€& CME Group

A CME/Chicago Board of Trade Company

DLV660-P CHICAGO MERCANTILE EXCHANGE Run Date: 07/25/2008
BUSINESS DATE: (7/25/2008 YEAR TO DATE ISSUES AND STOPS Run Time: 20:10:12
PRODUCT GROUP: FINANCIAL
PRODUCT: 30 YR U.S. TREASURY BOND FUTURES
PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC
FIRM NBR I/ I/ I/ 1/ I/ I/ I/ I/ I/ I/ I/ 1/ I/
FIRM NAME 0 S S S S S S S S S S S S S
020 0
PRUDENTIAL BACHE H 1890
092 3445
DEUTSCHE BANK SECR H 0
197 39
UBS SECURITIES LLC C 0
287 0
MF GLOBAL INC C 1
350 0
GOLDMAN, SACHS & CO. H 15161
355 800
CREDIT SUISSE C 0
415 6351
GREENWICH CAPITAL MA H 0
560 2000
MERRILL LYNCH C 0
690 5
FORTIS CLR AMERICAS C 0
709 5902 5163
BARCLAYS CAPITAL C 15800 0
714 0
NEWEDGE USA, LLC C 672
714 150
NEWEDGE USA, LLC H 0




€& CME Group

A CME/Chicago Board of Trade Company

DLV660-P
BUSINESS DATE: (7/25/2008

PRODUCT GROUP: FINANCIAL

PRODUCT: 30 YR U.S. TREASURY BOND FUTURES

CHICAGO MERCANTILE EXCHANGE
YEAR TO DATE ISSUES AND STOPS

Run Date: 07/25/2008
Run Time: 20:10:12

PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

FIRM NBR 1/ 1/ I/ 1/ 1/ 1/ 1/ I/ 1/ 1/ 1/ 1/ I/

FIRM NAME S S S S S S S S S S S S S
835 3908 3341
LEHMAN BROTHERS INC. 2060 0
873 1510 2970
RONIN CAPITAL L.L.C. 0 0
TOTALS: 17860 17724




€& CME Group

A CME/Chicago Board of Trade Company

DLV660-P
BUSINESS DATE: (7/25/2008

CHICAGO MERCANTILE EXCHANGE
YEAR TO DATE ISSUES AND STOPS

Run Date: 07/25/2008
Run Time: 20:10:12

PRODUCT GROUP: FINANCIAL

PRODUCT: 10Y TREASURY NOTE FUTURES

PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP oCT NOV DEC
FIRM NBR I/ I/ I/ I/ I/ I/ I/ I/ I/ I/ I/ I/ I/
FIRM NAME S S S S S S S S S S S S S
055 6255
BEAR, STEARNS SEC 0
092 0 974
DEUTSCHE BANK SECR 1 5
140 0
E.M. COMBS & SON DIV 1
197 315
UBS SECURITIES LLC 0
350 2468 0
GOLDMAN, SACHS & CO. 0 611
355 0 0
CREDIT SUISSE 48 5134
355 60
CREDIT SUISSE 0
370 0
CITIGROUP GLOBAL 6659
415 0
GREENWICH CAPITAL MA 2
505 0
NEWEDGE FI 11658
520 0
HANLEY GROUP 1
527 0
MAN PRO CLEARING 1




€& CME Group

A CME/Chicago Board of Trade Company

DLV660-P CHICAGO MERCANTILE EXCHANGE Run Date: 07/25/2008
BUSINESS DATE: (7/25/2008 YEAR TO DATE ISSUES AND STOPS Run Time: 20:10:12
PRODUCT GROUP: FINANCIAL
PRODUCT: 10Y TREASURY NOTE FUTURES
PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

FIRM NBR 1/ I/ I/ I/ I/ 1/ I/ 1/ I/ 1/ I/ I/ I/
FIRM NAME S S S S S S S S S S S S S
560 646
MERRILL LYNCH 0
617 0
MORGAN STANLEY & CO. 500
617 142 0
MORGAN STANLEY & CO. 0 271
660 6
J.P. MORGAN FUTURES, 1814
690 350
FORTIS CLR AMERICAS 0
709 2068 4824
BARCLAYS CAPITAL 5946 1691
714 510 0
NEWEDGE USA, LLC 0 401
800 0
ROSENTHAL COLLINS 236
835 7930 0
LEHMAN BROTHERS INC. 587 3093
873 863 11250
RONIN CAPITAL L.L.C. 0 0
940 0
PENSON GHCO 1

TOTALS: 20557 18104




€& CME Group

A CME/Chicago Board of Trade Company

DLV660-P
BUSINESS DATE: (7/25/2008

CHICAGO MERCANTILE EXCHANGE
YEAR TO DATE ISSUES AND STOPS

Run Date: 07/25/2008
Run Time: 20:10:12

PRODUCT GROUP: FINANCIAL

PRODUCT: 5 YR TREASURY NOTE FUTURES

PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

FIRM NBR I/ 1/ 1/ I/ 1/ 1/ I/ 1/ I/ I/ I/ I/ I/
FIRM NAME 0 S S S S S S S S S S S S S
287 0

MF GLOBAL INC C 9901

350 0 0

GOLDMAN, SACHS & CO. C 1727 1752

350 18195

GOLDMAN, SACHS & CO. H 0

355 3491

CREDIT SUISSE C 0

355 0

CREDIT SUISSE H 1321

370 0

CITIGROUP GLOBAL C 699

415 0

GREENWICH CAPITAL MA H 3

505 0

NEWEDGE FI C 824

549 19

TIMBER HILL LLC C 0

560 1

MERRILL LYNCH H 0

617 144 139

MORGAN STANLEY & CO. H 450 0

660 0 0

J.P. MORGAN FUTURES, H 50 32




€& CME Group

A CME/Chicago Board of Trade Company

DLV660-P CHICAGO MERCANTILE EXCHANGE Run Date: 07/25/2008
BUSINESS DATE: (7/25/2008 YEAR TO DATE ISSUES AND STOPS Run Time: 20:10:12
PRODUCT GROUP: FINANCIAL
PRODUCT: 5 YR TREASURY NOTE FUTURES
PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

FIRM NBR 1/ I/ I/ 1/ 1/ 1/ I/ 1/ I/ I/ 1/ I/ I/
FIRM NAME S S S S S S S S S S S S S
709 1126 0
BARCLAYS CAPITAL 10789 1719
709 1748
BARCLAYS CAPITAL 0
714 0 1694
NEWEDGE USA, LLC 698 0
714 500
NEWEDGE USA, LLC 0
835 3927 0
LEHMAN BROTHERS INC. 0 1019

TOTALS: 25141 5843




€& CME Group

A CME/Chicago Board of Trade Company

DLV660-P CHICAGO MERCANTILE EXCHANGE Run Date: 07/25/2008
BUSINESS DATE: (7/25/2008 YEAR TO DATE ISSUES AND STOPS Run Time: 20:10:12
PRODUCT GROUP: FINANCIAL
PRODUCT: 2 YEAR TREASURY NOTE FUTURES
PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC
FIRM NBR 1/ I/ I/ 1/ 1/ 1/ I/ 1/ I/ I/ 1/ I/ I/
FIRM NAME 0 S S S S S S S S S S S S S
055 1401
BEAR, STEARNS SEC C 0
092 0
DEUTSCHE BANK SECR H 6
140 0
E.M. COMBS & SON DIV C 5
350 2150 0
GOLDMAN, SACHS & CO. C 4749 2451
350 10605 1300
GOLDMAN, SACHS & CO. H 0 1300
355 0
CREDIT SUISSE C 650
355 0
CREDIT SUISSE H 1963
370 0
CITIGROUP GLOBAL C 6218
444 394 1627
CANTOR FITZERGALD H 0 0
499 0
MF CLEARING SERVICES H 1250
560 7
MERRILL LYNCH H 0
617 0
MORGAN STANLEY & CO. H 422




€& CME Group

A CME/Chicagn Board of Trade Company
DLV660-P CHICAGO MERCANTILE EXCHANGE Run Date: 07/25/2008
BUSINESS DATE: (7/25/2008 YEAR TO DATE ISSUES AND STOPS Run Time: 20:10:12
PRODUCT GROUP: FINANCIAL
PRODUCT: 2 YEAR TREASURY NOTE FUTURES
PREV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

FIRM NBR 1/ I/ I/ 1/ 1/ 1/ I/ 1/ I/ I/ 1/ I/ I/
FIRM NAME 0 S S S S S S S S S S S S S
660 421
J.P. MORGAN FUTURES, C 0
709 320 1250
BARCLAYS CAPITAL C 0 1250
714 0 908
NEWEDGE USA, LLC H 678 0
835 0 571
LEHMAN BROTHERS INC. H 12 0

TOTALS: 15298 5656

<<< End of Report >>>




