
CURRENCY FUTURES

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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GLOBEX
OPEN

GLOBEX
HIGH

GLOBEX
LOW

SETT.PRICE & PT. CHGE
     RECIPROCAL

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

BRIT PND FUT
FEB26 1.3623 1.3623 1.3522A .7380) - ---- 545 - 113 51 1.3857 1.30151.3550 ( 164
MAR26 1.3654 1.3654 1.3517 .7381) - 2787 218360 - 113 3549 1.3869 1.2084A1.3549 ( 151634
APR26 1.3615 1.3616 1.3522A .7381) - ---- 253 - 113 42 1.3851B 1.3109A1.3549 ( 99
MAY26 1.3590 1.3590 *1.3590 .7381) - ---- 12 - 112 2 1.3818 1.35901.3549 ( 2
JUN26 1.3649 1.3652B 1.3519A .7380) - ---- 3857 + 112 1076 1.3865 1.2086A1.3550 ( 3286
SEP26 1.3625 1.3625 1.3551A .7381) - ---- 1701 + 113 735 1.3834 1.2675A1.3548 ( 1081
DEC26 1.3618 1.3618 1.3580A .7383) - ---- 296 + 114 5 1.3801 1.3001A1.3544 ( 54
MAR27 ---- ---- 1.3508A .7388) - ---- 37   113 UNCH 1.3849B 1.2990A1.3536 ( ----
JUN27 ---- ---- 1.3499A .7393) - ---- 6   114 UNCH 1.3838B 1.2900A1.3526 ( ----

 2787TOTAL  BRIT PND FUT 225067 1828- 156320

CANADA DLR FUT
FEB26 0.7313 0.7326B 0.7297A 1.3674) - ---- 258 - 7 6 .7421B .7107A0.7313 ( 36
MAR26 0.7330 0.7340 0.7305 1.3659) - 1598 209365 + 7 1682 .7546 .6927A0.7321 ( 70553
APR26 ---- 0.7343B 0.7314A 1.3643) - ---- 103   7 UNCH .7439B .71450.7330 ( ----
MAY26 0.7340 0.7340 0.7340 1.3624) - ---- 3   8 UNCH .7424 .73330.7340 ( 1
JUN26 0.7354 0.7363 0.7333A 1.3609) - ---- 4025 - 8 3 .7514B .6960A0.7348 ( 557
SEP26 0.7383 0.7383 0.7362A 1.3567) - ---- 1421 + 10 27 .7512B .7102A0.7371 ( 59
DEC26 0.7397 0.7397 0.7392 1.3532) - ---- 746 + 11 5 .7529B .7040A0.7390 ( 8
MAR27 ---- 0.7421B 0.7392A 1.3499) - ---- 60 + 9 5 .7519B .7199A0.7408 ( 5
JUN27 ---- 0.7435B 0.7406A 1.3481) - ---- 41   12 UNCH .7535B .7303A0.7418 ( ----
DEC27 ---- ---- ---- 1.3435) - ---- 5   14 UNCH .7515 .7140A0.7443 ( ----

 1598TOTAL  CANADA DLR FUT 216027 1710+ 71219

EMINI EURFX FUT
MAR26 1.18260 1.18420 1.17940 .8464) - ---- 7122 + 16 61 1.21100 1.15490A1.18150 ( 3823
JUN26 1.18620 1.18900B 1.18450A .8429) - ---- 123 - 17 3 1.21600B 1.16580A1.18635 ( 36

 0TOTAL  EMINI EURFX FUT 7245 58+ 3859
EURO FX FUT
FEB26 1.18100 1.18245 1.17805 .8475) - ---- 9034 - 16 1280 1.20760B 1.154001.17995 ( 1495
MAR26 1.18300 1.18425 1.17955 .8464) - 6150 879074 - 16 1450 1.21105 1.04200A1.18150 ( 173612
APR26 1.18385 1.18520 1.18115A .8453) - ---- 1877 + 16 289 1.21170 1.16565A1.18305 ( 788
MAY26 ---- ---- ---- .8440) - ---- 256   16 UNCH 1.21035 1.183551.18490 ( ----
JUN26 1.18780 1.18890B 1.18445 .8429) - ---- 9956 + 17 878 1.21600B 1.04770A1.18635 ( 3585
SEP26 1.19155 1.19180 1.18970 .8399) - ---- 7358 - 20 412 1.21630 1.10525A1.19065 ( 442
DEC26 1.19660 1.19710B 1.19270A .8371) - ---- 1946 + 23 4 1.22095 1.16855A1.19460 ( 54
MAR27 ---- 1.20095B 1.19630A .8345) - ---- 52   25 UNCH 1.22840B 1.17255A1.19835 ( ----
JUN27 ---- ---- 1.19995A .8321) - ---- 5   27 UNCH 1.23255B 1.11600A1.20180 ( ----
DEC27 ---- ---- ---- .8274) - ---- 1502   32 UNCH 1.21505B 1.14600A1.20865 ( ----

 6150TOTAL  EURO FX FUT 911060 1971- 179976
EMINI J YEN FUT
MAR26 0.0063940 .0064100 .0063760 156.4089) - ---- 4423 - 4 728 .006985B.006305.0063935( 1056
JUN26 ---- ---- .0064410A 155.2674) - ---- 23   5 UNCH .006640 .006360A.0064405( ----

 0TOTAL  EMINI J YEN FUT 4446 728- 1056
JAPAN YEN FUT
FEB26 0.0063775 .0063915 .0063650 156.7767) - ---- 335 - 4 101 .006657 .006290A.0063785( 291
MAR26 0.0063960 .0064105 .0063755 156.4089) - 1960 306827 + 4 5819 .007502B.006304.0063935( 110465
APR26 0.0063920 .0064210 .0063920 156.0428) - ---- 200 + 4 29 .006611 .006330A.0064085( 114
MAY26 0.0064280 .0064320 .0064220 155.6057) - ---- 11 + 5 1 .006615 .006358.0064265( 3
JUN26 0.0064415 .0064570 .0064225 155.2674) - ---- 2577 - 5 25 .007439B.006356.0064405( 504
SEP26 0.0064855 .0064885 .0064675 154.2853) - ---- 222   6 UNCH .007490B.006399.0064815( 11
DEC26 0.0065200 .0065340B .0065045A 153.4095) - ---- 1140 - 8 184 .007345B.006440.0065185( 253
MAR27 ---- .0065710B .0065415A 152.5669) - ---- 45   8 UNCH .007800B.006475A.0065545( ----
JUN27 0.0065935 .0066025B .0065760A 151.8142) - ---- 3 - 10 5 .007639B.006511A.0065870( 7

 1960TOTAL  JAPAN YEN FUT 311360 5534+ 111648

MEX PESO FUT
FEB26 ---- .05768B .05716A 17.42) - ---- 464   25 UNCH .05828B .05355A.05741 ( ----
MAR26 0.05753 .05762 .05693 17.46) - 169 226084 + 24 4596 .05820 .05255A.05726 ( 97125
APR26 ---- .05739B .05688A 17.51) - ---- 9   24 UNCH .05797B .05642A.05711 ( ----
JUN26 0.05678 .05712B .05646A 17.61) - ---- 114 + 24 12 .05768B .05090A.05677 ( 20
DEC26 ---- ---- ---- 17.94) - ---- 1   25 UNCH .05626 .05626.05574 ( ----

 169TOTAL  MEX PESO FUT  226672 4608+ 97145
SWISS FRNC FUT
MAR26 1.2922 1.2967 1.2893 .7744) - 691 92975 + 17 709 1.3219 1.1454A1.2914 ( 22599
JUN26 1.3044 1.3092 1.3018A .7670) - ---- 698 - 19 18 1.3347B 1.1636A1.3037 ( 138
SEP26 ---- 1.3211B 1.3140A .7601) - ---- 300   22 UNCH 1.3469B 1.2589A1.3156 ( ----
DEC26 ---- 1.3305B 1.3264A .7535) - ---- 132   24 UNCH 1.3579B 1.2874A1.3272 ( ----
MAR27 ---- 1.3426B 1.3410A .7471) - ---- 4   27 UNCH 1.3664B 1.3006A1.3385 ( ----

 691TOTAL  SWISS FRNC FUT  94109 691+ 22737

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

EURO FX FUTURES

--- --- 4142 --- --- 2008 ---MAR26 8281011529

4142 2008 8TOTALS: 281011529

BRITISH POUND FUTURE

--- --- 2213 --- --- 574 ---MAR26 ---5748688

2213 574 0TOTALS: 5748688

JAPANESE YEN FUTURE

--- --- 1960 --- --- --- ---MAR26 ------12424

1960 0TOTALS: 12424

CANADIAN DOLLAR FUTURE

--- --- 1598 --- --- --- ---MAR26 ------7002

1598 0TOTALS: 7002

SWISS FRANC FUTURES

--- --- 691 --- --- --- ---MAR26 1---1463

691 1TOTALS: 1463

MEXICAN PESO FUTURE

--- --- 169 --- --- --- ---MAR26 ------1326

169 0TOTALS: 1326

HUNGARIAN FORINT (EC) FUTURES

--- --- 57 --- --- --- ---MAR26 ------75

57 0TOTALS: 75

ISRAELI SHEKEL FUTURE

--- --- 18 --- --- --- ---MAR26 ------74

18 0TOTALS: 74

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.
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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.
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POLISH ZLOTY (EC) FUTURES

--- --- 16 --- --- --- ---MAR26 ------36

16 0TOTALS: 36

POLISH ZLOTY (US) FUTURES

--- --- 6 --- --- --- ---MAR26 ------13

6 0TOTALS: 13

CZECH KORUNA (EC) FUTURES

--- --- 3 --- --- --- ---MAR26 ------14

3 0TOTALS: 14

CZECH KORUNA (US) FUTURES

--- --- 2 --- --- --- ---MAR26 ------6

2 0TOTALS: 6

E-MINI EURO FX FUTURES

--- --- --- --- --- --- ---MAR26 19------

19TOTALS:

HUNGARIAN FORINT (US) FUTURES

0TOTALS: 5

MICRO CHF/USD FUTURES

--- --- --- --- --- --- ---MAR26 10------

10TOTALS:

MICRO EUR/USD FUTURES

--- --- --- --- --- --- ---MAR26 15------

15TOTALS:

COMMODITY ABBREVIATION TABLE

RMB = CHINESE RENMINBI BP = BRITISH POUND RY = EUR/JPY AN = AUD/NZD CD = CANADIAN DOLLAR

UN = NORWEGIAN KRONE EC = EURO FX OTCEF = EUR/GBP SF = SWISS FRANC MNH = OFFSHORE CHINESE RENMINBI

ILS = ISRAELI SHEKEL CN = EUR/NOK INRUP = INDIAN RUPEE CY = CAD/JPY KRW = KOREAN WON

AD = AUSTRALIAN DOLLAR R = HUF/EUR MP = MEXICAN PESO CA = EUR/AUD K = CZK/EUR

BR = BRAZIL REAL FR = HUNGARIAN FORINT PZ = POLISH ZLOTY BF = GBP/CHF Z = PLN/EUR

EC6E = EVENT CONTRACTS FX JY = JAPANESE YEN CC = EUR/CAD NE = NEW ZEALND DOLLAR AJ = AUD/JPY

CZ = CZECK KORUNA KE = EUR/SEK SE = SWEDISH KRONA RF = EUR/CHF BY = GBP/JPY

SJ = CHF/JPY RA = S.AFRICAN RAND

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.


