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THE CME GROUP DAILY BULLETIN ONLY DISPLAYS THOSE PRODUCTS/CONTRACT MONTHS THAT HAVE VOLUME AND/OR OPEN INTEREST. VOLUME INCLUDES GLOBEX

(ELECTRONIC), OPEN OUTCRY (TRADING FLOOR) AND PRIVATELY NEGOTIATED TRANSACTIONS (PNT) THAT INCLUDE CME CLEARPORT ACTIVITY. VOLUME OR OPEN
PRIOR DAY CLEARED

INTEREST CHANGES (BOTH BEFORE AND AFTER THE LAST DAY OF TRADING) MAY BE AFFECTED BY:

PRIVATELY NEGOTIATED TRANSACTIONS,

TRADES, POSITION ADJUSTMENTS, DELIVERIES, CASH SETTLEMENTS, OPTION EXERCISES OR ASSIGNMENTS.

PRICE INDICATOR KEY
R= RECORD VOLUME OR OPEN

INTEREST, B= BID,

A=ASK,

THE NOMINAL PRICE IS THE PREVIOUS DAY’S SETTLEMENT PRICE.

FUTURES PRODUCTS

P= POST SETTLEMENT SESSION,N= NOMINAL CLOSE,
NOT TRADE DURING THE RTH SESSION AND NO BETTER BID OR BETTER OFFER OCCURRED DURING THE RTH CLOSING RANGE TIME PERIOD.

WHICH

DESIGNATES THAT THE CONTRACT DID
IN ALL INSTANCES,

8PE2 8PE2 OPEN OPEN
GLOBEX OUTCRY GLOBEX UTCRY OUTCRY SETT. PRICE OUTCRY GLOBEX® PNT OPEN
OPEN  OPEN RANGE  HIGH/LOW HIGH/LOW CLOSE RANGE & PT. CHGE VOLUME VOLUME VOLUME INTEREST
GC FUT COMEX GOLD FUTURES
JUL10 1159.80 ---- 1159.80 /1159.80 ---- 1158.00N 1160.40 + 2.40 - 1 ---- 1 - 55
AUGL0 1161.10 1157.60 1165.00 /1155.60 1160.10 /1157.60 1160.10 1160.40 + 2.40 8850 187660 10318 35049 - 61257
SEP10 1163.10 ---- 1165.30 /1156.40 ---- 1159.00N 1160.40 + 1.40 - 1730 ---- 990 + 88
0CT10 1163.00 ---- 1166.80 /1157.50 ---- 1159. 90N 1161.00 + 1.10 570 33815 95 42663 + 7511
DEC10 1164.90 1161.60 1168.80 /1159.30 1167.00 /1160.00 1164.00 1162.40 + 0.60 9440 154375 13952 317956 + 32861
FEB1l 1168.20 ---- 1169.90 /1162.50 ---- 1163.30N 1163.90 + 0.60 119 1351 ---- 19071 - 731
APR11 1169.60 ---- 1169.60 /1163.20 ---- 1164.80N 1165.30 + 0.50 7 91 27 17426 - 18
JUN11 1170.00 ---- 1170.00 /1166.70 ---- 1166.20N 1166.60 + 0.40 92 197 ---- 16288 + 34
AUG11 1168.40 ---- 1168.40 /1168.40 ---- 1167.80N 1168.20 + 0.40 - 16 ---- 8084 + 5
0CT11 1169.40 ---- 1169.40 /1169.40 ---- 1169.60N 1170.00 + 0.40 ———- 20 ---—- 6895 + 16
DEC11 1176.20 ---- 1177.00 /1171.00 ---- 1171.80N 1172.10 + 0.30 - 233 23 13481 - 84
FEB12 ---- —— — — 1174.40N 1174.60 + 0.20 N 91 ---—- 6477 - 91
APR12 ---- — — —— 1177.10N 1177.30 + 0.20 50 55 --—— 6211 - 8
JUN12 1178.80 ---- 1178.80 /1178.80 ---- 1180.10N 1180.10 + UNCH 150 2 - 8072 35
DEC12 1194.10 ---- 1194.10 /1191.10 ---- 1192.10N 1191.70 - 0.40 465 31 -——- 13673 - 350
JUN13 1203.60 ---- 1203.60 /1203.60 ---- 1206. 80N 1206.20 - 0.60 260 30 ---- 8744 - 50
DEC13 ---- — — —— 1224.50N 1223.80 - 0.70 ——— -——= -———— 5013 UNCH
JUN14 ---- —— — — 1245, 40N 1244.60 0.80 200 ————  ———— 4653 + 200
DEC14 ---- — — — 1269.30N 1268.30 - 1.00 ———- ——m = 7424 UNCH
JUN15 ---- —— — — 1296.00N 1295.00 - 1.00 R — - 1 UNCH
TOTAL GC FUT 20203 379698 24415 538172 - 21894
HG FUT COMEX COPPER FUTURES
JUL10 3.1965  3.2480 3.2555 /3.1900  3.2480 /3.2480 3.2480 3.2400 + 0.0350 131 130 ---- 220 - 88
AUGI0 3.1930  3.2280 3.2570 /3.1865 3.2280 /3.2280 3.2280 3.2415 + 0.0370 103 419 ---- 2365 + 27
SEP10 3.1980  3.2445 @3.2430 3.2645 /3.1860  3.2650 /3.2420 3.2500 3.2455 + 0.0390 976 30235 99 74741 + 405
0CT10 3.2235  3.2540 3.2660 /3.2000A 3.2540 /3.2540 3.2540 3.2545 + 0.0390 6 655 ---- 2442 - 38
NOV1O 3.2475  ---- 3.2735 /3.2475 ---- 3.2235N 3.2620 + 0.0385 - 1090 ---- 6743 + 511
DEC10 3.2170  3.2680 3.2850 /3.2080 3.2710 /3.2630 3.2630 @3.2680 3.2665 P+ 0.0395 95 3386 ---- 30415 + 1731
JANI1 3.2730  ---- 3.2760 /3.2725 ---- 3.2320N 3.2715 + 0.0395 - 23 - 347 + 22
FEB1Ll ---- — —— —— 3.2340N 3.2740 + 0.0400 ——— —— - 297 - 6
MAR1L 3.2780  ---- 3.2820 /3.2725 ---- 3.2360N 3.2760 + 0.0400 10 533 ---- 11137 350
APR1L ---- — — —— 3.2375N 3.2775 + 0.0400 ——— —— - 94 UNCH
MAY1l 3.2775  ---- 3.2780 /3.2690 ---- 3.2385N 3.2790 + 0.0405 - 33 ---- 1350 + 17
JUNIL ---- — — — 3.2390N 3.2800 + 0.0410 ———- 3 ---- 9% + 2
JuLll ---- - - ——- 3.2395N 3.2805 + 0.0410 10 2 --—- 2768 - 9
AUGLL ---- — — — 3.2380N 3.2795 + 0.0415 ———- - 62 UNCH
SEP11l ---- —— — — 3.2365N 3.2780 + 0.0415 10 ———m ———— 2146 + 6
0CcT1l ---- — — — 3.2315N 3.2730 + 0.0415 ———- - 108 UNCH
NOV1l ---- — — —— 3.2270N 3.2685 + 0.0415 ——— —— - 71 UNCH
DEC11 ---- —— —— — 3.2225N 3.2640 + 0.0415 N —ee ———— 1747 - 14
JAN12 ---- — — —— 3.2135N 3.2550 + 0.0415 ——— —— - 2 UNCH
MAR12 ---- ——- 3.21008 ——- 3.1955N 3.2370 + 0.0415 - 3 - 987 UNCH
APR12 ---- — — —— 3.1895N 3.2310 + 0.0415 ——— —— - 20 UNCH
MAY12 ---- ——- ——- ——- 3.1835N 3.2250 + 0.0415 - — - 67 UNCH
TOTAL HG FUT 1341 36512 99 138225 + 2216
SI FUT COMEX SILVER FUTURES
JuL10 17.660  ---- 17.670 /17.430 ---- 17.621N 17.423 - 0.198 ——— 51 -——- 40 - 71
AUGI0 17.675  ---- 17.675 /17.400 ---- 17.622N 17.423 - 0.199 52 81 ---- 129 - 74
SEP10 17.640  17.380 17.740 /17.325 17.520 /17.380 17.520 17.441 -  0.185 98 33811 996 59422 - 391
DEC10 17.740  17.560 17.775 /17.400 17.560 /17.560 17.560 17.494 -  0.188 279 8080 1 29241 + 1034
JAN1L 17.400  ---- 17.580 /17.400 ---- 17.695N 17.507 -  0.188 ———- 6 ---- 204 UNCH
MAR1L 17.715  ---- 17.715 /17.455 ---- 17.723N 17.534 - 0.189 267 879 ---- 9911 + 288
MAY1l 17.735  ---- 17.735 /17.570  ---- 17.747N 17.558 -  0.189 ———- 17 ---—- 7750 - 7
JuLll 17.735  ---- 17.735 /17.570  ---- 17.767N 17.578 -  0.189 ——— 10 ---—- 3926 - 1
SEP11 17.790  ---- 17.795 /17.780 ---- 17.787N 17.598 - 0.189 - 10 ---- 487 - 8
DEC11 17.750  ---- 17.750 /17.685 ---- 17.816N 17.627 -  0.189 ——— 14 ---—- 3658 - 1
MARL2 ---- ——- — ——- 17.855N 17.666 -  0.189 - — - 15 UNCH
MAY12 ---- — — —— 17.878N 17.689 -  0.189 ——— —— - 19 UNCH
JUL12 17.715 ---- 17.715 /17.715  ---- 17.898N 17.709 -  0.189 - 1 ---- 877 UNCH
DEC12 17.800  ---- 17.850 /17.800 ---- 17.949N 17.760 -  0.189 ———- 2 --——- 1016 + 2
JuLl3 ---- —— —— — 18.048N 17.859 -  0.189 R —— - 151 UNCH
DEC13 ---- — — — 18.110N 17.921 - 0.189 ———- 2 --——- 1013 + 2
JuLl4 ---- —— — — 18.197N 18.008 -  0.189 R —— - 20 UNCH
DEC14 ---- — — — 18.250N 18.061 -  0.189 ———- - 264 UNCH
TOTAL SI FUT 696 42964 997 118143 + 773
00 FUT COMEX MINY GOLD FUTURES
AUGI0 1161.50 ---- 1164.758/1156.00 ---- - 1160.40 + 2.40 - 112 - 144 + 35
0CT10 1163.25 ---- 1165.00 /1157.75 ---- -— 1161.00 + 1.10 ———- 35 -——- 135 - 1
DEC10 1166.75 ---- 1168.50 /1160.00 ---- — 1162.40 + 0.60 ——— 76 --——- 3537 + 21
FEB1l ---- — — —- —- 1163.90 + 0.60 - e 1 UNCH
TOTAL QO FUT 0 223 3817 + 55
0oC FUT COMEX E-MINI COPPER FUTURES
SEP10 3.1880  ---- 3.2620 /3.1880 ---- — 3.2455 + 0.0390 ——— 26 ---- 86 + 7
DEC10 3.2660 ---- 3.27208/3.2660 ---- —- 3.2665 + 0.0395 - 1 - 3 UNCH
TOTAL QC FUT 0 27 89 + 7
0I FUT COMEX MINY SILVER FUTURES
SEP10 17.5500 ---- 17.72508/17.3500 ---- — 17.4410 - 0.1850 ——— 28 —--- 73 - 2
DEC10 17.5375 ---- 17.5375 /17.5375 ---- ——- 17.4940 - 0.1880 - 1 ---- 16 + 1
TOTAL QI FUT 0 29 89 - 1
XGN FUT COMEX E-MINI GOLD FUTURES
AUGLO0 1161.90 ---- 1164.80B/1156.70A---- — 1160.40 + 2.40 ——— 35 -——- 110 + 3
0CT10 1166.10 ---- 1167.00 /1162.00 ---- ——- 1161.00 + 1.10 - 23 - 34 4+ 1
DEC10 ---- — 1163.708 —— — 1162.40 + 0.60 ——— —— - 9 UNCH
FEB1l ---- —— — — — 1163.90 + 0.60 R — - 5 UNCH
TOTAL XGN FUT 0 58 158 + 4
XSN FUT COMEX E-MINI SILVER FUTURES
SEP10 17.435  ---- 17.560 /17.390A ---- -— 17.441 -  0.185 ———- 16 ---- 35 + 10
DEC10 ---- —— — — — 17.494 -  0.188 R — - 6 UNCH
JAN1L 17.690  ---- 17.690 /17.425 ---- -— 17.507 -  0.188 ———- 2 ---- 1 UNCH
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.
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OPEN
OUTCRY
HIGH/LOW

COMEX E-MINI SILVER FUTURES

OPEN

GLOBEX OUTCRY

OPEN
PL FUT

juLlo
AUG10
SEP10
0CT10
JAN11
APR11

TOTAL
UX FUT

SEP10
0CT10
NOV10
DEC10
FEB11l
MAR11
JUN11
juLll
SEP11
0CT1l
NOV11l
DEC11
DEC12
JAN13
JUN13
DEC13
JAN14

TOTAL
PA FUT

JuL10
AUG10
SEP10
DEC10
MAR11
JUN11

TOTAL
HRC FUT

JuL10
AUG10
SEP10
0CT10
NOV10
DEC10
JAN11
FEB11l
MAR11
APR11
MAY11l
JUN11
juLll
AUG11
SEP11
0oCTll
NOV1l
DEC11

TOTAL

1544.20

1533.90
1545.80

PL FUT

47.50

UX FUT

467.65
469.20

PA FUT

590.00
595.00
595.00

630.00

HRC FUT

EXPIRATION:

PL FUT
UX FUT

PA FUT
HRC FUT
GC FUT
HG FUT
SI FUT
Q0 FUT
QC FUT
QI FUT
XGN FUT
XSN FUT

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, DEMAI\_ID, OR CAUSE FOR ACTION.
© Copyright CME Group Inc. A CME/Chicago Board of Trade/NYMEX Company. All rights reserved.

OPEN RANGE

GLOBEX
HIGH/LOW

NYMEX PLATINUM FUTURES

OPEN
OUTCRY
HIGH/LOW

1546.90 /1523.50 ----

1547.50 /1532.60 ----
1546.80 /1541.00 ----

NYMEX URANIUM

47.50 /47.50

46.50B

NYMEX PALLADIUM FUTURES

472.10 /467.15
471.80 /469.20

NYMEX HOT ROLLED STEEL FUTURES

JuL10
07/28

07/28
07/27
07/28
07/28
07/28

590.00 /590.00
595.00 /595.00
595.00 /595.00
630.00 /630.00
620.00B

620.00B
620.00B
620.00B
620.00B
AUG10 SEP10
08/27 09/28

09/27
08/27 09/28
08/24 09/28
08/27 09/28
08/27 09/28
08/27 09/28
07/28

08/27

08/27
07/28

08/27

OPEN

OUTCRY
CLOSE RANGE

SETT. PRICE

& PT. CHGE

18.008 -
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OPEN

OUTCRY
CLOSE RANGE

1534
1534
1535

.50N
.50N
.50N

1536.70N
1540.80N
1540.80N

466.
466.
466.
467.
468.
468.

METALS CONTRACTS

0CT10

10/27
10/25

10/26
10/27
10/27

09/28

09/28

NOV10
11/29

11/23

11/26

DEC10

12/27
12/29
12/28
12/29
12/29
12/29
11/26
11/26
11/26
11/26
11/26

10N
10N
55N
95N
70N
70N

LAST TRADE DATES

JAN11
01/27

01/25

01/27
01/27

12/29

SETT. PRICE
& PT. CHGE
1539.50 + 5.00
1539.50 + 5.00
1540.50 + 5.00
1541.70 + 5.00
1545.70 + 4.90
1545.70 + 4.90
46.00 + UNCH
46.00 + UNCH
46.00 + UNCH
45.15 - 0.85
46.00 + UNCH
46.25 + UNCH
46.50 + UNCH
46.50 + UNCH
46.50 + UNCH
46.50 + UNCH
46.50 + UNCH
46.50 + UNCH
48.25 + UNCH
49.00 + UNCH
50.00 + UNCH
51.50 + UNCH
52.50 + UNCH
468.30 + 2.20
468.30 + 2.20
468.75 + 2.20
470.20 + 2.25
470.95 + 2.25
470.95 + 2.25
594.00 - 6.00
575.00 + UNCH
590.00 + 5.00
595.00 + 5.00
600.00 + 10.00
605.00 + 10.00
625.00 + 25.00
625.00 + 20.00
625.00 + 20.00
635.00 + 25.00
635.00 + 25.00
635.00 + 25.00
640.00 + 20.00
640.00 + 20.00
640.00 + 20.00
645.00 + 20.00
645.00 + 20.00
645.00 + 20.00
FEB11l MAR11 APR11
04/27
02/28 03/28
03/29
02/22 03/29 04/26
02/24 04/27
02/24 03/29 04/27
03/29
01/27
01/27
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OPEN
OUTCRY  GLOBEX® PNT OPEN
VOLUME VOLUME VOLUME INTEREST
-——= -—=- —-——- 4 UNCH
0 18 46 + 10
OPEN
Sglﬁﬁg GLOBEX® PNT OPEN
VOLUME VOLUME INTEREST
-—-- —— - 42 - 1
——- 8 ---- 12 - 6
-——= -——=- —-——- 0 UNCH
-———- 1401 208 27758 - 95
-—- 37 ---- 1066 + 15
-—-- —-———- -—== 6 UNCH
1446 208 28884 - 87
-—- ———— - 404 UNCH
-—-- -———- -—== 302 UNCH
-—=- ———— -—== 311 UNCH
-—-- 1 200 2834 UNCH
-—=- ———— -—== 200 UNCH
-—-- -———- -—=- 31 UNCH
-—=- ———— -—== 420 UNCH
-—-- —— - 100 UNCH
-—-- -———- -—== 400 UNCH
-—- ———— - 1000 UNCH
-—-- -———- -—== 740 UNCH
-—- ———— - 800 UNCH
-———- ———— - 1600 UNCH
-—- ———— - 400 UNCH
-—-- —— - 400 UNCH
-—=- ———— -—== 400 UNCH
-—-- —— - 1600 UNCH
1 200 11942
- ———— == 1 UNCH
- -——- - 1 UNCH
-— 728 288 19005 - 217
-—-- 34 -——- 953 + 21
- - - 39 UNCH
---= ——-- oo 6 UNCH
762 288 20005 - 196
-———- ———— - 1192 UNCH
-—- ———— - 1200 UNCH
- 5 ---- 1195 UNCH
-—- 5 -—-- 1201 UNCH
——- 5 - 1181 UNCH
- ———— == 1171 UNCH
— 1 60 312 UNCH
— — 60 317 UNCH
— — 60 322 UNCH
— — 60 177 UNCH
— — 60 172 UNCH
-—-- -—-- 60 177 UNCH
S I 60 160 UNCH
- - 60 160 UNCH
S I 60 185 + 60
— — 60 170 + 60
S I 60 160 + 60
— — 60 160 + 60
16 720 9612 + 240
MAY1l JUN11 JuLll  AUGll
06/27 07/25
06/28
05/24 06/28 07/26 08/30
06/28
05/26 06/28 07/27
05/26 07/27
IT IS
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EX-PIT & OTHER BREAKDOWN

DELIVERY------- EFP EFS SUBS EFM EFR EFB AON BLOCKS TAS
CASH OR PHY MONTH-  DAILY DAILY DAILY DAILY DAILY DAILY DAILY DAILY DAILY
SETTLED TO-DATE TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS TOTAL TOTAL
COMEX GOLD FUTURES
JuLlo 56 400 -—- - -—- -—- - - - - -
AUGL0 --- - 6948 3120 -—- - - - - 250 40
oCcT10 --- -—- 5 90 -—- -—- - -— -— -— -—
DEC10 --- - 11747 2205 -—- - - - - - -
APR11 --- - -—- 27 -—- - - - - - -
DEC11 --- - -—- 23 -—- - - - - - -
Total 56 400 18700 5465 250 40
COMEX SILVER FUTURES
JuLlo 68 2093 -—- -—- -—- -—- - -—- -—- -—- -—-
SEP10 --- -—- 836 160 -—- -—- - -—- -—- -—- 33
DEC10 --- - 1 -—- -—- - - - - - -
Total 68 2093 837 160 33
NYMEX HOT ROLLED STEEL FUTURES
JAN11 --- -—- -—- 60 -—- -—- -—- - - - -—-
FEB11 --- -—- -—- 60 -—- -—- -—- - - - -—-
MAR11 --- -—- -—- 60 -—- -—- -—- - - - -—-
APR11 --- -—- -—- 60 -—- -—- -—- - - - -—-
MAY1l --- -—- -—- 60 -—- -—- -—- - - - -—-
JUN11 --- -—- -—- 60 -—- -—- -—- -—- -—- -—- -—-
juLll  --- -—- -—- 60 -—- -—- -—- -—- -—- -—- -—-
AUG11 --- -—- -—- 60 -—- -—- -—- -—- -—- -—- -—-
SEP11 --- -—- -—- 60 -—- -—- -—- -—- -—- -—- -—-
oCcTll --- -—- -—- 60 -—- -—- -—- -—- -—- -—- -—-
NOV1l --- -—- -—- 60 -—- -—- -—- -—- -—- -—- -—-
DEC11 --- - -—- 60 -—- - - - - - -
Total 720
NYMEX PALLADIUM FUTURES
juLlo --- 3 -—- -—- -—- -—- -—- - - - -—-
SEP10 --- -—- 204 84 -—- -—- -—- - - - -—-
Total 3 204 84
NYMEX PLATINUM FUTURES
JuLlo 1 276 -—- -—- -—- - - - - - -
oCcTl0 --- - 208 -—- -—- - - - - - -
Total 1 276 208
NYMEX URANIUM
DEC10 --- -—- -—- 200 -—- -—- - - - -—- -
Total 200
COMEX COPPER FUTURES
JuLlo 67 4183 -—- - -—- - - - - - 104
AUGL0 --- -—- -—- -—- -—- - -— -— -— - 43
SEP10 --- - 99 - -—- - - - - - 782
Total 67 4183 99 929
COMEX E-MINI COPPER FUTURES
COMEX MINY SILVER FUTURES
COMEX MINY GOLD FUTURES
COMEX E-MINI GOLD FUTURES
COMEX E-MINI SILVER FUTURES

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, DEMAI\_ID, OR CAUSE FOR ACTION.
© Copyright CME Group Inc. A CME/Chicago Board of Trade/NYMEX Company. All rights reserved.
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