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FOR PRODUCTS THAT ARE TRADED IN BOTH Open oOutcry(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..

RTH GLOBEX® OPEN -—--CONTRACT----
gtngx ﬁ;gﬁEX EESBEX SETT.:EE%ER%CZI. CHGE VOLUME VOLUME INTEREST HIGH Low
AUST DLR FUT
FEB26 .6927 .702458B .68975 .70165 ( 1.4252) + 570 -—== 214 441 - 90 .709358B .6435A
MAR26 .69295 .7024 .6896 .70155 ( 1.4254) + 570 4300 132515 249812 - 4286 .7093 .59405A
APR26 .69105 .7017 .6903A L7014 ( 1.4257) + 570 -—=- 11 297 - 1 .70895 .6496A
JUN26 .69155 .70178 .6890 .7009 ( 1.4267) + 570 -—== 368 3551 + 104 .7088 .5944A
SEP26 .68965 .69875B .6894 .69955 ( 1.4295) + 570 -—== 32 337 - 7 .7072 .5950A
DEC26 - -—== -—== .69775 ( 1.4332) + 575 -—== 3 139 UNCH .7016 .6417A
MAR27 - .69625B .68385A .69575 ( 1.4373) + 565 -—== - 59 UNCH .704158 .6407A
JUN27 - .694258 .68175A .6938 ( 1.4413) + 570 -—-= - 3 UNCH .7023B .6535A
TOTAL AUST DLR FUT 4300 133143 254639 - 4280
BRAZIL RL FUT
MAR26 .18895 .19125 .1885 .1908 ( 5.2411) + 120 20384 85839 + 670 L1923 .17405
APR26 .1870 .18978 .1870 .1893 ( 5.2826) + 120 158 418 - 40 .19315 .17995A
FEB27 - - - L1779 ( 5.6211) + 120 -——- 6 UNCH .17805 .17805
MAR29 —— —— — .15405 (  6.4914) + 75 — — 2121 UNCH  ---- —
TOTAL BRAZIL RL FUT 0 20542 88384 + 630
NEW ZEALND FUT
MAR26 .5960 .6036 .59365 .6026 ( 1.6595) + 440 207 27865 70292 - 755 .6163B .5611A
JUN26 .5976 .6054B .59555 .6045 ( 1.6543) + 445 -——- 25 48 + 5 .612158 .5631A
SEP26 -——- .60685B .5971A .6060 ( 1.6502) + 450 -——- -——- 7 UNCH .6136B .5760A
TOTAL NEW ZEALND FUT 207 27890 70347 - 750
S AFR RAND FUT
MAR26 .06120 .062325 .060675 .062175 ( 16.0836) + 600 45 9981 28547 - 361 .06373 .05645A
JUN26 -——- .061858B .06065A .061775 ( 16.1878) + 600 -——- 5 2893 - 2 .06323B .05868A
TOTAL S AFR RAND FUT 45 9986 31440 - 363
NOK_CROSS RT
MAR26 0.10190 .10353B .10170A .10330 ( 9.6805) + 975 93 284 5689 - 15 .10530 .09725A
TOTAL NOK CROSS RT 93 284 5689 - 15
SEK_CROSS RT
MAR26 0.11055 .11128 .11025A .11108 ( 9.0025) + 200 320 359 4696 - 18 .11468B .10485A
JUN26 -—=- .11173B .11080A .11158 ( 8.9622) + 200 -—=- -——- 15 UNCH .115138B .10843A
TOTAL SEK CROSS RT 320 359 4711 - 18
AD/1Y CROSS RT
MAR26 108.1000 #110.020B 107.720A 109.880 ( .0091) + 104 81 435 + 10 110.020 95.550A
TOTAL AD/JY CROSS RT 0 81 435 + 10
AD/NE CROSS RT
MAR26 -——- 1.16458 1.1611A 1.1642 C .859) + 10 683 UNCH 1.1661B 1.1284A
TOTAL AD/NE CROSS RT 0 0 683
RP/1Y CROSS RT
MAR26 212.610 213.3808B 210.980A 213.270 (C .0047) + 1350 - 52 1009 + 3 214.26008 197.1000
TOTAL BP/JY CROSS RT 0 52 1009 + 3
RP/SF CROSS RT
MAR26 1.0529 1.05378 1.0469A 1.0517 (  .9508) + 250 -—-- 9 832 - 5 1.07278 1.0230A
TOTAL BP/SF CROSS RT 0 9 832 - 5
EC/AD CROSS RT
MAR26 1.7041 1.70938 1.6855A 1.6876 ( .5926) - 1030 -—— 68 3864 - 29 1.8225B 1.6800A
JUN26 -——— 1.71788 1.6944A 1.6962 ( .5896) - 1030 -—— -— 1 UNCH 1.7961B 1.6891A
TOTAL EC/AD CROSS RT 0 68 3865 - 29
EC/BP CROSS RT
MAR26 .8721 .872858B .86885 .86955 ( 1.150) - 245 572 2614 38416 + 40 .8904B .86295
JUN26 -——- .8762B .8725A .87305 ( 1.1454) - 250 -——- -——- 8 UNCH .887258B .86675A
TOTAL EC/BP CROSS RT 572 2614 38424 + 40
EC/CD CROSS RT
MAR26 1.6149 1.61638 1.6105A 1.6146 ( .6193) + 90 -—=- 31 3343 + 5 1.64818 1.6067A
TOTAL EC/CD CROSS RT 0 31 3343 + 5
EC/JY CROSS RT
MAR26 184.65 185.53 184.12 185.44 ( .0054) + 64 ——— 988 19235 + 44  186.5200 174.1800
JUN26 - 184.928 183.55A 184.86 ( .0054) + 66 ——— ———= 24 UNCH 185.4300 180.3100
TOTAL EC/JY CROSS RT 0 988 19259 + 44
EC/NOK CROSS RT
MAR26 11.5000 11.58508B 11.4350A 11.4625 ( .0872) - 8500 8 10 740 + 13 12.0600B 11.3875
TOTAL EC/NOK CROSS RT 8 10 740 + 13
EC/SEK CROSS RT
MAR26 10.6800 10.71258 10.6400A 10.6600 ( .0938) + 500 81 11 1034 - 67 11.0675B 10.5000
TOTAL EC/SEK CROSS RT 81 11 1034 - 67
EC/SF CROSS RT
MAR26 .9145 .9163 .9136 L9145 ( 1.0935) - 4 -——- 1181 9607 + 199 .93408B .9121A
JUN26 -——- .91098 .9088A L9096 ( 1.0994) 4 -——- - 14 UNCH .9262B .9076A
TOTAL EC/SF CROSS RT 0 1181 9621 + 199
CD/JY CROSS RT
MAR26 - 115.0008B 113.970A 114.860 ( .0087) + 350 -——== - 1 UNCH  115.0000 110.2900
TOTAL CD/JY CROSS RT 0 0 1
SF/JY CROSS RT
MAR26 202.3800 02.8700B 201.5650A 202.7800 ( .0049) + 7950 -——- 26 1702 - 18 202.8700 186.3600
TOTAL SF/JY CROSS RT 0 26 1702 - 18
SETT.PRICE & PT. CHGE RTH GLOBEX® OPEN ———-CONTRACT----
gtgﬁEX S;gﬁEX EBSBEX RECIPROCAL VOLUME VOLUME INTEREST HIGH Low
CNH FUT
FEB26 6.9330 6.93558 6.9245 6.9290 ( .14432) - .0040  ---- 269 303 - 104 7.0850 6.9210A
MAR26 6.9220 6.9260B 6.9140 6.9160 ( .14459) - .0050 -—— 1379 4520 + 440 7.24108B 6.9125
JUN26 6.8785 6.8900B 6.8785 6.8800 ( .14535) - .0055 ———- 5 390 - 5 7.1505B 6.8775A
SEP26 -——- -——- -——- 6.8475 ( .14604) - .0050 -——- -——- 28 UNCH 7.1500 6.8495
DEC26 -——- 6.82308B - 6.8180 ( .14667) - .0045 -——= -——- 44 UNCH 7.1000B 6.8235A
MAR27 - - - 6.7895 ( .14729) - .0030 -—== - 1 UNCH 7.0500B 6.9000A
JUN27 ———- -——- -——- 6.7610 ( .14791) - .0020  ---- -—-- 22 UNCH 7.0000B  6.8500A
SEP27 -——- -——- -——- 6.7330 ( .14852) - .0005 ——-- -——- 45 UNCH 7.0100 6.8900A
TOTAL CNH FUT 0 1653 5353 + 331
INR/USD FUT
FEB26 110.750 110.8108B 109.980 110.310 ( .00907) - .380 -—— 1232 1204 - 25 111.60008 108.1100
MAR26 - 110.5308B 109.820A 110.090 ( .00908) - .380 ——— ———= 24 UNCH 110.6900B 107.9900A
TOTAL INR/USD FUT 0 1232 1228 - 25
MICRO INR/USD F
FEB26 110.510 110.7008B 110.090A 110.310 ( .00907) - .380 ——— 4 65 + 1 111.24008B 108.2200A
MAR26 -——- 110.4908 109.890A 110.090 ( .00908) - .380 -——- - 12 UNCH 110.64008B 107.9900A
TOTAL MICRO INR/USD F 0 4 77 + 1
MNH FUT
MAR26 -——- - - 6.9160 ( .14459) - .0050 -——- - 4 UNCH 6.9720B 6.9610
TOTAL MNH FUT 0 0 4

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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EX-PIT & OTHER BREAKDOWN
————— DELIVERY------ EFP EFP EFS EFR BLOCKS BLOCKS TAS TRANSFERS
CASH OR PHYSICAL DAILY M-T-D DAILY DAILY DAILY M-T-D DAILY DAILY

DAILY MTH-TO-DATE TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS TOTALS
AUSTRALIAN DLR FUTURES
MAR26 - - 4300 12175 - - - 450 - -
TOTALS: 4300 12175 450 0
SKR/USD CROSS RATE FUTURES
MAR26 - - 320 912 - - - - - -
TOTALS: 320 912 0
NEW ZEALAND DOLLAR FUTURES
MAR26 - - 207 7050 - - - - - -
TOTALS: 207 7050 0
NKR/USD CROSS RATE FUTURES
MAR26 - - 93 597 - - - - - -
TOTALS: 93 597 0
EC/SEK CROSS RATE FUTURES
MAR26 - - 81 286 - - - - - -
TOTALS: 81 286 0
S. AFRICAN RAND FUTURES
MAR26 - - 45 939 - - - - - -
TOTALS: 45 939 0
EC/NOK CROSS RATE FUTURES
MAR26 - - 8 56 - - - - - -
TOTALS: 8 56 0
AD/NE CROSS RATE FUTURES
TOTALS: 214 0
EC/BP CROSS RATE FUTURES
MAR26 - - - 2 - - 572 572 - -
TOTALS: 2 572 572 0
SF/JY CROSS RATE FUTURES
MAR26 - - - 31 - - - - - -
TOTALS: 31 0

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.



