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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) - 1/4 TICK VALUE = $6.25  PRODCUT 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.
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MIDCURVE, BUNDLE, CALENDAR SPREAD EURODOLLAR AND TOMMI MIDCURVE CONTRACTS LAST TRADE DATES
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MIDCURVE, BUNDLE, CALENDAR SPREAD EURODOLLAR AND TOMMI MIDCURVE OPTIONS ON FUTURES

ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: MON, FEB 13
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1, 2, 3 & 4 YEAR MIDCURVE EURO DOLLAR CALLS

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

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME
TRADES
CLEAREDDELTA

EXER
 CISES

1YR MIDCRV CALL
1YR MIDCRV CALL (FUTURES SETT.   .00)FEB12
---- ---- ---- ---- .325 ---- ----UNCH UNCH .400B .120A1.000 ----9912
---- ---- ---- ---- .200 ---- ----UNCH UNCH .275B .050A1.000 ----9925
---- ---- ---- ---- .075 ---- ----UNCH UNCH .150B .0101.000 ----9937

TOTAL 0 0  
1YR MIDCRV CALL (FUTURES SETT.   .00)MAR12
---- ---- ---- 1.825N 1.795- ---- 700  300 UNCH 1.880B .740A.991 ----9762
---- ---- ---- 1.700N 1.670- ---- 4250  300 UNCH 1.755B .655A.990 ----9775
---- ---- ---- 1.575N 1.545- ---- 600  300 UNCH 1.635B .575A.990 ----9787
---- ---- ---- 1.450N 1.420- ---- 2575  300 UNCH 1.510B .485A.989 ----9800
---- ---- ---- 1.325N 1.295- ---- 500  300 UNCH 1.385B .410A.988 ----9812
---- ---- ---- 1.200N 1.170- ---- 5050  300 UNCH 1.265B .345A.987 ----9825
---- ---- ---- 1.075N 1.045- ---- 3100  300 UNCH 1.155B .280A.986 ----9837
---- ---- ---- 0.950N .920- ---- 4950  300 UNCH 1.035B .225A.985 ----9850
---- ---- ---- 0.825N .795- ---- 3000  300 UNCH .900B .170A.983 ----9862
---- ---- ---- 0.702N .670- ---- 11750  325 UNCH .780B .155A.980 ----9875
---- ---- ---- 0.577N .547- ---- 6375  300 UNCH .665B .110A.977 ----9887
---- ---- ---- 0.455N .425- ---- 42139  300 UNCH .545B .085A.954 ----9900
---- ---- ---- 0.335N .305- ---- 36684  300 UNCH .430B .055A.908 ----9912
---- ---- ---- 0.215N .187- ---- 55059  275 UNCH .330B .010.827 ----9925
---- ---- ---- 0.105N .080- ---- 54047  250 UNCH .245B .020A.631 ----9937
---- ---- ---- 0.025N .015- 200 98215 -100 100 .135B .005A.230 ----9950
---- ---- ---- 0.002N .002 ---- 44639  UNCH UNCH .060B .002.046 ----9962
---- ---- ---- ---- CAB ---- 57500  ---- UNCH .025 .005.032 ----9975
---- ---- ---- ---- CAB ---- 20200  ---- UNCH .020 .002A.025 ----9987

TOTAL 200 451333 - 100
1YR MIDCRV CALL (FUTURES SETT.   .00)APR12
---- ---- ---- 0.202N .175- ---- 500  275 UNCH ---- .185A.739 ----9925
---- ---- ---- 0.100N .080- 500 2500 +200 500 .125B .090A.533 ----9937
---- ---- ---- 0.030N .022- ---- 8250  75 UNCH ---- .050A.240 ----9950
---- ---- ---- 0.005N .005 ---- 8430  UNCH UNCH .020 .015.069 ----9962

TOTAL 500 19680 + 500
1YR MIDCRV CALL (FUTURES SETT.   .00)JUN12
---- ---- ---- 1.052N 1.022- ---- 100  300 UNCH 1.100B .680A.966 ----9837
---- ---- ---- 0.930N .900- ---- 4100  300 UNCH .980B .585A.954 ----9850
---- ---- ---- 0.807N .777- ---- 950  300 UNCH .865B .490A.941 ----9862
---- ---- ---- 0.685N .655- ---- 10200  300 UNCH .745B .505A.925 ----9875
---- ---- ---- 0.565N .535- ---- 1900  300 UNCH .630B .415A.898 ----9887
---- ---- ---- 0.445N .417- ---- 1925  275 UNCH .545B .285A.856 ----9900
---- ---- ---- 0.330N .305- ---- 18450  250 UNCH .445B .195A.789 ----9912
---- ---- ---- 0.222N .200- ---- 38395  225 UNCH .335B .115.684 ----9925
---- ---- ---- 0.125N .107- 10150 53776 -175 256 .235B .060A.524 ----9937
---- ---- ---- 0.052N .045- ---- 55370  75 UNCH .140B .025A.311 ----9950
---- ---- ---- 0.012N .010- ---- 52400  25 UNCH .065B .005.108 ----9962
---- ---- ---- 0.002N CAB ---- 10625  ---- UNCH .020B .005.032 ----9975

TOTAL 10150 248191 - 256
1YR MIDCRV CALL (FUTURES SETT.   .00)SEP12
---- ---- ---- 0.787N .755- ---- 500  325 UNCH .870B .620A.888 ----9862
---- ---- ---- 0.667N .640- ---- 1200  275 UNCH .750B .540A.860 ----9875
---- ---- ---- 0.555N .525- ---- 500  300 UNCH .635B .415A.822 ----9887
---- ---- ---- 0.440N .410- ---- 1750  300 UNCH .525B .345A.776 ----9900
---- ---- ---- 0.327N .300- ---- 13106  275 UNCH .420B .210.709 ----9912
---- ---- ---- 0.220N .197- ---- 12525  225 UNCH .330B .155A.611 ----9925
---- ---- ---- 0.127N .110- ---- 11900  175 UNCH .185B .065.467 ----9937
---- ---- ---- 0.052N .042- ---- 24575  100 UNCH .110B .060.275 ----9950
---- ---- ---- 0.015N .012- ---- 34725  25 UNCH .030B .010.112 ----9962
---- ---- ---- 0.005N .005 ---- 14450  UNCH UNCH .010 .010.049 ----9975
---- ---- ---- ---- CAB ---- 1650  ---- UNCH ---- ----.024 ----9987

TOTAL 0 116881  
1YR MIDCRV CALL (FUTURES SETT.   .00)DEC12
---- ---- ---- 0.645N .612- ---- 1  325 UNCH .660B .640A.804 ----9875
---- ---- ---- 0.532N .502- ---- 10  300 UNCH .550B .530A.760 ----9887
---- ---- ---- 0.425N .397- ---- 1350  275 UNCH ---- .420A.705 ----9900
---- ---- ---- 0.317N .292- ---- 3350  250 UNCH .320B .345A.636 ----9912
---- ---- ---- 0.215N .195- ---- 3700  200 UNCH .220B .250A.542 ----9925
---- ---- ---- 0.127N .112- ---- 13450  150 UNCH .130B .115A.415 ----9937
---- ---- ---- 0.062N .052- ---- 15151  100 UNCH .100 .060A.265 ----9950
0.020 .020 .020 0.020 .017- 1000 26700 +25 1000 .035 .020.123 ----9962
---- ---- ---- 0.007N .007 ---- 2575  UNCH UNCH ---- ----.059 ----9975

TOTAL 1000 66287 + 1000
2YR MIDCRV CALL

2YR MIDCRV CALL (FUTURES SETT.   .00)FEB12
---- ---- ---- ---- .270 ---- ----UNCH UNCH ---- ----1.000 ----9900
---- ---- ---- ---- .145 ---- ----UNCH UNCH .270 .1951.000 ----9912
---- ---- ---- ---- .020 ---- ----UNCH UNCH .100 .010---- ----9925

TOTAL 0 0  
2YR MIDCRV CALL (FUTURES SETT.   .00)MAR12
---- ---- ---- 2.395N 2.355- ---- 100  400 UNCH ---- ----.993 ----9687
---- ---- ---- 2.270N 2.230- ---- 105  400 UNCH ---- ----.992 ----9700
---- ---- ---- 1.895N 1.855- ---- 450  400 UNCH ---- ----.991 ----9737
---- ---- ---- 1.770N 1.730- ---- 5  400 UNCH ---- ----.991 ----9750
---- ---- ---- 1.520N 1.480- ---- 2205  400 UNCH .385B ----.989 ----9775
---- ---- ---- 1.395N 1.355- ---- 1200  400 UNCH ---- ----.989 ----9787
---- ---- ---- 1.270N 1.230- ---- 300  400 UNCH ---- ----.988 ----9800
---- ---- ---- 1.145N 1.105- ---- 28595  400 UNCH .260B ----.987 ----9812
---- ---- ---- 1.020N .980- ---- 31900  400 UNCH .200B .040.985 ----9825
---- ---- ---- 0.895N .857- ---- 100  375 UNCH ---- ----.984 ----9837
---- ---- ---- 0.772N .735- ---- 26890  375 UNCH .120B ----.969 ----9850
---- ---- ---- 0.650N .612- ---- 2000  375 UNCH ---- ----.953 ----9862
---- ---- ---- 0.527N .490- ---- 34300  375 UNCH ---- .225A.933 ----9875
---- ---- ---- 0.405N .367- 2700 26575 +375 1550 ---- ----.906 ----9887
---- ---- ---- 0.290N .252- ---- 66181  375 UNCH .260B .040.831 ----9900
0.140 .140 .140 0.140 .145- 15400 87580 -325 1731 .230 .045A.698 ----9912

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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2YR MIDCRV CALL
2YR MIDCRV CALL (FUTURES SETT.   .00)MAR12
---- ---- ---- 0.085N .062- 600 123275 +225 50 .145 .045A.455 ----9925
0.020 .020 .015A 0.015A .017- 3202 55139 +75 2600 .035 .010.187 ----9937
---- ---- ---- 0.005N .005 ---- 26798  UNCH UNCH .015 .005.061 ----9950
---- ---- ---- 0.002N .002 ---- 2750  UNCH UNCH ---- ----.028 ----9962
---- ---- ---- ---- CAB ---- 8700  ---- UNCH ---- ----.023 ----9975

TOTAL 21902 525148 + 2469
2YR MIDCRV CALL (FUTURES SETT.   .00)APR12
---- ---- ---- 0.130N .107- 200 1200 +225 200 ---- ----.500 ----9912
---- ---- ---- 0.060N .045- ---- 6525  150 UNCH ---- ----.298 ----9925
---- ---- ---- 0.015N .012- ---- 3075  25 UNCH .035B .010.117 ----9937
---- ---- ---- 0.002N .002 ---- 500  UNCH UNCH .010B ----.030 ----9950

TOTAL 200 11300 + 200
2YR MIDCRV CALL (FUTURES SETT.   .00)JUN12
---- ---- ---- 2.670N 2.625- ---- 5  450 UNCH ---- ----.993 ----9650
---- ---- ---- 2.170N 2.125- ---- 5  450 UNCH ---- ----.991 ----9700
---- ---- ---- 1.427N 1.382- ---- 500  450 UNCH ---- ----.967 ----9775
---- ---- ---- 1.182N 1.140- ---- 5  425 UNCH ---- ----.949 ----9800
---- ---- ---- 0.942N .897- ---- 261  450 UNCH .780 .280.921 ----9825
---- ---- ---- 0.702N .660- ---- 4300  425 UNCH .550 .300.873 ----9850
---- ---- ---- 0.587N .545- ---- 900  425 UNCH ---- ----.836 ----9862
0.455 .455 .455 0.455 .432- 1 17537  400 UNCH .510 .150.787 ----9875
0.350 .350 .350 0.350 .327- 6 13522  375 UNCH .395 .145A.717 ----9887
---- ---- ---- 0.262N .230- ---- 23126  325 UNCH .225 .035.623 ----9900
---- ---- ---- 0.170N .145- 7850 35893 +250 205 .085B .170A.500 ----9912
---- ---- ---- 0.090N .075- ---- 92250  150 UNCH .105 .060.348 ----9925
---- ---- ---- 0.037N .032- ---- 113200  50 UNCH .060 .020.197 ----9937
---- ---- ---- 0.012N .010- ---- 70750  25 UNCH .015 .015.081 ----9950
---- ---- ---- 0.005N .002- ---- 4550  25 UNCH .005 ----.025 ----9962

TOTAL 7857 376804 + 205
2YR MIDCRV CALL (FUTURES SETT.   .00)SEP12
---- ---- ---- 2.045N 1.995- ---- 10  500 UNCH ---- ----.979 ----9700
---- ---- ---- 1.922N 1.872- ---- 10  500 UNCH ---- ----.973 ----9712
---- ---- ---- 1.802N 1.752- ---- 10  500 UNCH ---- ----.962 ----9725
---- ---- ---- 1.682N 1.632- ---- 10  500 UNCH ---- ----.951 ----9737
---- ---- ---- 1.562N 1.512- ---- 10  500 UNCH ---- ----.940 ----9750
---- ---- ---- 1.442N 1.392- ---- 10  500 UNCH ---- ----.928 ----9762
---- ---- ---- 1.322N 1.272- ---- 10  500 UNCH ---- ----.916 ----9775
---- ---- ---- 1.202N 1.152- ---- 10  500 UNCH ---- ----.903 ----9787
---- ---- ---- 1.082N 1.035- ---- 10  475 UNCH ---- ----.884 ----9800
---- ---- ---- 0.965N .920- ---- 10  450 UNCH ---- ----.860 ----9812
---- ---- ---- 0.850N .807- ---- 10  425 UNCH ---- ----.832 ----9825
---- ---- ---- 0.737N .695- ---- 1610  425 UNCH ---- ----.800 ----9837
---- ---- ---- 0.627N .587- ---- 5110  400 UNCH .405 .335.762 ----9850
---- ---- ---- 0.517N .482- ---- 2300  350 UNCH ---- ----.713 ----9862
---- ---- ---- 0.417N .382- ---- 3910  350 UNCH .225 .225.654 ----9875
---- ---- ---- 0.320N .287- ---- 3610  325 UNCH ---- ----.581 ----9887
---- ---- ---- 0.230N .202- ---- 5151  275 UNCH ---- ----.493 ----9900
---- ---- ---- 0.150N .130- ---- 18978  200 UNCH ---- ----.389 ----9912
---- ---- ---- 0.090N .075- ---- 64100  150 UNCH .100B .080.277 ----9925
---- ---- ---- 0.045N .035- ---- 92052  100 UNCH .040 .040.165 ----9937
---- ---- ---- 0.020N .015- ---- 63275  50 UNCH .015 .015.086 ----9950
---- ---- ---- 0.005N .005 ---- 2250  UNCH UNCH ---- ----.035 ----9962
---- ---- ---- 0.002N .002 ---- 1600  UNCH UNCH ---- ----.018 ----9975

TOTAL 0 264056  
2YR MIDCRV CALL (FUTURES SETT.   .00)DEC12
---- ---- ---- 1.077N 1.047- ---- 10  300 UNCH ---- ----.822 ----9787
---- ---- ---- 0.962N .932- ---- 10  300 UNCH ---- ----.801 ----9800
---- ---- ---- 0.852N .822- ---- 10  300 UNCH ---- ----.773 ----9812
---- ---- ---- 0.742N .712- ---- 10  300 UNCH ---- ----.742 ----9825
---- ---- ---- 0.637N .607- ---- 10  300 UNCH ---- ----.703 ----9837
---- ---- ---- 0.537N .505- ---- 20  325 UNCH ---- ----.660 ----9850
---- ---- ---- 0.440N .410- ---- 10  300 UNCH ---- ----.606 ----9862
---- ---- ---- 0.347N .320- ---- 210  275 UNCH ---- ----.543 ----9875
---- ---- ---- 0.262N .235- ---- 5835  275 UNCH ---- ----.470 ----9887
---- ---- ---- 0.185N .162- ---- 9245  225 UNCH ---- .200A.386 ----9900
---- ---- ---- 0.120N .105- ---- 62700  150 UNCH .115 .085.297 ----9912
---- ---- ---- 0.070N .060- ---- 20800  100 UNCH ---- ----.206 ----9925
---- ---- ---- 0.035N .030- ---- 93910  50 UNCH .030 .025.125 ----9937
---- ---- ---- 0.015N .012- ---- 1950  25 UNCH .010 .005.064 ----9950
---- ---- ---- 0.005N .005 ---- 38200  UNCH UNCH ---- ----.030 ----9962

TOTAL 0 232930  
3YR MIDCRV CALL

3YR MIDCRV CALL (FUTURES SETT.   .00)FEB12
---- ---- ---- ---- .585 ---- ----UNCH UNCH ---- ----1.000 ----9812
---- ---- ---- ---- .460 ---- ----UNCH UNCH ---- ----1.000 ----9825
---- ---- ---- ---- .335 ---- ----UNCH UNCH ---- ----1.000 ----9837
---- ---- ---- ---- .210 ---- ----UNCH UNCH .305 .0801.000 ----9850
---- ---- ---- ---- .085 ---- ----UNCH UNCH .195 .0301.000 ----9862
---- ---- ---- ---- .002+ ---- ----25 UNCH .100 .010---- ----9875
---- ---- ---- ---- .002+ ---- ----25 UNCH .050 .010---- ----9887

TOTAL 0 0  
3YR MIDCRV CALL (FUTURES SETT.   .00)MAR12
---- ---- ---- 0.842N .795- ---- 1750  475 UNCH ---- ----.952 ----9787
---- ---- ---- 0.720N .675- ---- 3300  450 UNCH ---- ----.929 ----9800
---- ---- ---- 0.600N .555- ---- 1400  450 UNCH ---- ----.903 ----9812
---- ---- ---- 0.482N .437- ---- 10075  450 UNCH ---- ----.863 ----9825
---- ---- ---- 0.370N .327- ---- 26546  425 UNCH ---- ----.793 ----9837
---- ---- ---- 0.260N .225- ---- 27175  350 UNCH .190 .190.692 ----9850
---- ---- ---- 0.170N .137- 7075 70557 -325 3250 .165B .080.547 ----9862
---- ---- ---- 0.092N .075- ---- 49560  175 UNCH .170 .030.375 ----9875
---- ---- ---- 0.042N .032- 12250 90315 -100 7988 .065B .015.209 ----9887
---- ---- ---- 0.015N .012- 7175 46779 -25 3848 .040 .005.096 ----9900
---- ---- ---- 0.002N CAB ---- 22650  ---- UNCH ---- ----.025 ----9912
---- ---- ---- ---- CAB ---- 750  ---- UNCH ---- ----.021 ----9925
---- ---- ---- ---- CAB ---- 2000  ---- UNCH ---- ----.018 ----9937

TOTAL 26500 352857 - 15086
3YR MIDCRV CALL (FUTURES SETT.   .00)APR12
---- ---- ---- 0.275N .245- ---- 300  300 UNCH ---- ----.601 ----9837
---- ---- ---- 0.190N .165- 100 1350 +250 100 ---- ----.491 ----9850
---- ---- ---- 0.120N .100- ---- 11550  200 UNCH ---- ----.366 ----9862
---- ---- ---- 0.065N .052- ---- 5375  125 UNCH .070B .050A.239 ----9875
---- ---- ---- 0.030N .022- ---- 250  75 UNCH .050 .050.129 ----9887

TOTAL 100 18825 + 100
3YR MIDCRV CALL (FUTURES SETT.   .00)JUN12
---- ---- ---- 0.852N .812- ---- 10  400 UNCH ---- ----.829 ----9775
---- ---- ---- 0.740N .702- ---- 10  375 UNCH ---- ----.795 ----9787
---- ---- ---- 0.632N .595- ---- 10  375 UNCH ---- ----.755 ----9800
---- ---- ---- 0.527N .492- ---- 260  350 UNCH ---- ----.705 ----9812
---- ---- ---- 0.430N .397- ---- 16700  325 UNCH ---- ----.645 ----9825
---- ---- ---- 0.337N .307- ---- 42760  300 UNCH .220B .215.575 ----9837
---- ---- ---- 0.252N .230- 1100 43260 -225 100 .265 .155.494 ----9850
---- ---- ---- 0.180N .157- ---- 67729  225 UNCH .175 .105A.403 ----9862
---- ---- ---- 0.120N .102- 1200 98730 +175 450 .120 .050.308 ----9875
---- ---- ---- 0.070N .060- 500 45857 -100 500 .040 .040.215 ----9887
---- ---- ---- 0.037N .030- 600 150500  75 UNCH .050 .040.130 ----9900
---- ---- ---- 0.015N .012- 500 30459  25 UNCH ---- ----.066 ----9912
---- ---- ---- 0.005N .002- ---- 14500  25 UNCH .010B ----.018 ----9925

TOTAL 3900 510785 - 150
3YR MIDCRV CALL (FUTURES SETT.   .00)SEP12
---- ---- ---- 0.862N .825- ---- 10  375 UNCH ---- ----.771 ----9762
---- ---- ---- 0.755N .722- ---- 10  325 UNCH ---- ----.737 ----9775
---- ---- ---- 0.655N .622- ---- 10  325 UNCH ---- ----.696 ----9787
---- ---- ---- 0.557N .527- ---- 10  300 UNCH ---- ----.650 ----9800
---- ---- ---- 0.465N .435- ---- 10  300 UNCH ---- ----.598 ----9812
---- ---- ---- 0.377N .350- ---- 2260  275 UNCH ---- ----.539 ----9825
---- ---- ---- 0.295N .272- ---- 6810  225 UNCH ---- ----.474 ----9837
---- ---- ---- 0.222N .202- ---- 7760  200 UNCH .160 .160.403 ----9850
---- ---- ---- 0.160N .142- ---- 16464  175 UNCH ---- .145A.327 ----9862
0.105 #.105 *.105 0.105 .092- 2500 46250 +150 250 .105 .105.248 ----9875
---- ---- ---- 0.067N .055- ---- 9948  125 UNCH ---- ----.174 ----9887
---- ---- ---- 0.037N .030- ---- 42050  75 UNCH .045B .040.111 ----9900
---- ---- ---- 0.005N .005 ---- 15950  UNCH UNCH .005 .005.027 ----9925

TOTAL 2500 147542 + 250
3YR MIDCRV CALL (FUTURES SETT.   .00)DEC12
---- ---- ---- 0.582N .560- ---- 10  225 UNCH ---- ----.610 ----9787
---- ---- ---- 0.495N .472- ---- 10  225 UNCH ---- ----.565 ----9800
---- ---- ---- 0.410N .390- ---- 340  200 UNCH ---- ----.514 ----9812
---- ---- ---- 0.332N .315- ---- 5625  175 UNCH .220 .220.459 ----9825

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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3YR MIDCRV CALL
3YR MIDCRV CALL (FUTURES SETT.   .00)DEC12
---- ---- ---- 0.262N .245- ---- 360  175 UNCH .200 .200.400 ----9837
---- ---- ---- 0.197N .185- ---- 6425  125 UNCH ---- ----.339 ----9850
---- ---- ---- 0.145N .132- ---- 500  125 UNCH ---- ----.275 ----9862
---- ---- ---- 0.097N .090- ---- 5650  75 UNCH ---- ----.213 ----9875
---- ---- ---- 0.062N .057- ---- 3350  50 UNCH .065 .050.155 ----9887
---- ---- ---- 0.037N .032- ---- 7250  50 UNCH .040B .030.102 ----9900
---- ---- ---- 0.020N .015- ---- 500  50 UNCH ---- ----.057 ----9912
---- ---- ---- 0.007N .007 ---- 2125  UNCH UNCH ---- ----.032 ----9925

TOTAL 0 32145  
4YR MIDCRV CALL

4YR MIDCRV CALL (FUTURES SETT.   .00)MAR12
---- ---- ---- 0.795N .755- ---- 10  400 UNCH ---- ----.982 ----9725
---- ---- ---- 0.675N .637- ---- 10  375 UNCH ---- ----.954 ----9737
---- ---- ---- 0.560N .520- ---- 10  400 UNCH ---- ----.916 ----9750
---- ---- ---- 0.450N .410- ---- 10  400 UNCH ---- ----.850 ----9762
---- ---- ---- 0.345N .307- ---- 1610  375 UNCH ---- ----.761 ----9775
0.220 #.220 *.220 0.220 .217- 5 265 +325 5 .220 .220.644 ----9787
---- ---- ---- 0.170N .140- 15 3275 +300 15 ---- ----.506 ----9800
---- ---- ---- 0.105N .080- ---- 18  250 UNCH ---- ----.356 ----9812
---- ---- ---- 0.055N .037- ---- 267  175 UNCH ---- ----.210 ----9825
---- ---- ---- 0.020N .010- ---- 266  100 UNCH ---- ----.079 ----9837
---- ---- ---- 0.005N .005 ---- 2000  UNCH UNCH ---- ----.040 ----9850
---- ---- ---- ---- CAB ---- 4000  ---- UNCH ---- ----.017 ----9875

TOTAL 20 11741 + 20
4YR MIDCRV CALL (FUTURES SETT.   .00)JUN12
---- ---- ---- 0.830N .805- ---- 10  250 UNCH ---- ----.825 ----9712
---- ---- ---- 0.725N .700- ---- 10  250 UNCH ---- ----.785 ----9725
---- ---- ---- 0.625N .600- ---- 10  250 UNCH ---- ----.739 ----9737
---- ---- ---- 0.530N .507- ---- 10  225 UNCH ---- ----.685 ----9750
---- ---- ---- 0.440N .422- ---- 10  175 UNCH ---- ----.624 ----9762
---- ---- ---- 0.360N .342- 100 1407 -175 100 .425 .220.559 ----9775
---- ---- ---- 0.285N .270- ---- 200  150 UNCH ---- ----.490 ----9787
---- ---- ---- 0.220N .207- ---- 1773  125 UNCH .340 .140.417 ----9800
---- ---- ---- 0.165N .152- ---- 1  125 UNCH ---- ----.343 ----9812
---- ---- ---- 0.117N .107- ---- 3000  100 UNCH .190 .095.271 ----9825
---- ---- ---- 0.077N .070- ---- 1  75 UNCH ---- ----.201 ----9837
---- ---- ---- 0.047N .042- ---- 2750  50 UNCH .040 .040.139 ----9850

TOTAL 100 9182 - 100
4YR MIDCRV CALL (FUTURES SETT.   .00)SEP12
---- ---- ---- 0.877N .847- ---- 10  300 UNCH ---- ----.755 ----9700
---- ---- ---- 0.777N .750- ---- 10  275 UNCH ---- ----.719 ----9712
---- ---- ---- 0.685N .655- ---- 10  300 UNCH ---- ----.679 ----9725
---- ---- ---- 0.595N .567- ---- 10  275 UNCH ---- ----.634 ----9737
---- ---- ---- 0.510N .485- ---- 10  250 UNCH .550 .340.585 ----9750
---- ---- ---- 0.432N .410- ---- 10  225 UNCH ---- ----.534 ----9762
---- ---- ---- 0.360N .340- ---- 10  200 UNCH ---- ----.479 ----9775
---- ---- ---- 0.295N .275- ---- 1  200 UNCH ---- ----.423 ----9787
---- ---- ---- 0.235N .217- ---- 75  175 UNCH .450 .160.366 ----9800
---- ---- ---- 0.140N .125- ---- 107  150 UNCH .345 .150.253 ----9825
---- ---- ---- 0.070N .057- ---- 127  125 UNCH .280 .090.146 ----9850

TOTAL 0 380  
4YR MIDCRV CALL (FUTURES SETT.   .00)DEC12
---- ---- ---- 0.645N .635- ---- 1  100 UNCH ---- ----.600 ----9725
---- ---- ---- 0.565N .555- ---- 1  100 UNCH ---- ----.560 ----9737
---- ---- ---- 0.490N .480- ---- 1  100 UNCH ---- ----.518 ----9750
---- ---- ---- 0.420N .410- ---- 1  100 UNCH ---- ----.473 ----9762
---- ---- ---- 0.355N .345- ---- 15  100 UNCH .400 .380.428 ----9775
---- ---- ---- 0.295N .285- ---- 1  100 UNCH ---- ----.381 ----9787
---- ---- ---- 0.240N .230- ---- 14  100 UNCH .300 .280.334 ----9800
0.210 .210 .210 0.210 .145- 3 78 +50 3 .220 .200.243 ----9825
0.150 .150 .150 0.150 .085- 4 61 +50 4 .150 .120.165 ----9850

TOTAL 7 173 + 7
WK3 MDCRV CALL

WK3 MDCRV CALL (FUTURES SETT.   .00)FEB12
---- ---- ---- 0.007N CAB ---- 10  ---- UNCH ---- ----.067 ----9950

TOTAL 0 10  
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