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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.
GLOBEX GLOBEX GLOBEX SETT. PRICE PT.CHGE RTH GLOBEX® OPEN ----CONTRACT----
OPEN HIGH Low VOLUME VOLUME INTEREST HIGH Low
5-YR NOTE FUTURES
MAR26 109'082 109'122 109'005 109'030 - 0'010 90868 1399597 6893074 - 31427 110'082B 108'177
JUN26 109077 109'1128 108'315 109'017 - 0'010 7080 9470 140964 + 7859 110'017  108'162A
SEP26 -— -— — 109'007 - 0'010 -—— -— 100 UNCH 108'3058 108'235A
TOTAL 5-YR NOTE FUTURES 97948 1409067 7034138 - 23568
10-YR NOTE FUTURES
MAR26 112'100 112'165 112'000 112'035 - 0'005 87253 2167989 5437918 - 24094 113'3058 110'140
JUN26 112'055 112'110 111'270 111'305 UNCH ———- 25106 64726 + 2204 113'205 111'050A
SEP26 111'200 112'0158 111'200 111'255 UNCH -———- 2 143 + 2 112'0858 110'310
TOTAL 10-YR NOTE FUTURES 87253 2193097 5502787 - 21888
2-YR NOTE FUTURES
MAR26 104'123 104'138 104'085 104'093 - 0'010 133392 1099841 4687640 - 73367 104'241 104'023
JUN26 104'153 104'170 104'115 104'122 - 0'007 ———= 10636 24761 + 4190 104'223 104'043
SEP26 -——- -——- -—-- 104'136 - 0'007 -——- -——- 106 UNCH 104'180 104'075
TOTAL 2-YR NOTE FUTURES 133392 1110477 4712507 - 69177
3-YR NOTE FUTURES
MAR26 106'200 106'227 106'143 106'156 - 0'012 -——— 6783 11101 - 4 106'312 106'038
TOTAL 3-YR NOTE FUTURES 0 6783 11101 - 4
30Y BOND FUT
MAR26 115'24 116'03 115'07 115'16 + 0'04 29066 408273 1723901 + 3649 119'07 110'16
JUN26 115'12 115'18 114'24 115'00 + 0'03 ———- 3986 22445 + 1716 118'208B 113'13A
SEP26 -———- 114'278 114'10A 114'17 + 0'03 -———- 138 200 + 122 115'24 113'00
TOTAL 30Y BOND FUT 29066 412397 1746546 + 5487
ULTRA T-BND FUT
MAR26 117'30 118'11 117'14 117'25+ 0'06 16883 255001 2175643 - 5562 123'288B 115'16
JUN26 117'22 117'30 117'04 117'13+ 0'06 ———= 1553 6889 + 611 121'308B 115'24A
SEP26 -——- -——- -——- 117'09+ 0'06 -——- -——- 18 UNCH 117'30B 116'06A
TOTAL ULTRA T-BND FUT 16883 256554 2182550 - 4951
TN FUT
MAR26 1142'30 1143'00 1141'10 1141'65+ 0'15 66566 555542 2545035 - 20191 1162'60 1131'65
JUN26 1141'85 1142'308B 1140'50A 1140'95+ 0'15 -——— 658 8731 + 181 1161'60 1131'20A
TOTAL TN FUT 66566 556200 2553766 - 20010

PLEASE NOTE, DUE TO A REPORTING ERROR, YESTERDAYS OPEN INTEREST IN THE USZ7 CONTRACT WAS OVERSTATED BY 103,495.
TODAY’'S REPORTED OPEN INTEREST IS CORRECT.

THE ERROR HAS BEEN REME

DUE TO THE MINIMUM TICK SIZE INCREASE IN THE 30-YEAR TREASURY BONDS FUTURES, THE CONTRACT HIGHS/LOWS MAY DISPLAY AN INVALID PRICE FORMAT. FOR EXAMPLE,
THE SEP 09 CONTRACT HIGH IS DISPLAYED AS 1291’10 TO DETERMINE THE CORRECT HIGH, PLEASE MOVE THE HASH MARK ONE PLACE TO LEFT FOR THE CORRECT PRICE OF

SETT. PRICE IMM INDEX

DISCOUNT % PT.CHGE.## RTH GLOBEX® OPEN o _CONTRACT----
GLOBEX GLOBEX GLOBEX RECIPROCAL VOLUME ~ VOLUME INTEREST HIGH Low
OPEN HIGH Low
TRF3 FUT
FEB26 96.4175 96.4175 96.4175 96.4175 ( 3.58) -.0275 -—-- 15 314 - 15 96.548 96.39A
MAR26 -——- -——- 96.455A 96.455 ( 3.54) - .025 -—-- 16 363 UNCH 96.725B  96.22A
APR26 -——- ---- 96.515A 96.510 ( 3.49) - .025 - --—- 53 UNCH 96.545B  96.48A
JUN26 -——- 96.7258B 96.65A 96.665 ( 3.33) - .015 -—-- 30 315 UNCH 96.955B  96.58
SEP26 -——- 96.8758 96.835A 96.850 ( 3.15) - .010 -——- 30 430 UNCH 96.955B  96.73A
TOTAL TBF3 FUT 0 91 1475 - 15
GLOBEX GLOBEX GLOBEX SETT. PRICE PT.CHGE RTH GLOBEX® OPEN ----CONTRACT----
OPEN HIGH Low VOLUME VOLUME INTEREST HIGH Low
30-YEAR 5.5% COUPON UMBS TBA FUT
FEB26 ———- ———- -——- 101'172 UNCH -——- ———- - 1640 101'1678 100'235A
MAR26 101'095 101'1108 101'095 101'105 ©'015 -——- 6 2976 + 6 101'1258 101'007A
TOTAL 30-YEAR 5.5% COUPON UMBS TBA FUT 0 6 2976 - 1634
MICRO LONG TERM US TREAS BOND FUT
MAR26 11'802 11'813 11'714 11'725 ©'060 -——- 511 954 - 15 12'300 11'600
TOTAL MICRO LONG TERM US TREAS BOND FUT 0 511 954 - 15
MICRO ULTRA 10-YEAR US TREASURY F
MAR26 114'240 114'305 114'110 114'165 ©'015 -—=- 167 869 - 17 116'165 113'115
TOTAL MICRO ULTRA 10-YEAR US TREASURY F 0 167 869 - 17
30-YEAR 5.0% COUPON UMBS TBA FUT
FEB26 -——- - -—-- 99'312 UNCH -——- -——- - 1050 100'115 98'317A
MAR26 ———- 99'2928 -—-- 99'282 9'026 ———- ———- 831 UNCH 100'070B 99'160A
TOTAL 30-YEAR 5.0% COUPON UMBS TBA FUT 0 0 831 - 1050
30-YEAR 4.5% COUPON UMBS TBA FUT
FEB26 -—-- -——- ---- 97'297 UNCH -—-- -—-- - 129 98'192B  96'280A
MAR26 -—-- -——- ---- 97'245 UNCH -—-- -—-- 334 UNCH 98'137B  97'155A
TOTAL 30-YEAR 4.5% COUPON UMBS TBA FUT 0 0 334 - 129
30-YEAR 6.0% COUPON UMBS TBA FUT
FEB26 —— ——— ——- 102'152 UNCH —— —— - 255 102'2258 102'077A
MAR26 — 102'1408 E— 102'137 0'011 — — 151 UNCH 102'192B 102'062A
TOTAL 30-YEAR 6.0% COUPON UMBS TBA FUT 0 0 151 - 255
30-YEAR 4.0% COUPON UMBS TBA FUT
FEB26 -——- -——- -—- 95'152 UNCH ———- ———- - 38 95'275B  94'075A
MAR26 -——— -——— -—— 95'107 UNCH -——— -——— 105 UNCH 95'235B 94'295A
TOTAL 30-YEAR 4.0% COUPON UMBS TBA FUT 0 0 105 - 38
30-YEAR 3.5% COUPON UMBS TBA FUT
FEB26 -——- ———- -—-- 92'110 UNCH -——- -——- - 46 85'290B  97'290A
MAR26 ———- - -—-- 91'245 UNCH ———- ———- 80 UNCH 85'2858  97'217A
TOTAL 30-YEAR 3.5% COUPON UMBS TBA FUT 0 0 80 - 46
30-YEAR 3.0% COUPON UMBS TBA FUT
FEB26 -—-- -——- ---- 88'205 UNCH -—-- -—-- - 4 88'010B  94'005A
TOTAL 30-YEAR 3.0% COUPON UMBS TBA FUT 0 0 0 - 4
30-YEAR 6.5% COUPON UMBS TBA
FEB26 ———— —— ——— 103'225 UNCH ——— ——— - 53 99'2458  107'217A
TOTAL 30-YEAR 6.5% COUPON UMBS TBA 0 0 0 - 53

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.

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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