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FOR PRODUCTS THAT ARE TRADED IN BOTH Open Outcry(RTH) AND on CME Globex (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.

PRELIMINARY

EXPIRATION:

* NORTH AMERICA AND PACIFIC-RIM CONTRACTS EXPIRE ON THE SECOND BUSINESS DAY OF EACH MONTH. EUROPEAN CONTRACTS EXPIRE ON THE FIFTH BUSINESS DAY OF 
EACH MONTH.

EXPIRATION:

WEATHER FUTURES & OPTIONS CONTRACTS LAST TRADE DATES

DEC25 JAN26 FEB26 MAR26 APR26 MAY26 JUN26 JUL26 AUG26 SEP26 OCT26 NOV26 DEC26
WEATHERS* 12/18 02/03 03/03 04/02 05/04 06/02 07/02 08/04 09/02 10/02 11/03 12/02 12/17

WEATHER INDEX FUTURES

GLOBEX
OPEN

GLOBEX
HIGH

GLOBEX
LOW

SETT. PRICE 
& PT. CHGE

OPEN
INTEREST

--CONTRACT--
HIGH     LOW

VOLUME 
TRADES 
CLEARED

HDD ATLANTA F
DEC25 ---- ---- ----  + ---- 1000    UNCH UNCH 530.0B 485.0A527.0

 0TOTAL  HDD ATLANTA F  1000  

HDD BOSTON FUT
FEB26 ---- ---- ----  + ---- 750    UNCH UNCH ---- ----870.0
JAN26 ---- ---- ----  + ---- 750    UNCH UNCH ---- ----1025.0
DEC25 ---- ---- ----  - ---- 750    300 UNCH 965.0B 1030.0A1034.0

 0TOTAL  HDD BOSTON FUT  2250  

HDD CHICAGO F
MAR26 ---- ---- ----  + ---- 100    UNCH UNCH ---- ----753.0
FEB26 ---- ---- ----  + ---- 100    UNCH UNCH ---- ----1000.0
JAN26 ---- ---- ----  + ---- 100    UNCH UNCH ---- ----1224.0
DEC25 ---- ---- ----  + ---- 900    UNCH UNCH 1225.0B 1083.0A1170.0

 0TOTAL  HDD CHICAGO F  1200  

HDD CINCINNAT F
MAR26 ---- ---- ----  + ---- 815    UNCH UNCH ---- ----560.0
FEB26 ---- ---- ----  + ---- 815    UNCH UNCH ---- ----770.0
JAN26 ---- ---- ----  + ---- 815    UNCH UNCH ---- ----1035.0
DEC25 ---- ---- ----  - ---- 1265    2500 UNCH 990.0B 888.0A975.0

 0TOTAL  HDD CINCINNAT F  3710  

HDD DALLAS F
DEC25 ---- ---- ----  + ---- 5750    UNCH UNCH 456.0B 410.0A391.0

 0TOTAL  HDD DALLAS F  5750  

HDD HOUST FUT
DEC25 ---- ---- ----  + ---- 3000    300 UNCH 241.0B 289.0A240.0

 0TOTAL  HDD HOUST FUT  3000  

HDD PHILADEL F
FEB26 ---- ---- ----  + ---- 2000    UNCH UNCH ---- ----735.0
JAN26 ---- ---- ----  + ---- 2650    UNCH UNCH 870.0B 935.0A895.0
DEC25 ---- ---- ----  + ---- 1425    600 UNCH 865.0B 772.0A922.0

 0TOTAL  HDD PHILADEL F  6075  

HDD PORTLAND F
JAN26 ---- ---- ----  + ---- 250    UNCH UNCH ---- ----710.0

 0TOTAL  HDD PORTLAND F  250  

WEATHER STRIPS INDEX FUTURES

GLOBEX
OPEN

GLOBEX
HIGH

GLOBEX
LOW

SETT. PRICE 
& PT. CHGE

OPEN
INTEREST

--CONTRACT--
HIGH     LOW

VOLUME 
TRADES 
CLEARED

1D0 FUT
MAR26 ---- ---- ----  + ---- 500    200 UNCH 960.0B 975.0A983.0

 0TOTAL  1D0 FUT  500  
1D1 FUT
MAR26 ---- ---- ----  + ---- 500    UNCH UNCH ---- ----996.0

 0TOTAL  1D1 FUT  500  
1D2 FUT
MAR26 ---- ---- ----  + ---- 500    200 UNCH ---- ----1104.0

 0TOTAL  1D2 FUT  500  
1D4 FUT
MAR26 ---- ---- ----  + ---- 3500    300 UNCH 1120.0B 1125.0A1123.0

 0TOTAL  1D4 FUT  3500  
4D0 FUT
DEC25 ---- ---- ----  - ---- 500    200 UNCH 715.0B ----737.0

 0TOTAL  4D0 FUT  500  
4D2 FUT
DEC25 ---- ---- ----  - ---- 500    400 UNCH 815.0B ----860.0

 0TOTAL  4D2 FUT  500  
4D4 FUT
DEC25 ---- ---- ----  - ---- 500    400 UNCH 860.0B 920.0A895.0

 0TOTAL  4D4 FUT  500  

EUROPEAN WEATHER INDEX FUTURES

GLOBEX
OPEN

GLOBEX
HIGH

GLOBEX
LOW

SETT. PRICE 
& PT. CHGE

OPEN
INTEREST

--CONTRACT--
HIGH     LOW

VOLUME 
TRADES 
CLEARED

HDD AMSTER FUT
DEC25 ---- ---- ----  - ---- 100    40 UNCH 380.0B 380.0A377.0

 0TOTAL  HDD AMSTER FUT  100  
HDD ESSEN FUT
JAN26 ---- ---- ----  + ---- 200    30 UNCH ---- ----444.0

 0TOTAL  HDD ESSEN FUT  200  
HDD LONDON FUT
JAN26 ---- ---- ----  + ---- 1050    20 UNCH ---- ----393.0
FEB26 ---- ---- ----  + ---- 300    UNCH UNCH ---- ----303.0
MAR26 ---- ---- ----  + ---- 300    UNCH UNCH ---- ----287.0

 0TOTAL  HDD LONDON FUT  1650  
HDD PARIS FUT
JAN26 ---- ---- ----  + ---- 1500    30 UNCH 390.0B 410.0A405.0
FEB26 ---- ---- ----  + 250 250  + NEW 250 ---- ----316.0

 250TOTAL  HDD PARIS FUT  1750  RR

ADDITIONAL WEATHER FUTURES

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

OPEN
INTEREST

--CONTRACT--
HIGH     LOW

VOLUME 
TRADES 
CLEARED

1D0 FUT
MAR26 ---- ---- ---- ----  + ---- 500    2.00 UNCH 960.00B 975.00A983.00

 0TOTAL  1D0 FUT  500  

1D1 FUT
MAR26 ---- ---- ---- ----   ---- 500    UNCH UNCH ---- ----996.00

 0TOTAL  1D1 FUT  500  

1D2 FUT
MAR26 ---- ---- ---- ----  + ---- 500    2.00 UNCH ---- ----1104.00

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. All rights reserved.
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PRELIMINARY

 0TOTAL  1D2 FUT  500  

1D4 FUT
MAR26 ---- ---- ---- ----  + ---- 3500    3.00 UNCH 1120.00B 1125.00A1123.00

 0TOTAL  1D4 FUT  3500  

4D0 FUT
DEC25 ---- ---- ---- ----  - ---- 500    2.00 UNCH 715.00B ----737.00

 0TOTAL  4D0 FUT  500  

4D2 FUT
DEC25 ---- ---- ---- ----  - ---- 500    4.00 UNCH 815.00B ----860.00

 0TOTAL  4D2 FUT  500  

4D4 FUT
DEC25 ---- ---- ---- ----  - ---- 500    4.00 UNCH 860.00B 920.00A895.00

 0TOTAL  4D4 FUT  500  

EX-PIT & OTHER BREAKDOWN 

-----DELIVERY------
  CASH OR PHYSICAL
 DAILY  MTH-TO-DATE

 BLOCKS
    DAILY
    TOTALS

EFP
 DAILY

   TOTALS

TAS
 DAILY

   TOTALS

EFS
 DAILY

   TOTALS

EFR
 DAILY

   TOTALS

TRANSFERS
 DAILY

   TOTALS

 BLOCKS
M-T-D

    TOTALS

EFP
 M-T-D

   TOTALS

1D0 LONDON HDD Q1 SEASONAL FUT

0TOTALS: 250

1D2 AMSTERDAM HDD Q1 SEASONAL FUT

0TOTALS: 500

1D4 ESSEN HDD Q1 SEASONAL FUT

0TOTALS: 3000

D0 HDD EURO WEATHER FUTURES

0TOTALS: 1350

D1 HDD EURO WEATHER FUTURES

--- --- --- --- --- 250 ---FEB26 ---250---

250 0TOTALS: 1500

H1 HDD U.S. WEATHER FUTURES

0TOTALS: 500

H2 HDD U.S. WEATHER FUTURES

0TOTALS: 1725

H5 HDD U.S. WEATHER FUTURES

0TOTALS: 1125

H6 HDD U.S. WEATHER FUTURES

0TOTALS: 3900

H7 HDD U.S. WEATHER FUTURES

0TOTALS: 250

DEC25 DEC25 DEC25 DEC25 DEC25 DEC25 DEC25 DEC25 DEC25 DEC25 DEC25 DEC25 DEC25

00F 87.5-107.5
00Q 260.0-280.0
00U 212.5-232.5
00Y 170.0-190.0
01G 140.0-160.0
01L 82.5-102.5
01V 270.0-290.0
02M 99.4-125.0
02V 88.5-108.5
12 110.0-120.0
12X 425.0-514.4
12Z 330.0-350.0
14X 350.0-400.0
14Z 265.0-285.0
15 30.0-55.0 31.1-57.7 17.8-40.1
15X 185.0-215.0
O0 29.1-49.1
O2X 185.0-195.0
ODZ 215.0-225.0
OH6 60.0-91.5
OHR 20.9-36.4 6.7-22.2
OHW 70.0-80.0

WEATHER OPTIONS ON FUTURES

ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: THU, DEC 18

HDD & CDD WEATHER OPTIONS ON FUTURES

STRIKE OPEN RANGE HIGH LOW CLOSING RANGE

SETT.PRICE 
& PT.CHGE.

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME 
TRADES 
CLEAREDDELTA

EXER
 CISES

HDD BOSTON P
HDD BOSTON P (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 1.0 ---- 250  UNCH UNCH ---- ----.015 ---- 700
---- ---- ---- ---- 1.0 ---- 250  UNCH UNCH ---- ----.020 ---- 800

TOTAL  0  500  
HDD CHICAGO P

HDD CHICAGO P (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 1.0 ---- 750  UNCH UNCH ---- ----.049 ----1100
---- ---- ---- ---- 36.0 ---- 750  UNCH UNCH ---- ----.766 ----1200

TOTAL  0  1500  
HDD DALLAS C

HDD DALLAS C (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 3.0- ---- 4000  100 UNCH ---- ----.114 ---- 450
---- ---- ---- ---- 1.0 ---- 4000  UNCH UNCH ---- ----.027 ---- 550

TOTAL  0  8000  
HDD DALLAS P

HDD DALLAS P (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 1.0 ---- 2750  UNCH UNCH ---- ----.040 ---- 300
---- ---- ---- ---- 5.0- ---- 2500  200 UNCH ---- ----.185 ---- 350
---- ---- ---- ---- 24.0- ---- 2750  200 UNCH ---- ----.576 ---- 400
---- ---- ---- ---- 62.0- ---- 2500  100 UNCH ---- ----.885 ---- 450

TOTAL  0  10500  
HDD DALLAS P (FUTURES SETT.   .00)JAN26
---- ---- ---- ---- 1.0 ---- 1625  UNCH UNCH ---- ----.020 ---- 311
---- ---- ---- ---- 40.0 ---- 1625  UNCH UNCH ---- ----.474 ---- 557

TOTAL  0  3250  
HDD DALLAS P (FUTURES SETT.   .00)FEB26
---- ---- ---- ---- 2.0 ---- 1625  UNCH UNCH ---- ----.036 ---- 178
---- ---- ---- ---- 49.0 ---- 1625  UNCH UNCH ---- ----.467 ---- 401

TOTAL  0  3250  
HDD HOUSTON P

HDD HOUSTON P (FUTURES SETT.   .00)JAN26

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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PRELIMINARY

---- ---- ---- ---- 4.0 ---- 1125  UNCH UNCH ---- ----.074 ---- 209
---- ---- ---- ---- 42.0 ---- 1125  UNCH UNCH ---- ----.462 ---- 364

TOTAL  0  2250  
HDD HOUSTON P (FUTURES SETT.   .00)FEB26
---- ---- ---- ---- 2.0 ---- 1125  UNCH UNCH ---- ----.047 ----  67
---- ---- ---- ---- 37.0 ---- 1125  UNCH UNCH ---- ----.465 ---- 222

TOTAL  0  2250  
HDD PHILADEL C

HDD PHILADEL C (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 108.0+ ---- 1000  500 UNCH ---- ----.963 ---- 815
---- ---- ---- ---- 28.0+ ---- 1000  100 UNCH ---- ----.546 ---- 915

TOTAL  0  2000  
HDD PHILADEL P

HDD PHILADEL P (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 1.0 ---- 1250  UNCH UNCH ---- ----.015 ---- 600
---- ---- ---- ---- 1.0 ---- 1250  UNCH UNCH ---- ----.020 ---- 700

TOTAL  0  2500  

HDD & CDD WEATHER STRIPS OPTIONS ON FUTURES

STRIKE OPEN RANGE HIGH LOW CLOSING RANGE

SETT.PRICE 
& PT.CHGE.

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME 
TRADES 
CLEAREDDELTA

EXER
 CISES

1D1 OOF
1D1 OOF (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 16.0 ---- 500  UNCH UNCH ---- ----.205 ---- 885
---- ---- ---- ---- 21.0 ---- 500  UNCH UNCH ---- ----.254 ----1085

TOTAL  0  1000  
1D4 OOF

1D4 OOF (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 1.0 ---- 1000  UNCH UNCH ---- ----.034 ---- 994
---- ---- ---- ---- 1.0 ---- 1000  UNCH UNCH ---- ----.034 ---- 995
---- ---- ---- ---- 1.0 ---- 1000  UNCH UNCH ---- ----.035 ----1000
---- ---- ---- ---- 1.0 ---- 1000  UNCH UNCH ---- ----.035 ----1244
---- ---- ---- ---- 1.0 ---- 1000  UNCH UNCH ---- ----.035 ----1245
---- ---- ---- ---- 1.0 ---- 1000  UNCH UNCH ---- ----.034 ----1250

TOTAL  0  6000  
1H2 OPT

1H2 OPT (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 26.0 ---- 750  UNCH UNCH ---- ----.141 ----2600
---- ---- ---- ---- 71.0 ---- 750  UNCH UNCH ---- ----.308 ----2800

TOTAL  0  1500  
4H1 OPT

4H1 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 3.0- ---- 112  100 UNCH ---- ----.192 ---- 875
---- ---- ---- ---- 1.0 ---- 112  UNCH UNCH ---- ----.020 ----1075

TOTAL  0  224  
4H2 OPT

4H2 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 22.0- ---- 283  100 UNCH ---- ----.444 ----2125
---- ---- ---- ---- 1.0 ---- 283  UNCH UNCH ---- ----.021 ----2325

TOTAL  0  566  
4H3 OPT

4H3 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 133.0- ---- 279  2500 UNCH ---- ----.999 ----1700
---- ---- ---- ---- 1.0- ---- 279  200 UNCH ---- ----.051 ----1900

TOTAL  0  558  
4H4 OPT

4H4 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 228.0- ---- 487  100 UNCH ---- ----1.000 ----1400
---- ---- ---- ---- 33.0- ---- 487  200 UNCH ---- ----.777 ----1600

TOTAL  0  974  
4H5 OPT

4H5 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 1.0 ---- 128  UNCH UNCH ---- ----.018 ---- 825
---- ---- ---- ---- 1.0 ---- 128  UNCH UNCH ---- ----.011 ----1025

TOTAL  0  256  
4HQ OPT

4HQ OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 3.0- ---- 211  300 UNCH ---- ----.070 ----2700
---- ---- ---- ---- 1.0 ---- 211  UNCH UNCH ---- ----.015 ----2900

TOTAL  0  422  
H CHI STP DEC C

H CHI STP DEC C (FUTURES SETT.   .00)FEB26
---- ---- ---- ---- 118.0 ---- 3000  UNCH UNCH ---- ----.736 ----3300
---- ---- ---- ---- 21.0 ---- 3000  UNCH UNCH ---- ----.237 ----3500

TOTAL  0  6000  
H CHI STP NOV C

H CHI STP NOV C (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 173.0 ---- 225  UNCH UNCH ---- ----.699 ----4700
---- ---- ---- ---- 140.0 ---- 3750  UNCH UNCH ---- ----.623 ----4750
---- ---- ---- ---- 23.0 ---- 3750  UNCH UNCH ---- ----.174 ----5050
---- ---- ---- ---- 11.0 ---- 225  UNCH UNCH ---- ----.093 ----5144

TOTAL  0  7950  
H CHI STP NOV P

H CHI STP NOV P (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 1.0 ---- 2500  UNCH UNCH ---- ----.010 ----4250
---- ---- ---- ---- 6.0 ---- 2500  UNCH UNCH ---- ----.056 ----4450

TOTAL  0  5000  
H DLS STP NOV C

H DLS STP NOV C (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 6.0 ---- 125  UNCH UNCH ---- ----.109 ----1850
---- ---- ---- ---- 1.0 ---- 250  UNCH UNCH ---- ----.021 ----1950
---- ---- ---- ---- 1.0 ---- 125  UNCH UNCH ---- ----.016 ----2050
---- ---- ---- ---- 1.0 ---- 250  UNCH UNCH ---- ----.013 ----2150

TOTAL  0  750  
H NYK STP DEC C

H NYK STP DEC C (FUTURES SETT.   .00)FEB26
---- ---- ---- ---- 35.0- ---- 500  100 UNCH ---- ----.417 ----2650
---- ---- ---- ---- 1.0 ---- 500  UNCH UNCH ---- ----.022 ----2850

TOTAL  0  1000  
H NYK STP NOV C

H NYK STP NOV C (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 285.0- ---- 75  100 UNCH ---- ----.968 ----3500
---- ---- ---- ---- 6.0 ---- 75  UNCH UNCH ---- ----.081 ----4000

TOTAL  0  150  
H PHL STP DEC P

H PHL STP DEC P (FUTURES SETT.   .00)FEB26
---- ---- ---- ---- 11.0 ---- 1000  UNCH UNCH ---- ----.081 ----2150
---- ---- ---- ---- 22.0- ---- 1000  100 UNCH ---- ----.146 ----2250

TOTAL  0  2000  

HDD & CAT EUROPEAN WEATHER OPTIONS ON FUTURES

STRIKE OPEN RANGE HIGH LOW CLOSING RANGE

SETT.PRICE 
& PT.CHGE.

OPEN
INTEREST

--CONTRACT--  
HIGH     LOWDELTA

EXER
 CISES

VOLUME 
TRADES 
CLEARED

HDD LONDON CALL
HDD LONDON CALL (FUTURES SETT.   393.00 +     200.00 )JAN26
---- ---- ---- ---- 1.0 ---- 750  UNCH UNCH ---- ----.041 ---- 491

TOTAL  0  750  
HDD LONDON PUT

HDD LONDON PUT (FUTURES SETT.   393.00 +     200.00 )JAN26
---- ---- ---- ---- 1.0 ---- 750  UNCH UNCH ---- ----.040 ---- 291

TOTAL  0  750  

HDD & CAT EUROPEAN WEATHER STRIPS OPTIONS ON FUTURES

STRIKE OPEN RANGE HIGH LOW CLOSING RANGE

SETT.PRICE 
& PT.CHGE.

OPEN
INTEREST

--CONTRACT--  
HIGH     LOWDELTA

EXER
 CISES

VOLUME 
TRADES 
CLEARED

H AMS STP NOV C
H AMS STP NOV C (FUTURES SETT.   287.00       .00 )MAR26
---- ---- ---- ---- 18.0- ---- 250  4 UNCH ---- ----.279 ----1850
---- ---- ---- ---- 3.0 ---- 250  UNCH UNCH ---- ----.063 ----1950

TOTAL  0  500  

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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ADDITIONAL WEATHER OPTIONS ON FUTURES

STRIKE OPEN RANGE HIGH LOW CLOSING RANGE

SETT.PRICE 
& PT.CHGE.

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME 
TRADES 
CLEAREDDELTA

EXER
 CISES

1D1 OOF
1D1 OOF (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 16.00 ---- 500  UNCH UNCH ---- ----.205 ---- 885
---- ---- ---- ---- 21.00 ---- 500  UNCH UNCH ---- ----.254 ----1085

TOTAL  0  1,000.00  
1D4 OOF

1D4 OOF (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 1.00 ---- 1000  UNCH UNCH ---- ----.034 ---- 994
---- ---- ---- ---- 1.00 ---- 1000  UNCH UNCH ---- ----.034 ---- 995
---- ---- ---- ---- 1.00 ---- 1000  UNCH UNCH ---- ----.035 ----1000
---- ---- ---- ---- 1.00 ---- 1000  UNCH UNCH ---- ----.035 ----1244
---- ---- ---- ---- 1.00 ---- 1000  UNCH UNCH ---- ----.035 ----1245
---- ---- ---- ---- 1.00 ---- 1000  UNCH UNCH ---- ----.034 ----1250

TOTAL  0  6,000.00  
1H2 OPT

1H2 OPT (FUTURES SETT.   .00)MAR26
---- ---- ---- ---- 26.0 ---- 750  UNCH UNCH ---- ----.141 ----2600
---- ---- ---- ---- 71.0 ---- 750  UNCH UNCH ---- ----.308 ----2800

TOTAL  0  1,500.00  
4H1 OPT

4H1 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 3.0 - ---- 112  1.0 UNCH ---- ----.192 ---- 875
---- ---- ---- ---- 1.0 ---- 112  UNCH UNCH ---- ----.020 ----1075

TOTAL  0  224.00  
4H2 OPT

4H2 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 22.0 - ---- 283  1.0 UNCH ---- ----.444 ----2125
---- ---- ---- ---- 1.0 ---- 283  UNCH UNCH ---- ----.021 ----2325

TOTAL  0  566.00  
4H3 OPT

4H3 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 133.0 - ---- 279  25.0 UNCH ---- ----.999 ----1700
---- ---- ---- ---- 1.0 - ---- 279  2.0 UNCH ---- ----.051 ----1900

TOTAL  0  558.00  
4H4 OPT

4H4 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 228.0 - ---- 487  1.0 UNCH ---- ----1.000 ----1400
---- ---- ---- ---- 33.0 - ---- 487  2.0 UNCH ---- ----.777 ----1600

TOTAL  0  974.00  
4H5 OPT

4H5 OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 1.0 ---- 128  UNCH UNCH ---- ----.018 ---- 825
---- ---- ---- ---- 1.0 ---- 128  UNCH UNCH ---- ----.011 ----1025

TOTAL  0  256.00  
4HQ OPT

4HQ OPT (FUTURES SETT.   .00)DEC25
---- ---- ---- ---- 3.0 - ---- 211  3.0 UNCH ---- ----.070 ----2700
---- ---- ---- ---- 1.0 ---- 211  UNCH UNCH ---- ----.015 ----2900

TOTAL  0  422.00  

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. All rights reserved.
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PRELIMINARY

OPTIONS EOO'S, BLOCKS and EXERCISES

PRODUCT BLOCK
VOLUME

STRIKE PRICE EOO
VOLUME

OPTION
EXERCISES

M-T-D
BLOCK
VOLUME

M-T-D
OPTION

EXERCISES

Transfer
VOLUME

HDD U.S. WEATHER OPTIONSHDD CHICAGO P
DEC25 PUT
12  1100 750  0.00

12  1200 750  0.00

 0TOTALS  0 01500 0  0

HDD U.S. WEATHER OPTIONSHDD DALLAS P
DEC25 PUT
15  350 2500  0.00

15  450 2500  0.00

 0TOTALS  0 05000 0  0

HDD EURO WEATHER OPTIONSHDD LONDON CALL
JAN26 CALL
O0  491 750  0.00

 0TOTALS  0 0750 0  0

HDD EURO WEATHER OPTIONSHDD LONDON PUT
JAN26 PUT
O0  291 750  0.00

 0TOTALS  0 0750 0  0

HDD U.S. SEAS STRIP OPTIONSH CHI STP DEC C
FEB26 CALL
12Z  3300 1750  0.00

12Z  3500 1750  0.00

 0TOTALS  0 03500 0  0

HDD U.S. SEAS STRIP OPTIONSH NYK STP DEC C
FEB26 CALL
14Z  2650 500  0.00

14Z  2850 500  0.00

 0TOTALS  0 01000 0  0

CHICAGO HDD Q1 SEASONAL OPT1H2 OPT
MAR26 PUT
00Q  2600 750  0.00

00Q  2800 750  0.00

 0TOTALS  0 01500 0  0

ESSEN HDD Q1 SEASONAL OPT1D4 OOF
MAR26 PUT
02M  994 1000  0.00

02M  995 1000  0.00

02M  1000 1000  0.00

 0TOTALS  0 03000 0  0

ESSEN HDD Q1 SEASONAL OPT1D4 OOF
MAR26 CALL
02M  1244 1000  0.00

02M  1245 1000  0.00

02M  1250 1000  0.00

 0TOTALS  0 03000 0  0
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