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EQUITY AND INDEX 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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PRELIMINARY

PIT 
OPEN RANGE PIT HIGH PIT LOW

PIT
CLOSING RANGE

SETT. PRICE 
& PT. CHGE

OPEN
INTEREST

--CONTRACT--
HIGH     LOW

VOLUME
TRADES
CLEARED

EMINI S&P FUT
MAR26 6785.50 6965.50 6751.50 ----  + 7508 1911037 - 13200 2759 7043.00 4994.75A6952.75 1788567
JUN26 6848.75 7018.25 6803.50A ----  + 14455 35805 + 13350 14393 7097.00B 5026.75A7006.00 5268
SEP26 6890.50 7068.50 6857.25A ----  + ---- 361 + 13600 3 7146.75B 5660.00A7058.00 32
DEC26 7050.00 7089.75B 6959.00A ----  + 41 741 + 13700 1 7171.25B 5935.00A7104.75 2
MAR27 ---- 7138.75B 7008.00A ----  + ---- 2   13775 UNCH 7225.00 6989.50A7155.75 ----
DEC27 ---- ---- ---- ----  + ---- 81   14775 UNCH 7000.00B 4922.00A7307.25 ----
DEC28 ---- ---- ---- ----  + ---- 20   15175 UNCH 6969.00B 5400.00A7530.25 ----

 22004TOTAL  EMINI S&P FUT 1948047 11638+ 1793869

GLOBEX
OPEN

GLOBEX
HIGH

GLOBEX
LOW

SETT. PRICE 
& PT. CHGE

OPEN
INTEREST

--CONTRACT--
HIGH     LOW

VOLUME
TRADES
CLEARED

E-400 MIDCAP F
MAR26 3493.70 #3604.10 3470.20  + 400 43692 + 11020 398 3604.10 3161.20A3599.10 19955

 400TOTAL  E-400 MIDCAP F 43692 398+ 19955

E-600 SMLCAP F
MAR26 1603.30 #1617.40B 1602.00  + ---- 753 - 4330 12 1617.40B 1474.50A1614.40 12

 0TOTAL  E-600 SMLCAP F 753 12- 12

EMINI NAS BIO F
MAR26 ---- 6003.00B ----  + ---- 2   17550 UNCH 6081.50B 5613.50A6002.50 ----

 0TOTAL  EMINI NAS BIO F 2   0

EMINI NASD FUT
MAR26 24416.00 25222.00 24239.75  + 3370 264654 - 51225 10789 26670.00 17151.00A25163.2

5
650586

JUN26 24624.75 25440.00B 24459.25A  + ---- 1986 + 51750 26 26874.75B 17584.50A25384.5
0

4159

SEP26 24785.75 25649.75B 24695.25A  + ---- 76 + 51700 3 26925.75B 20122.00A25612.0
0

13

DEC26 ---- 25757.25B 25229.75A  + ---- 3   51700 UNCH 27093.50B 15760.00A25848.0
0

----

DEC29 ---- ---- ----  + ---- 1   51700 UNCH 24600.00 24600.0028711.0
0

----

 3370TOTAL  EMINI NASD FUT 266720 10760- 654758

MINI $5 DOW FUT
MAR26 48845.00 #50263.00 48702.00A  + 1250 72457 + 1207.00 930 50263.00 675.00A50205.00 154795
JUN26 49169.00 #50585.00B 49030.00A  + ---- 486 + 1209.00 139 50585.00B 44807.00A50533.00 1035
SEP26 50088.00 #50843.00B 49426.00A  + ---- 23 + 1165.00 4 50843.00B 48840.00A50867.00 23

 1250TOTAL  MINI $5 DOW FUT 72966 1073+ 155853

US REAL EST F
MAR26 3684.0 3712.0 3665.0  + 3677 70562 + 60.0 3348 3747.0 10.0A3709.0 1233

 3677TOTAL  US REAL EST F  70562 3348+ 1233
NIKKEI ($) FUT
MAR26 53850.00 #56610.00 53030.00  + ---- 10824 + 2550 404 56610.00 43925.00A56530.00 8893
JUN26 54160.00 #56445.00B 52990.00A  + ---- 41 + 2565 11 56445.00B 49130.00A56460.00 14

 0TOTAL  NIKKEI ($) FUT 10865 415+ 8907

NIKKEI (YEN) F
FEB26 ---- ---- ----  + ---- 2   2635 UNCH 52970.00 52750.00A56415.00 ----
MAR26 53780.00 #56525.00 52945.00  + ---- 32603 + 2540 2331 56525.00 37850.00A56445.00 35222
JUN26 56000.00 #56270.00B 52845.00A  + ---- 3 + 2540 1 56270.00B 48675.00A56240.00 1

 0TOTAL  NIKKEI (YEN) F 32608 2332+ 35223

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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