- -— --- - -—- --- --- -— --- ---
12X --- -— --- - -—- --- --- -— --- ---
17X --- -— --- - -—- --- --- -— --- ---
o1 - -— - -—- - - - -— - -
HKX — --—- -— - -—- - - - -— - -
HW - -— - -—- - - - -— - -
H1F - -— - -—- - - - -— - -
H4X — -—- -— - -—- - - - -— - -
HX - -— - — — 50 - -— — -
9HX - - --- -—- -—- --- --- - -—- ---
V3 --- - --- -—- -—- --- --- - -—- ---
36X --- - --- -—- -—- — --- - - ---

INCLUDES ALL OPTIONS TOTAL: 25 325 0 150 0 0

COMMODITY ABBREVIATION TABLE

40X = HDD SEASONAL STRIP HV = HDD WEATHER 13F = HDD SEASONAL STRIP HQ = HDD WEATHER
19X = HDD SEASONAL STRIP 14X = HDD SEASONAL STRIP 2# = HDD WEATHER D2X = HDD EURO SEASONAL STRIP
H1 = HDD WEATHER H1F = HDD SEASONAL STRIP H3 = HDD WEATHER 15X = HDD SEASONAL STRIP
H4 = HDD WEATHER H5 = HDD WEATHER H3X = HDD SEASONAL STRIP HO = HDD WEATHER
H6 = HDD WEATHER 34X = HDD SEASONAL STRIP 03Z = SEAS SNOWFALL 04X = HDD EURO SEASONAL STRIP
HX = HDD WEATHER 9HX = SBIN HURR 36X = HDD SEASONAL STRIP HQX = HDD SEASONAL STRIP
H5X = HDD SEASONAL STRIP 01Z = SEAS SNOWFALL D2 = HDD WEATHER EUROPEAN 12X = HDD SEASONAL STRIP
00X = HDD EURO SEASONAL STRIP  H4X = HDD SEASONAL STRIP D4 = HDD WEATHER EUROPEAN 17X = HDD SEASONAL STRIP
67Z = SEAS SNOWFALL 10X = HDD SEASONAL STRIP 13X = HDD SEASONAL STRIP HKX = HDD SEASONAL STRIP
H2X = HDD SEASONAL STRIP 18X = HDD SEASONAL STRIP 02X = HDD EURO SEASONAL STRIP  8H2 = SBIN M HURR EVENT2
11F = HDD SEASONAL STRIP HR = HDD WEATHER 01 = HDD WEATHER EUROPEAN 11X = HDD SEASONAL STRIP
HW = HDD WEATHER 35X = HDD SEASONAL STRIP H1X = HDD SEASONAL STRIP 00Z = HDD EURO SEASONAL STRIP
V3 = HDD WEATHER 13 = HDD WEATHER

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

FEB12 FEB12 FEB12 FEB12 FEB12 FEB12 FEB12 FEB12 FEB12 FEB12 FEB12 FEB12 FEB12

1# 20.0-30.0 11.0-11.0
10X 165.0-175.0
11F 132.5-152.5
11X 223.0-263.0
12 37.1-37.1
12X 460.0-555.0
13 78.1-83.7
13F 232.5-252.5
13X 382.5-445.0
14X 280.3-480.3
15X 189.6-225.0
17X 290.0-350.0
18X 110.0-130.0
19X 520.0-540.0
2# 74.3-85.0
20K
21K
25K
26K
27K
29K
34X 512.5-660.0
35X 220.0-240.0
36X 450.0-475.0
40X 315.0-335.0
96K
00X 160.0-200.0
00z 117.5-137.5
01 40.0-52.0 17.0-27.0
02X 167.0-227.0
04X 212.5-232.5

HDD & CDD WEATHER OPTIONS ON FUTURES
SETT.PRICE Exer  YOLUWE OPEN ——CONTRACT--
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES ' EARED INTEREST HIGH Low
HDD CINCINNAT C
FEB12 HDD CINCINNAT C (FUTURES SETT.  .00)

837 — — — _— 4.0- 1600 (114 e e 150 UNCH — —
TOTAL 0 150
HDD CINCINNAT P
FEB12 HDD CINCINNAT P (FUTURES SETT.  .00)

781 — — — — 40._0+ 200 636 ———- - 150 UNCH J—— JE—
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. All rights reserved.
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TOTAL 0 150
HDD NEW YORK C
FEB12 HDD NEW YORK C (FUTURES SETT.  .00)
743 — 5.0- 2000 162 ———m o 150 UNCH
834 — CAB — 017 ——em —emo 150 UNCH
850 — —_ — — CAB ——— 015 ———=  ———o 4250 UNCH — —
TOTAL 0 4550
HDD NEW YORK P
FEB12 HDD NEW YORK P (FUTURES SETT.  .00)
782 — — — —— 93.0+ 2900 959 ———m o 50 UNCH J— —
TOTAL 0 50
HURRICANE 2ND EVENT SEASONAL MAX BINARY OPTIONS ON FUTURES
SETT.PRICE Exer  YOLUWE OPEN ——CONTRACT--
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES ' EARED INTEREST HIGH Low
HUR2 BMX E US C
DEC12 HUR2 BMX E US C (FUTURES SETT.  .00)
140 ——— — — ——— 8.0  UNCH 347 ——m oo 500 UNCH — J—
TOTAL 0 500
HURRICANE SEASONAL BINARY OPTIONS ON FUTURES
SETT.PRICE Exer  YOLUME OPEN ——CONTRACT-~-
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES ' EARED INTEREST HIGH Low
HURS BIN E US C
DEC12 HURS BIN E US C (FUTURES SETT.  .00)
370 —— — — ——— 15.32  UNCH 354 ———m oo 500 UNCH J— J—
400 —— — — —— 13.00  UNCH 327 ——m o 500 UNCH —— R
TOTAL 0 1000
HDD & CDD WEATHER STRIPS OPTIONS ON FUTURES
SETT.PRICE Exer  YOLUWE OPEN ——CONTRACT-~-
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES ' EARED INTEREST HIGH Low
H ATL STP JAN P
MAR12 H ATL STP JAN P (FUTURES SETT.  .00)
1325 ——— — — 177.0+ 6200 973 ———m oo 250 UNCH
1485 - - — 336.0+ 7000 999 ———m oo 1390 UNCH
1525 — — —— — 376.0+ 7000 999 ———- 250 UNCH — —
TOTAL 0 1890
H ATL STP NOV C
MAR12 H ATL STP NOV C (FUTURES SETT.  .00)
2630 JE— — — ——— CAB ——— .005  ———=  ———o 100 UNCH — J—
TOTAL 0 100
H ATL STP NOV P
MAR12 H ATL STP NOV P (FUTURES SETT.  .00)
2230 —— — ——— —— 339.0+ 7000 881  ———m ——o 100 UNCH ——— J—
TOTAL 0 100
H BST STP NOV C
MAR12 H BST STP NOV C (FUTURES SETT.  .00)
4500 — CAB .004 500 UNCH
4550 - CAB 004 1750 UNCH
4700 CAB 004 500 UNCH
750 CAB 003 1750 UNCH
TOTAL 4500
H CHI STP
MAR12 STP NOV C .00)
4600 - - 3.0- J040  ——mm oo 500 UNCH - -
4700 - - 1.0 014 ——em oo 500 UNCH - -
4800 - - CAB S006  ---=  ———— 500 UNCH - -
4900 - - CAB 2005 —m-m e 500 UNCH - -
5250 - - CAB 2004 —--m oo 400 UNCH - -
5450 - - CAB 010 < S 250 UNCH - -
5550 - — CAB — S003  ——-= —mmo 50 UNCH ——— ———
TOTAL 0 2700
H CHI STP
MAR12 STP NOV P .00)
4700 - - 400.0+ 3000 985  ———=  ———o 950 UNCH - -
4725 - - 4240+ 2900 1988 ——--  ——o 1000 UNCH - -
4750 - - 44970+ 3000 990 ——-m ——mo 50 UNCH - -
4900 - - 599.0+ 3000 994 = ——— 500 UNCH - -
4925 - - 624.0+ 3000 994 ———- - 1000 UNCH - -
5061 - - 760.0+ 3000 995 ——m oo 150 UNCH - -
5081 —— —_ — ——— 780.0+ 3000 995 ———= - 300 UNCH — ——
TOTAL 0 3950
H CIN STP JAN P
MAR12 H CIN STP JAN P (FUTURES SETT.  .00)
2325 ——— — — ——— 96.0+ 3400 699 ———=  ———o 500 UNCH — J—
2525 —— — — —— 271.0+ 6200 980 @ ----  ———- 500 UNCH —— R
TOTAL 0 1000
CIN STP
MAR12 STP NOV C (FUTURES SETT.  .00)
4250 — —— CAB L005  ——-m —mee 1000 UNCH
4279 N — CAB 2004 ———- o 150 UNCH
4450 —— ——— —— CAB —— 2004 ———- ——o 1000 UNCH —— ———
TOTAL 0 2150
H CIN STP
MAR12 STP NOV P (FUTURES SETT.  .00)
3825 — —— 303.0+ 6400 982 ——m oo 750 UNCH
4025 - — 502.0+ 6700 991 ———m oo 750 UNCH
4180 —— — — — 657.0+ 6700 994 ——m oo 105 UNCH — —
TOTAL 0 1605
H DLS STP NOV C
MAR12 H DLS STP NOV C (FUTURES SETT.  .00)
2050 — — J— — CAB — 014 ——m o 1250 UNCH — —
2250 —— —_ — ——— CAB ——— 2008  ———=  ———o 1250 UNCH — ——
TOTAL 0 2500
H DLS STP NOV P
MAR12 H DLS STP NOV P (FUTURES SETT.  .00)
1896 ——— — — ——— 65.0+ 800 696  ———=  ———o 150 UNCH — J—
TOTAL 0 150
H DMN STP NOV C
MAR12 H DMN STP NOV C (FUTURES SETT.  .00)
5200 — — —— — CAB — .004  ———m o 1750 UNCH —— J—
5400 ——— —_ — ——— CAB ——— 2003 ———= ———o 1750 UNCH — —
TOTAL 0 3500
H LVG STP NOV P
MAR12 H LVG STP NOV P (FUTURES SETT.  .00)
1650 JE— — — ——— CAB e 013 ———m ——o 1250 UNCH — J—
1750 —— —— ——— —— 2.0  UNCH 062 ———- ——o 1250 UNCH —— ———
TOTAL 0 2500
H MIN STP
MAR12 STP NOV C (FUTURES
6150 - - CAB .004  ———- o 1000 UNCH
6200 - CAB 00 < SR 1000 UNCH
6300 - CAB 010 < S 500 UNCH
6350 - CAB 2008 ——-m —mmo 1000 UNCH
6400 - CAB 00 S 2250 UNCH
6500 —— - CAB 010 < S 500 UNCH
6600 —_— ——— — CAB — J002 ——-m e 1250 UNCH ——— ——
TOTAL 0 7500
H MIN STP
MAR12 STP NOV P (FUTURES SETT.  .00)
5125 — —— - 56.0+ 1600 342 oo oo 250 UNCH - -
5325 - —— - 156.0+ 3300 664  ———— o 250 UNCH - -
5550 - — - 337.0+ 4700 913 ——mm oo 1000 UNCH - -
5750 ——— — — ——— 528.0+ 5200 988 ———= - 1000 UNCH — —
TOTAL 0 2500
H NYK STP NoV C
MAR12 H NYK STP NOV C (FUTURES SETT.  .00)
3900 — — CAB 005  ——mm —mmo 1250 UNCH
3950 - — CAB S005  —--m —mmo 250 UNCH
4100 - —_—— CAB .004 —-—— -—— 1250 UNCH
4150 ——— —_ — ——— CAB ——— 1004 ———- ———- 250 UNCH — —

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.
© Copyright CME Group Inc. All rights reserved.
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H WSH
MAR12
3150
3350
TOTAL
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NOV P

NOV C

NOV P
H PRT STP

NOoV P

STP NOV C
H SCR STP

NOV C

STP NOV P

H TCS STP

NOoV P

N SS NovV P
H WSHN SS

NOoV P

STRIKE OPEN RANGE

SSSF DEC BOS C

MAR12 SSSF DEC BOS C
600 —-——=
780 -——=

TOTA

SSSF DFC IGA C

MAR12 SSSF DEC LGA C
440 —-——

450 —-——

TOTAL

SSSF DEC ORD C

MAR12 SSSF DEC ORD C
500 ———
600 —-——=

TOTAL

STRIKE OPEN RANGE

CALL

HDD PARIS
F 2

HDD PARIS CALL

STRIKE OPEN RANGE

H AMS STP NOV C
MAR12 H AMS STP NOV C
2270 -
TOTAL
H AMS STP NOV P
MAR12 H AMS STP NOV P
1670 ———
TOTAL
H ESS STP NOV C
MAR12 H ESS STP NOV C
2125 -
2325 -
TOTAL
H LND STP DEC P
MAR12 H LND STP DEC P
1175 -
1375 -
TOTAL
H LND STP NOV C
MAR12 H LND STP NOV C
1775 -
1800 -
1975 -
2000 -
TOTAL
H LND STP NOV P
MAR12 H LND STP NOV P
1600 ———
700 -
TOTAL
THE INFORMATION CONTAINED
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—— CAB J— .002

.00)
- cAB J— 007
- 45.0+ 2400 531
- 115.0+ 4300 863
- 161.0+ 5000 936
- 209.0+ 5300 976
- 308.0+ 5500 986
— 358.0+ 5500 989

.00)
77.0+ 400 842
400+ 300 617
1.0  UNCH 033
— cAB - 015

.00)
— CAB JE— 007
— CAB —— J013

.00)
— 67.0- 600 .846
— cAB — 019

.00)
— CAB — 009
— 1.0- 100 1032

.00)
- 285_0+ 600 .981
_— 484.0+ 3700 ~999
SEASONAL SNOWFALL WEATHER OPTIONS ON FUTURES

SETT.PRICE

CLOSING RANGE & PT.CHGE. DELTA

_00)
—_— 7.0- 60 240
_—— 3.1- 40 129

00
_— CAB —_—— 012
_— CAB —_—— 011

_00)
—_—— 0.5- 10 068
—_—— 0.1 UNCH .016

HDD & CAT EUROPEAN WEATHER OPTIONS ON FUTURES

SETT.PRICE
CLOSING RANGE & PT.CHGE. DELTA
88.0- 52 .843
72.0- 48 1775
24.0- 28 406
== 17.0- 20 314

1S COMPILED FOR THE CONVENIENCE OF THE USER AND

SETT.PRICE
CLOSING RANGE & PT.CHGE. DELTA
.00)
== CAB — .010
.00}
- CAB — 010
.00)
== 2.0- 8 .064
== CAB — 010
.00)
- CAB ——-  .012
-—== 9.0+ 12 240
.00)
CAB 020
CAB 017
CAB 009
=== CAB —_— .009
.00)
- 8.0+ 8 223
- 61.0+ a4 -804

IS FURNISHED WITHOUT RESPONSIBILITY FOR ACCURACY OR CONTENT.
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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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250 UNCH —_— [
3250
250 UNCH - I
2000 UNCH
1250 UNCH - -
250 UNCH - -
2000 UNCH - -
1250 UNCH - -
250 UNCH — —
7250
1000 UNCH - -
500 UNCH - -
1000 UNCH - -
500 UNCH —— i
3000
500 UNCH — I
500 UNCH — —
1000
750 UNCH — e
750 UNCH — I
1500
375 UNCH
375 UNCH
750
1000 UNCH - I
1000 UNCH - —
2000
OPEN --CONTRACT-~
INTEREST HIGH Low
20 UNCH - I
20 UNCH —_— _——
40
40 UNCH _— —_——
a0 UNCH _— —_——
80
100 UNCH —_—— —_—
100 UNCH —_— —_———
200
OPEN --CONTRACT--
INTEREST HICGH Low
5000 UNCH J— —-
5000 UNCH i
5000 UNCH —
5000 UNCH — —
20000
OPEN --CONTRACT--
INTEREST HIGH Low
1000 UNCH - I
1000
1000 UNCH — I
1000
500 UNCH J— e
500 UNCH —— R
1000
1250 UNCH — —
1250 UNCH —— —
2500
500 UNCH —_— —_———
500 UNCH i
500 UNCH —
500 UNCH —— -
2000
750 UNCH JE— I
750 UNCH —— —
1500
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