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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
(CABINET TRANSACTION) - 1/2 TICK VALUE = $4.00 PRODUCT LISTINGS REPRESENT CONTRACTS WITH PRICE/VOLUME
INTEREST. PRODUCTS ELIGIBLE TO TRADE BUT ARE INACTIVE DO NOT APPEAR IN THIS REPORT.

30 DAY FED FUNDS, 10YR SWAP AND 5YR SWAP CONTRACTS LAST TRADE DATES

-
anEr

-
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RULE 813. B=BID A=ASK N=NOMINAL P=POST SETTLEMENT. CAB=
ACTIVITY AND/OR HAVE ESTABLISHED OPEN

EXPIRATION: FEB12 MAR12 APR12 MAY12 JUN12 JuLi2 AUG12 SEP12 0CT12 NOV12 DEC12 JAN13 FEB13
7YR SWAP FUT 03/19 06/18 09/17 12/17
7YR SWAP OPT 02/10 03/19 04/13 05/11 06/18 09/17 12/17
30D FED FUND FUT  02/29 03/30 04/30 05/31 06/29 07/31 08/31 09/28 10/31 11/30 12/31 01/31 02/28
30D FED FUND OPT  02/29 03/30 04/30 05/31 06/29 07/31 08/31 09/28 10/31 11/30 12/31 01/31 02/28
5YR SWAP OPT 02/10 03719 04/13 05/11 06/18 09/17 12/17
10YR SWAP FUT 03/19 06/18 09/17 12/17
10YR SWAP OPT 02/10 03719 04/13 05/11 06/18 09/17 12/17
5YR SWAP FUT 03/19 06/18 09/17 12/17
30YR SWAP FUT 03/19 06/18 09/17 12/17
02/10 03719 04/13 05/11 06/18 09/17 12/17
30 DAY FED FUNDS, 10YR, 5YR, 7YR AND 30YR SWAP OPTIONS ON FUTURES
ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: MON, FEB 13
FEB12 MAR12 APR12 MAY12 JUN12 JuL12 AUG12 SEP12 0CT12 NOV12 DEC12 JAN13
710 7.7-14.2 7.7-14.2 7.9-14.1 7.9-14.1 7.9-14.1 8.4-14.1 8.7-14.0
FFC 963.7-1,011 963.7-1,011 967.5-1,011 970.0-1,011 975.0-1,011 976.2-1,011 975.0-1,011 973.7-1,011 972.5-1,011 971.2-1,011 970.0-1,011 968.7-1,011
NGC 95.5-122.0 95.5-122.0 98.0-121.5 98.0-121.5 98.0-121.5 101.0-121.0 103.5-120.5
NIC 7.4-14.4 7.4-14.4 7.6-14.3 7.6-14.3 7.6-14.3 8.4-14.2 8.7-14.2
ONZ 6.5-15.5 6.5-15.5 6.9-15.4 6.9-15.4 6.9-15.4 8.7-15.4 9.1-15.3
30 DAY FEDERAL FUND FUTURES
SETT. PRICE IMM INDEX RTH GLOBEX® OPEN ~-—-CONTRACT----
OPEN RANGE HIGH Low CLOSING RANGE DISCOUNT % PT.CHGE. ## VOLUME VOLUME INTEREST HIGH Low
30D FED FD FUT
FEB12  —--- -— -— 99.8825N 99.8800 ( .12) - 0.0025 ---—- 4012 68833 - 862 99.9450  97.6350A
MAR12 - -— -— 99._8700N 99.8700 ( .13) UNCH - 5141 49366 + 1917 99.9400  97.8700
APR12 - -— -— 99._8700N 99.8700 ( .13) UNCH - 2900 39289 - 137 99.9400  98.1900A
MAY12 - -— -— 99._8700N 99.8700 ( .13) UNCH - 2026 41478 - 104 99.9400  98.2750
JUN12 - -— -— 99._8700N 99.8700 ( .13) UNCH - 2091 29247 - 168 99.9450  98.8300A
JuLi2 - -— -— 99._8700N 99.8650 ( .13) - 0.0050 - 2822 37683 + 1791 99.9500  98.8100
AUGL2 - -— -— 99._8600N 99.8600 ( .14) UNCH - 986 35023 - 92 99.9500  98.6650A
SEP12 - -— -— 99._8550N 99.8550 ( .14) UNCH - 1762 22194 + 840 99.9450  98.5600A
ocT12 - -— -— 99._8500N 99.8500 ( .15) UNCH - 1541 43599 - 235 99.9450  98.4450A
NOV12 - -— -— 99._8450N 99.8450 ( .15) UNCH - 199 18869 - 13 99.9450  98.2950A
DEC12 - -— -— 99_8450N 99.8450 ( .15) UNCH - 389 20588 + 188 99.9450  98.1950A
JAN13 - -— -— 99._8350N 99.8350 ( .16) UNCH - 235 18271 - 102 99.9400  98.1100A
FEB13 - -— -— 99._8250N 99.8250 ( A7 UNCH - 312 7216 + 26 99.9400  98.0950
MAR13 - -— -— 99._8200N 99.8200 ( .18) UNCH - 468 10796 + 94 99.9350  98.0050A
APR13 - -— -— 99._8150N 99.8150 ( .18) UNCH - 527 13630 - 35 99.9300  97.9200A
MAY13 - -— -— 99._8000N 99.7950 ( .20) - 0.0050 - 819 18343 - 18 99.9200  97.8250A
JUN13 - -— -— 99._7950N 99.7900 ( .21y - 0.0050 - 157 11091 + 22 99.9050  97.7650A
JuLiz - -— -— 99._7850N 99.7800 ( .22) - 0.0050 - 44 8227 + 21 99.8850  97.6800A
AUG13 - -— -— 99._7700N 99.7600 ( .24y - 0.0100 - 83 5170 - 30 99.8600  97.5800A
SEP13 - -— -— 99._7600N 99.7500 ( .25) - 0.0100 - 63 3112 UNCH 99.8500  97.4900A
0CT13 - -— -— 99._7450N 99.7350 ( .26) - 0.0100 - 169 3726 + 144 99.8500  97.4050A
NOV13 - -— -— 99._7300N 99.7200 ( .28) - 0.0100 - 237 2528 + 38 99.8400  97.3200A
DEC13 - -— -— 99._7100N 99.7050 ( .29) - 0.0050 - 209 4471 + 165 99.8350  97.2650A
JAN14 - -— -— 99._6950N 99.6900 ( .31) - 0.0050 - 91 3541 + 67 99.8400  97.1900A
FEB14 - -— -— 99_6650N 99.6600 ( .34) - 0.0050 - 31 1294 - 18 99.8000  97.1000A
MAR14 - -— -— 99._6400N 99.6350 ( .36) - 0.0050 - — 1348 UNCH 99.7700B  97.0200A
APR14 - -— -— 99._6150N 99.6100 ( .39) - 0.0050 - — 375 UNCH 99.7500  97.4700A
MAY14 - -— -— 99._5800N 99.5750 ( .42y - 0.0050 - 1 435 UNCH 99.7100B 97.7550A
JUN14 - -— -— 99_5600N 99.5550 ( .44y - 0.0050 - — 829 UNCH 99.7100B 97.6750A
JuLi4 - -— -— 99_5200N 99.5150 ( .48) - 0.0050 - 315 UNCH 99.6700B 98.5750A
AUG14 - -— -— 99.4700N 99.4650 ( .53) - 0.0050 - 240 UNCH 99.6200B 98.8200A
SEP14 - -— -— 99._4350N 99.4250 ( .57) - 0.0100 - 115 UNCH 99.5950B  98.7450A
oCT14 - -— -— 99._3950N 99.3850 ( .61) - 0.0100 - 270 UNCH 99.5550B  99.0600A
DEC14 - -— -— 99._2950N 99.2750 ( .72 - 0.0200 - 37 UNCH 99.4600B 99.1300A
JAN15  ———- -— -— 99.2350N 99.2150 ( .78) - 0.0200 ---- — 1 UNCH 99.4100B 99.1700A
TOTAL 30D FED FD FUT 0 27315 521550 + 3499
10 YEAR INTEREST RATE SWAP FUTURES
SETT. PRICE PT.CHGE RTH GLOBEX® OPEN --—-CONTRACT----
OPEN RANGE HIGH Low CLOSING RANGE VOLUME ~ VOLUME INTEREST HIGH Low
CROT 10YR SWAP
MAR12 ~ ——-- — -— 1177085N 1177010 - 07075 -— 57 10116 - 16 1187215 1147075
TOTAL CBOT 10YR SWAP 0 57 10116 - 16
5 YEAR INTEREST RATE SWAP FUTURES
SETT. PRICE PT.CHGE RTH GLOBEX® OPEN ~-—-CONTRACT--—-
OPEN RANGE HIGH Low CLOSING RANGE VOLUME ~ VOLUME INTEREST HIGH Low
CROT RYR SWAP
MAR12  ——-- -— — 1137305N 1137245 - 07060 — 300 12639 - 51 1147200 111%270A
TOTAL CBOT 5YR SWAP 0 300 12639 - 51
7 YEAR INTEREST RATE SWAP FUTURES
SETT. PRICE PT.CHGE RTH GLOBEX® OPEN --—-CONTRACT--—-
OPEN RANGE HIGH Low CLOSING RANGE VOLUME ~ VOLUME INTEREST HIGH Low
CBOT 7YR SWAP
MAR12  ——-- — -— 1157250N 1157215 - 07035 -— 6 194 + 6 116"250B 113"280A
TOTAL CBOT 7YR SWAP 0 6 194 + 6
30 YEAR INTEREST RATE SWAP FUTURES
SETT. PRICE PT.CHGE RTH GLOBEX® OPEN --—-CONTRACT--—-
OPEN RANGE HIGH Low CLOSING RANGE VOLUME ~ VOLUME INTEREST HIGH Low
CBOT 30YR SWAP
MAR12 ~ -—-- ——— ——— 123"300N 1237185 - 07115 — 2 633 + 1 130"020B 1217125
TOTAL CBOT 30YR SWAP 0 2 633 + 1
30 DAY FEDERAL FUNDS CALLS
VOLUME
SETT.PRICE EXER  TRADES OPEN --CONTRACT--
STRIKE OPEN RANGE HIGH LoW CLOSING RANGE & PT.CHGE. DELTA CISES  CLEARED INTEREST HIGH Low
30D FED FD CALL
FEB12 30D FED FD CALL
9968 - - 1975N 1950 - 25 954 — 3400 UNCH — -—-—- —
9975 - - 1350N 1325 - 25 939 — 1100 UNCH — -—-—- 450A
9981 - - 725N 700 - 25 906 — 9926 UNCH — -—-—- —
9987 - - 125N 100 - 25 611 — 14725 UNCH  450B 25
9993 - - 25N 25 UNCH 103 — 11550 UNCH  150B 25
10000  —--—- -—- -— 25N 25 UNCH 064 — 2776 UNCH  75B 25
TOTAL 0 43477
MAR12 30D FED FD CALL
9975  ———- — -— 1225N 1225 UNCH 1932 —mem e 500 UNCH 1500 1400

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.

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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600N 600 UNCH
150N 150 UNCH
25N 25 UNCH
25N 25 UNCH
650N 650 UNCH
150N 150 UNCH
25N 25 UNCH
25N 25 UNCH
175N 175 UNCH
25N 25 UNCH
25N 25 UNCH
8725N 8725 UNCH
675N 675 UNCH
200N 200 UNCH
25N 25 UNCH
25N 25 UNCH
225N 200 - 25
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
8575N 8575 UNCH
625N 625 UNCH
225N 225 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
3500N 3500 UNCH
1750N 1750 UNCH
625N 625 UNCH
225N 225 UNCH
25N 25 UNCH
25N 25 UNCH
50N 50 UNCH
50N 50 UNCH
50N 50 UNCH

30 DAY FEDERAL FUNDS PUTS

SETT.PRICE
CLOSING RANGE & PT.CHGE.

25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
50N 50 UNCH
575N 600 + 25
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
200N 200 UNCH
700N 700 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
75N 75 UNCH
200N 200 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
25N 25 UNCH
100N 75 - 25
225N 225 UNCH
700N 700 UNCH
25N 25 UNCH
50N 50 UNCH
100N 100 UNCH
250N 250 UNCH
700N 700 UNCH
25N 25 UNCH
100N 125 + 25
275N 300 + 25
25N 25 UNCH
25N 25 UNCH
200N 200 UNCH
425N 425 UNCH
850N 850 UNCH
1475N 1475 UNCH
25N 25 UNCH
50N 50 UNCH
225N 225 UNCH
525N 525 UNCH

.892
.453
.097
.064

-803
.454
.098
.064

-459
-099
.065

.983
774
.464
.099
.065

.435
-095
.063

.091
.062

.983
.675
-399
.088
.061

.059

.082
.058

.945
.816
.615
.367
.082
.058

-117
.108

.096

DELTA

.011

.015

902

.031
.051
.068
-196
.545

.016
.021
.031
.068
.197
.540
-900

.031
.106
.225
.535
-900

.043
.564
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1953 UNCH 525 400
9733 UNCH 425 75
14904 UNCH 300 50
500 UNCH — -——- .
27590
250 UNCH — -—-—- o
3000 UNCH — --—-—- -
5800 UNCH 300 200
300 UNCH — --—-—- .
9350
2846 + 371 -———-
4900 + 242 -——-
300 UNCH — -—-- -
8046 + 613
3 UNCH — ———-
1 UNCH — ———-
7136 UNCH — ---- -
7002 UNCH 300 275
300 UNCH ———- p—
14442
450 UNCH  ---- o
1750 UNCH 75 50
300 UNCH 25 25
2500
1200 UNCH 75 75
300 UNCH — ———- B
1500
3 UNCH — -—--
628 UNCH — --—--
1933 UNCH — --—-- .
2500 UNCH 75 75
1300 UNCH — -—-- .
6364
300 UNCH — -—-—- o
300
250 UNCH 50 50
300 UNCH — -—-- -
550
205 UNCH  ---- I
105 UNCH 1925 1925
170 UNCH — --—-- o
1278 UNCH — ---- -
1710 UNCH 75 50
100 UNCH — -—-- o
3568
2550 UNCH 75 50
2550
1850 UNCH 75 75
1850
1000 UNCH 75 50A
1000
OPEN ~-CONTRACT--
INTEREST HIGH Low
3500 UNCH — ———- I
4500 UNCH — ———- 400A
375 UNCH 25 25
5050 UNCH 625 25
25325 UNCH — ——-- o
53150 UNCH 2425 25A
13750 UNCH — ---- -
38825 UNCH  225B 25
5195 UNCH — -—-- o
2740 UNCH 1000 325
11600 UNCH  100B 75
5012 UNCH 100 25
1931 UNCH — -—-- 400A
170953
1210 UNCH  400B 25
2420 UNCH  1100B 25
525 UNCH  ———- o
2250 UNCH  1750B 875A
1700 UNCH — ---- -
600 UNCH 325 300
16050 UNCH  400B 500A
14098 UNCH 600 25
7758 UNCH 25 25
3982 UNCH 150 25
400 UNCH = ———- 400A
50993
251 UNCH  1175B 50
1570 UNCH 725 725
1845 UNCH 900 900
12180 UNCH 75 25
5000 UNCH 75 75
20846
740 UNCH  300B 25
150 UNCH — —-——- .
951 UNCH 25 25
363 UNCH — --—-- .
12968 UNCH 75 25A
7777 UNCH 4508 100
1500 UNCH 20008 ——
24449
717 UNCH 3400 25
2300 UNCH  900B 75
1050 UNCH  --—-- 50A
10200 UNCH 400 75A
2250 UNCH — -——- I
16517
1 UNCH 25 25
1600 UNCH 225 75
450 UNCH — -——- B
2051
2000 UNCH 25 25
2000 UNCH — ---- o
1150 UNCH 200 150
2100 UNCH  -—-- j—
800 UNCH  ———- -
547 UNCH 900 750
8597
35 UNCH 25 25
242 UNCH 100 100
3600 UNCH  200B 125
2660 UNCH 300 300
6537

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

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.

IS FURNISHED WITHOUT RESPONSIBILITY FOR ACCURACY OR CONTENT.
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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. All rights reserved.



