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INDIVIDUAL CONTRACT PRICE DATA FOR OPEN, HIGH, LOW, CLOSE AND SETTLEMENT PLUS CLEARED VOLUME FIGURES REFLECT CME REGULAR TRADING HOURS SESSION ONLY.
VOLUME OR OPEN INTEREST (BOTH BEFORE AND AFTER THE LAST DAY OF TRADING) MAY BE AFFECTED BY: CASH FOR FUTURES, SPREADS, PRIOR DAYS' CLEARED TRADES
(OUT-TRADES), POSITION ADJUSTMENTS, OPTIONS EXCERCISES, POSITIONS IN DELIVERY, OR POSITIONS IN A CASH SETTLEMENT CYCLE. B=BID A=ASK N=NOMINAL P=POST
SETTLEMENT SESSION #=NEW CONTRACT HIGH PRICE *=NEW CONTRACT LOW PRICE R=RECORD VOL OR OPN INT. SETTLEMENT PRICE DETERMINED BY CME RULE 813. B=BID A=ASK
N=NOMINAL P=POST SETTLEMENT. CAB= (CABINET TRANSACTION) - 1/2 TICK VALUE = $12.50 PRODCUT LISTINGS REPRESENT CONTRACTS WITH PRICE/VOLUME ACTIVITY AND/OR
HAVE ESTABLISHED OPEN INTEREST. PRODUCTS ELIGIBLE TO TRADE BUT ARE INACTIVE DO NOT APPEAR IN THIS REPORT.

S&P 500 CONTRACTS LAST TRADE DATES

EXPIRATION: DEC26
S&P 500 FUT 09/17

EXPIRATION: FEB26 FEB26 FEB26 MAR26 APR26 MAY26 JUN26 SEP26 DEC26
AZR FUT 03/20 06/18 12/18
AQR FUT 03/20 12/18
ASR FUT 02/20 03/20 04/17 05/15 06/18 09/18 12/18
BFF FUT 02/06 02/13
BTC FUT 02/27 03/27 04/24 05/29 06/26 09/25 12/24
EBM FUT 02/27
EBR FUT 02/27
EEM FUT 02/27
ESG FUT 03/20
ETH FUT 02/27 03/27 04/24 05/29 06/26 09/25
IPC FUT 03/20
M2K FUT 03/20 06/18 09/18
MBT FUT 02727 03/27 04/24 05/29 06/26 09/25 12/24
MES FUT 03/20 06/18 09/18 12/18
MET FUT 02/27 03/27 04/24 06/26 09/25 12/24
MMC FUT 03/20
MNI 03/12
MNK FUT 03/12 06/11
MNQ FUT 03/20 06/18 09/18 12/18
MSC FUT 03/20
MSL FUT 02/27 03/27 04/24 05/29
MXP FUT 02/27 03/27 04/24
NDA FUT 12/18
QEF FUT 06/12
ONF FUT 06/12
QOF FUT 06/12
QRF FUT 06/12
QSF FUT 06/12
QTF FUT 06/12
QXF FUT 06/12
R2V FUT 03/20
RDA FUT 12/18
RS1 FUT 03/20
RSG FUT 03/20
RSV FUT 03/20 06/18

12/18
SDA FUT 12/18
SDI FUT 03/20 06/18 09/18 12/18
SOL FUT 02/27 03/27 04/24
SOX FUT 03/20 06/18
ASPR FUT 12/18
SXB FUT 03/20
SXI FUT 03/20
SXO FUT 03/20
SXR FUT 03/20
SXT FUT 03/20
TPY FUT 03/12
TRI FUT 12/18
XRP FUT 02/27 03/27 04/24
S&P 500 OPTIONS ON FUTURES
ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: FRI, FEB 06
DEC26

SAO 42000-10200(

E-MINI S&P 500 FIXING PRICE (ESF): Dec26 6952.80

ADDITIONAL S&P CALLS

SETT.PRICE EXEr  YOLUME OPEN ~-CONTRACT--

STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES CLEARED INTEREST HIGH Low
SDA_OPT
DEC26 SDA OPT (FUTURES SETT. 7104.75 + 13700 )
68000 -—== -—== -—== - .912 - - 2 UNCH 13.200B 4.850A
70000 -—-- —-== ———= -—-= .896 - - 500 UNCH 11.600B 3.250A
73000 - 8.7508 9.950A -——- .863 -——- -——- 100 UNCH 8.900B  2.875A
74000 -——- 7.8008 9.000A -—=- . 847 - -—-- 1000 UNCH 7.950B  1.500A
75000 -—== 6.8508 8.050A -——- .832 -——- - 11321 UNCH 7.500 1.000
76000 -—== 6.0008 6.950A - .811 - ———- 9726 UNCH 6.500 1.100A
77000 -—-- 5.0508 6.050A - .790 - - 5037 UNCH 5.2008 .800A
78000 -——- 4.1508 5.100A -——- .760 -——- -——- 29431 UNCH 4.550B .525A
79000 - 3.225B 4.175A -——- .721 ———- ——-= 750 UNCH 3.5508 .350A
80000 -—== 2.4008 3.250A -——- .673 -——- - 16650 UNCH 3.7508 .250A
81000 -—== 1.6008 2.350A - .600 - - 65 UNCH 2.4258 .250A
81750 -—-= 1.0758 1.650A - .519 - - 40 UNCH 1.5758 .250A
82000 -—-- .875B 1.450A -—-- .487 -—-- -—== 23804 UNCH 2.875B .250A
82500 -—-- .575B 1.050A -——- .414 -——- -——- 1125 UNCH 1.0008 .250A
83000 -—=- .550B . -——- .327 -——- -——- 14190 UNCH 1.1508 .250A
83250 -—== .1758 - .273 - - 70 UNCH .650 .250A
83500 - .0758B -——- .215 -——- - 4545 UNCH .550 .200A
84000 -—-- .0258 ———- .075 - -——- 8020 UNCH 2.1758 .075
84750 ——-= - === .028 -——- 40 UNCH .2508 .075A
85000 - CAB .019 3009 UNCH 1.0258 .075A
86000 - CAB .003 2700 UNCH 1.9008 .250A
88000 - -—-= - -—-= CAB - .000 - - 30 UNCH 1.3508 .075
TOTAL 0 132155
DFC27 SDA OPT (FUTURFS SFTT. 7307.25 + 14775 )

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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44000 -———= #34.1508 37.950A -—-- 36.350+ 0.250 .961 -——- -——-- 1500 UNCH 34.150B 27.350A
60000 -—-- 20.6508B 23.500A -——— 22.150+ 0.200 .889 -———- -———- 1500 UNCH 20.6508 10.750A
73000 ———— 9.950B 12.800A ———— 11.350+ 0.050 .747 ———— ———— 70 UNCH 11.400B 4.150A
75000 -—-- -——- ——== -—-- 9.750+ 0.050 .712 -———- -——= 2006 UNCH 9.850B 3.000A
77000 -—— 6.950B 9.350A -——= 8.150+ 0.100 .671 -———- -——= 500 UNCH 8.250B 2.500A
78000 -———= 6.650B 8.050A -—-- 7.350+ 0.100 .648 -——- -——-- 4865 UNCH 7.550B 1.000A
79500  ---- 5. 5008 6.900A 6.200+ 0.200 1609 1000  UNCH  6.4508B  2.075A
80000 5.400B 6.000A 5.800+ 0.150 .595 10236 UNCH 6.050B .800A
82000 4.125B 4.725A 4.250+ 0.025 .526 10054 UNCH 4.600 .650A
83000 -—=- 3.4008B 3.950A -———- 3.500- 0.100 .484 11205 UNCH 4.125 3.050
83500 -—-- 2.650B 3.600A -——— 3.125- 0.125 .461 1200 UNCH 3.3008B .625A
84000 -—== 2.750B 3.225A -—— 2.775- 0.075 .436 4992 UNCH 3.1008B .525A
85000 —— 1.950B 2.450A —-—— 2.050 UNCH .379 23244 UNCH 3.000B .350A
86000 -—— 1.050B 1.725A -——= 1.350+ 0.025 .308 6000 UNCH 2.425B L275A
87000 -—=- .575B 1.025A -———- .725 UNCH .219 18245 UNCH 1.875B .250A
88000 -—== .200B .325A -——— .275-  0.025 .119 23650 UNCH 2.250B .200
90000 -—— -———- .250A -——— .050- 0.025 .031 8235 UNCH 1.725B .100
TOTAL 128502

DEC28 SDA OPT (FUTURES SETT. 7530.25 + 15175 )

72000 -—== —-———- -——= -——— 13.150+ 0.250 .734 500 UNCH 12.4008 3.400A
74000 - -—— - -—— 11.700+ 0.250 .704 500 UNCH 10.9508 2.800A
76000 ——— = ———= ——— 10.250+ 0.200 .670 1000 UNCH 9.600B 1.850A
78000 -—— 7.700B 9.900A -——= 8.850+ 0.200 .632 2450 UNCH 8.650B 1.500A
80000 6.250B 8.500A -—-- 7.400+ 0.150 .589 1755 UNCH 7.450 1.250A
82000 5.1508 6.900A 6.050+ 0.150 .537 3500 UNCH 6.250B 1.050A
84000 4.0008 5.550A 4.775+ 0.150 .479 3000 UNCH 5.050B 1.000A
85000 3.4258B 4.950A 4.200+ 0.150 .448 4000 UNCH 4.575B 3.300A
86000 -—— 2.850B 4.400A -——= 3.650+ 0.125 .416 750 UNCH 3.9758B 1.000A
87250 -———= 2.200B 3.775A -——— 3.000+ 0.125 .373 20 UNCH 3.250B 1.550A
88000 -—-- 1.975B 3.250A -—— 2.625+ 0.100 .346 3770 UNCH 3.200B .975A
90000 -—— 1.275B 2.200A -——— 1.650+ 0.075 .264 7035 UNCH 1.900B 700A
92000 -—— .700B 1.350A -——= .875+ 0.050 .177 4285 UNCH 1.200B .375A
94000 -—-= .2258B .775A -——— 475+ 0.025 .114 8520 UNCH .625B .250A
95000 -—-- .100B .525A -—— .350+ 0.025 .090 500 UNCH .425B .325A
TOTAL

41585

DEC29 SDA OPT (FUTURES SETT. .00)

76000 o - - - 12.050+ 0.200 .655 2000  UNCH  ---- S—
80000 -—- —— -—- - 9.700+ 0.150 .589 500  UNCH  ---- -—--
82000 -—— -———- -—— -——— 8.550+ 0.150 .551 500 UNCH -———- -———-
84000 - —-—— —— —-—— 7.400+ 0.200 .511 1500 UNCH -——- ———-
85000 -—-- -—=- -—-- -——= 6.800+ 0.150 .490 300 UNCH 4.625B 10.000A
88000 -——= -———- -———= 5.050+ 0.125 .421 1500 UNCH - ———
90000 4.000+ 0.100 .370 500 UNCH 2.4258B 4.250A
10500( .075 UNCH .021 500 UNCH -——- -——-
OTAL 7300

E-MINI S&P 500 FIXING PRICE (ESF): Dec26 6952.80

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.



