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CANADIAN DOLLAR PUT OPTIONS

LOW, CLOSE AND SETTLEMENT PLUS CLEARED VOLUME FIGURES REFLECT CME REGULAR TRADING HOURS SESSION ONLY. RTH VOLUME
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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
RULE 813. B=BID A=ASK N=NOMINAL P=POST SETTLEMENT. CAB= (CABINET TRANSACTION) - 1/2 TICK VALUE = $5.00
ACTIVITY AND/OR HAVE ESTABLISHED OPEN INTEREST. PRODUCTS ELIGIBLE TO TRADE BUT ARE INACTIVE DO NOT APPEAR IN THIS REPORT.

STRIKE OPEN RANGE

CANADA DLR PUT

NOV09 CANADA DLR PUT
910 -
920 —
925 R

DEC09 CANADA DLR PUT
660 —--
685 —--
720 —
730 -—
735 —--
740 —
745 -—
750 —--
755 -
760 -—
770 —--
775 —
780 -—
785 —--

JANIO CANADA DLR PUT
785 —--
800 —
830 —
850 -—-
855 -
860 —
865 —--
870 —
880 —
885 -—-
890 —
895 —
900 -—-
910 —
915 —
925 -—-
935 —
965 —

MAR10 CANADA DLR PUT
700 -
720 —
740 -—
750 —--
760 —
770 -—
780 —--
790 —
800 -—
810 —--
815 —
820 -—
830 —--
840 —
850 -—
855 —--
860 —
870 -—
875 —--

JUN1O CANADA DLR PUT
760 -
780 —
800 —--
820 —
830 —
870 —--
880 —
890 —
920 —--
925 S
930 —
940 —--
965 S

1000 —

SEP10 CANADA DLR PUT
900 i
965 —

HIGH Low

(FUTURES SETT.

(FUTURES SETT.

(FUTURES SETT.

(FUTURES SETT.

(FUTURES SETT.

.00)

.00)

CANADIAN DOLLAR PUTS **SETT. PRICE**

CLOSING RANGE

.92780 -

3.72N
6.96N

107.0)

106.0 )

107.0)

107.0 )

CAR
CAB
CAR

CAB
CAR
CABR

CAR
CABR
CAR
CAR

CAB
CAR
CABR

CAR
CAR

SETT.PRICE
& PT.CHGE.
L15+ 1
SRS+ 39
1.15+ 68
2.15+ 98
3.6A5+ 106
4.15+ 107
.00- 0
.01 LINCH
.01-
_02 LINCH
.02- 0
.02- 0
03 LINCH
.04 LINCH
05+ 0
.06 UNCH
.07 LINCH
.09+ 1
11+ 1
14+ 2
J18+ 4
.22+ 4
27+ 5
234+ 7
S42+ 9
S51+ 11
.63+ 14
_76+ 16
.92+ 20
1.10+ 24
1.32+ 30
1.56+ 35
1.83+ 41
2.13+ 47
2.46+ 53
2.81+ 59
3.18+ 65
3.58+ 70
3.99+ 75
4.42+ 80
4. .87+ 85
5.32+ 88
6.26+ 95
7.21+ 98
8.19+ 102

_06+ NFW

.09+ 1

.18+ 2

.29+ 3
34+ 4
.39+ 5
.44+ 6
S51+ 7
.68+ 11
.78+ 13
-89+ 14
1.02+ 17
1.16+ 19
1.50+ 25
1.69+ 28
2.13+ 36
2.64+ 43
4.57+ 61

_06+ 1

.09+ 1

12+ 1
14+ 1
16+ 1
.18 UNCH
L22+ 1
.26+ 1
31+ 2
37+ 2
41+ 3
45+ 4
S55+ 6
67+ 7
.82+ 10
290+ 11
1.00+ 13
1.21+ 15
1.33+ 17
1.46+ 19
1.60+ 20
1.75+ 22
1.91+ 24
2.08+ 26
2.27+ 28
2.47+ 31
2 .68+ 33
2.91+ 36
3.15+ 39
3.40+ 41
3.67+ 45
3.94+ 46
4.24+ 50
4.53+ 51
4.84+ 54
5.51+ 60
6.22+ 65
6.59+ 68
7.75+ 75
R.16+ 77
9.84+ 84
10.72+ 88

-39+ 1

.53+ 2

.74+ 4
1.00+ 5
1.17+ 7
2 .08+ 15
2.38+ 17
2.72+ NEW
3.98+ 32
4.22+ 34
4.48+ 36
5.02+ 40
6.54+ 50
9.03+ 64
3.95+ 23
7.42+ 46

DELTA

EXER

CISES CLEARED

VOLUME
TRADES

OPEN
INTEREST
———- 189
-——- 493
———- 115
———- 752
---- 1420
---- 1220
———- 305
———— 185§
———- 49

0 - 7515
100 UNCH
1 UINCH
59 UNCH
an LINCH
25 UINCH
35 UNCH
56 LINCH
59 UINCH
6 UNCH
63 UNCH
4 UINCH
250 UNCH
29 LINCH
10 UINCH
45 UNCH
116 UNCH
1 UINCH
135 UNCH
50 + R
254 UINCH
129 UNCH
352 LINCH
287 UINCH
30 UNCH
323 - E
135 UINCH
77 - 1
141 - 1
508 - 5
337 - 5
518 - 3
247 UINCH
413 + 160
3R - ?
4076 + 414
165 + 50
543 + 132
529 UINCH
654 + 297
343 + 87
714 - 9
307 + 8
255 + 3
398 UINCH
517 + 6
273 + 8
110 + 38
253 UNCH
79 UNCH
44 + 15
22 UNCH
16 UNCH
3 UINCH

6 UNCH
14230 + 1197
4 + 4
150 UNCH
39 + 13
2 LINCH

2 + 1

4 + 2
2+ 1

2 + 1

7 + 3

1 UNCH
33 + 10
510 UNCH
2 UNCH
26 UNCH
29 UNCH
53 LINCH
9 UNCH
56 UNCH
931 + 35
2 UINCH

1 UNCH

1 UNCH
27 UINCH
10 UNCH
54 + 2
5 UINCH

5 UNCH
86 + 10
13 UINCH
50 UNCH
8]8 LINCH
42 UINCH
6 UNCH
373 UNCH
8 UINCH
55 + 1
68 UNCH
55 UINCH
66 UNCH
15 LINCH
71 UINCH
106 UNCH
465 + 7
54 UINCH
180 UNCH
1011 LINCH
66 UINCH
327 UNCH
172 + 3
117 UINCH
1118 UNCH
155 UNCH
43 + 1
67 UNCH
6 LINCH
114 UINCH
52 UNCH
15 UNCH
12 UINCH
1 UNCH

1 LINCH
5183 + 24
10 UNCH
1 UNCH

1 LINCH
28 UNCH
70 UNCH
35 LINCH
10 UNCH
2 + 2
20 LINCH
3 UNCH

6 UNCH

1 LINCH

5 UNCH

2 UNCH
104 + 2
2 UINCH

5 UNCH

*=NEW CONTRACT LOW PRICE R=RECORD VOL OR OPN INT. SETTLEMENT PRICE DETERMINED BY CME
PRODUCT LISTINGS REPRESENT CONTRACTS WITH PRICE/VOLUME

--CONTRACT--
HIGH Low
1.708 .01
2.258B .01A
2.55B .01
2.898 .02
3.20R .09
3.57R .27A
2.81B .43A
4_.26R _82A
4.75R 1.00a
11 .09
12R -08a
52 .01
1.00 -16A
39 _17a
2.70 .14a
.47 .02
_S1R .01
.56R .02
.70 .01
-80R -16A
.73R .18A
.08 .02
1.07R _17a
1.17R .02
4.72 .02
.36 -03a
1.67R .03
1.98R .02
2.14 -10a
2.34R .04
2.57R .04
2.73R .05
-89R .10a
3.54 .03
3.41R -07a
3.61R .06
3.93R .07
4_.20R .06
4_.49R .08
4.798 .10
5.08R J13
5.40R .16
5.74R J16
6.01R .20
3.09R .23A
6.77R .27A
3.48R -31a
6.79R .34A
3.71B .43A
4 _58R .51a
4.93R .59a
7.69 -69A
4.29R -81a
6.05BR .94A
3.84B 1.09A
4.24R 1.26A
4 .65R 1.45A
5.088B 1.66A
5.52R 1.89a
5.97R 2.15A
6.898B 2.71A
7 .84R 3.35A
8.64R 4.45A
-06 .06
.17 217
.25B .15
-43R J16
.50R .25
.578B .30
.43 .38
.50 .45
.95B .51A
1.088 L72A
1.23R .5
1.38B .56
1.568 .82
1.95B .64
2.188 .98A
2.6 -80A
3.19R 2.12a
4.74B 2.81A
.27 .26
-39 -39
.65 .12A
-38 -08
.32 .16A
.31B .0
.68 -10
.32B .20
1.25 J18
.44 _16A
.49 .49
.54 217
.74R .19a
-79R .24
3.69 .36
1.95 -41A
2.60 .60A
2.348 .48
1.56R -79A
3.35 .66A
1.89R -81A
2.06 .79A
2.25R .83
6.67 .96A
2 .66R 1.03Aa
2.87R 1.14A
3.12R 1.62
3.88 1.36A
4.13R 1.48A
4.12R 1.62A
4_75R 1.76A
8.50 1.92a
5.008B 2.09A
5.34R 2.31a
5.72R 2.51Aa
6.01R 3.96A
6.72R 3.41A
7.10R 4.99A
8.28B 4.52A
8.69R 5.35A
9.70R 7.34A
10.58R ———-
55 31
46 46
34 34
95R 70
85B 75
1.40 1.40
1.58 1.58
2.60 2.60
4.25 2.51
4.38 4.38
4.45B 4.40
5.69 3.90A
4.10 4.10
7.78 6.99
3.50 2.75
4.75 4.75

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. A1l rights reserved.
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CANADA DILR PUT

SEP10 CANADA DLR PUT (FUTURES SETT. .92780 - 107.0 )

1000 - - R 9.27N 9.85+ 58 670 —-om oo 1 UNCH 8.50 8.50

TOTAI 0 R

CAN DIR PUT FU

NOV09 CAN DLR PUT EU (FUTURES SETT. .00)

925 - - [ 0.07N CAR —— e 2 ———= 33 2.70R .03a

TOTAL 2 0- 932

DEC09 CAN DLR PUT EU (FUTURES SETT. .92850 - 107.0 )

745 —-——= === CAB .003 === === 50 UNCH .44B .20A
750 -———= -———= CAR -003 ———— —_——— 50 LINCH _48R _22A
770 -— — CAR 003 —--m - 8 UNCH 72 24
790 — — 0.00N CAR —— 003 ---- - 10 UNCH 18R 17
200 — —-- 0-01N .00- 0 004 ---- - 5 UNCH 26 234
810 -— o 0-01IN 01- 0 007 ---- - 5 UNCH 50R 1224
820 — -— 0-02N .02 UNCH 013 —-em oo 1 UNCH 152 20a
850 — —-- 0.06N ‘06 UNCH 038 ---- oo 5 UNCH “96R ‘104
860 -— o 0-08N .09+ 1.7 S 28 UNCH 1.218 112a
870 — — 0-12N 14+ 2 2080 ---- - 1 UNCH .778 110a
880 — —-- 018N 22+ 4 17 ——em e 3 UNCH i.03r 13a
885 -— o 0.22N 27+ 5 139 - o 1 UNCH .52R 21a
900 -—— ———- 0.40N 51+ 11 -230 ———- ———- 40 UNCH 2 .82R _20A
905 — —-- 0-49N 163+ 14 269 —--- - 5 UNCH 1.06R 126a
920 -— o 0-86N 1.10+ 24 J404  ———- - 1 UNCH 1.698 172a
925 — -— 1.02N 1.32+ 30 1455 oo o 53 UNCH 1.948 .43a
935 — —-- 1.42N 1083+ 41 1858 —-om oo 4 UNCH 1.84r  1.28A
940 -— o 1.66N 213+ 47 609 ---- 13 13 + 12 2.708 .69A
950 — — 222N 2 R1+ 59 702 ——-- o= 50 UNCH 3730r  1.80a
955 — —-- 2.53N 318+ 65 (745 oo - 51 UNCH 3.09R  1.61a
960 -— o 2.88N 3158+ 70 782 —-mm oo 77 UNCH 3.43R  2.16A

TOTAL 13 464 + 12

JAN10 CAN DLR PUT EU (FUTURES SETT. .00)

845 - - [ 0.23n 26+ 3 087  ---- ———- 3 UNCH _38R .10
965 — - —— 3.96N 4574 61 720 —-—= o 9 UNCH  4.23R  2.80A

TOTAL 0 12

MAR10 CAN DLR PUT EU (FUTURES SETT. .92860 - 106.0 )

850 - - 0.72N B2+ 10 167 —mem oo 10 UNCH _96R 52
870 — —-- 1.06N 121+ 15 2300 ---- —o- 5 UNCH 1.42r “80
885 -— o 1.40N 1.60+ 20 286 —--- oo 1 UNCH 1.888  1.38Aa
890 — -— 1.53N 1.75+ 22 306 ---- - 1 UNCH 2.058  1.45a
895 — —-- 1.67N 1.91+ 2 327 —mem - ) UNCH 2.24r  1.50a
900 -— o 1.82N 2.08+ 26 349 - - 5 UNCH 2.438  1.75A
930 — — 299N 3.40+ 41 1488 ---m oo 7 UNCH 3.878  2.91a
935 — —-- 3120N 3167+ 45 812 —-om oo a4 UNCH 3.56R 3114a
980 -— o 591N 6.58+ 67 707 —em e 5 UNCH 5.39R  4.47A

TOTAL 0 80

** Option prices quoted per Daily Information Bulletin convention. For example, a Canadian Dollar options price of 1. 58 on th1s page is equivalent to 1.58 x
0.01 = 0.0158 when the price is quoted in full. The cash price of the option is 0.0158 x 100,000 (contract size) = $1,5 00.*%

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. A1l rights reserved.



