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CURRENCY FUTURES

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.
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CURRENCY FUTURES

----CONTRACT----
  HIGH      LOW

OPEN
INTEREST

ETH
VOLUME

RTH
VOLUME

SETT.PRICE & PT. CHGE
     RECIPROCAL

GLOBEX
LOW

GLOBEX 
HIGH

GLOBEX
OPEN

POLISH (US) F
MAR26 ---- #0.27966B 0.27836A 3.58706) + 10 855 - 28 10 .27966B .27280A0.27878 ( ----

 10TOTAL  POLISH (US) F 855- 10

POLISH (EC) F
MAR26 ---- #0.23666B ---- 4.22369) + 1 335 + 66 1 .23666B .23448A0.23676 ( ----

 1TOTAL  POLISH (EC) F 335+ 1

HUNGARY (US) F
MAR26 0.03008 0.03013B 0.02992A 33.24468) + 17 46 + 70 18 .03052B .02967A0.03008 ( 1

 17TOTAL  HUNGARY (US) F  46 18+ 1

HUNGARY (EC) F
MAR26 0.02538 0.02553B *0.02538 39.15427) + 10 516 - 106 11 .02595 .025380.02554 ( 1

 27TOTAL  HUNGARY (EC) F  516 7+ 2

SHEKEL FUTURE
MAR26 ---- 0.31179B 0.30936A 3.20790) + 6 186   276 UNCH .31299B .30624A0.31173 ( ----

 6TOTAL  SHEKEL FUTURE  186  
CZECK (US) FUT

MAR26 ---- 0.048176A 20.7288) - 1 2 + 0 1 .048624B .044880A0.048242 ( ----0.048272B

 1TOTAL  CZECK (US) FUT  2 1+
CZECK (EC) FUT

MAR26 ---- ---- 24.4069) + ---- 496   6 UNCH .041288B .039500A0.040972 ( ----0.040908B

 1TOTAL  CZECK (EC) FUT  496 1+
WON/USD FUT
JAN26 0.0006776 0.0006802B 0.0006768A 1474.06) + ---- 107 + 0 17 .0006927B.0006757A0.0006784( 372

FEB26 0.0006783 0.0006810B 0.0006777A 1472.54) + ---- 20 + 0 19 .0006862B.0006768A0.0006791( 301

 127 36+ 673

MICRO JPY/USD F - MJY
MAR26 0.0064780 .0064950 .0064620 154.30908) + ---- 1160 - 0.040 14 .01B .01.0064805( 368

JUN26 ---- .0065340B *.0065150A 153.17454) + ---- 5   0.030 UNCH .01B .01A.0065285( ----

TOTAL  MICRO JPY/USD F - MJY  1165 14- 368

MICRO GBP/USD F
MAR26 1.3372 1.3484 1.3339A .74716) + ---- 2739 + 8 196 1.3714 1.30091.3384 ( 5329

JUN26 1.3363 1.3436B 1.3339A .74738) + ---- 4   6 UNCH 1.3438B 1.3309A1.3380 ( 3

TOTAL  MICRO GBP/USD F 2743 196+ 5332

MICRO EUR/USD F
MAR26 1.1794 1.1812 1.1762 .84933) - ---- 17452 + 21 438 1.2032 1.15481.1774 ( 23669

JUN26 1.1836 1.1857 1.1808 .84602) - ---- 691 + 22 4 1.1903B 1.18021.1820 ( 884

TOTAL  MICRO EUR/USD F 18143 442+ 24553

MICRO CHF/USD F
MAR26 1.2690 1.2735 1.2633 .78660) + ---- 705 + 16 31 1.3025B 1.2498A1.2713 ( 872

JUN26 ---- 1.2845B 1.2794A .77942) + ---- 3   16 UNCH 1.2853B 1.2769A1.2830 ( ----

TOTAL  MICRO CHF/USD F 708 31+ 872

MICRO CAD/USD F
MAR26 0.7282 0.7299 0.7277 1.37268) + ---- 2884 - 3 10 .7345 .70950.7285 ( 2509

JUN26 0.7307 #0.7322B *0.7304A 1.36799)  ---- 1 + NEW 1 .7322B .7304A0.7310 ( 1

TOTAL  MICRO CAD/USD F 2885 9- 2510

MICRO AUD/USD F
MAR26 0.6606 0.6631 0.6594 1.51172) + ---- 4126 - 9 11 .6719B .64270.6615 ( 4702

JUN26 0.6595 0.6625 *0.6590 1.51286) + ---- 18   8 UNCH .6653B .65900.6610 ( 24

TOTAL  MICRO AUD/USD F 4144 11- 4726

CURRENCY FUTURES CONTRACTS LAST TRADE DATES

EXPIRATION:

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.
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