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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. RTH
VOLUME REFLECTS PIT TRADING AND CASH-FOR-FUTURES 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 .
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TOTAL
E-MINI S&P 500 FIXING PRICE (ESF): Dec26 6952.80
ADDITIONAL S&P PUTS
SETT.PRICE Exer  YOLUME OPEN --CONTRACT--
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES [ EARED INTEREST HIGH Low
SDA_OPT
DEC26 (FUTURFS SFTT. 7104.75 + 13700 )
56000 -—-= -—=- --=- .075 UNCH .013 -—=- -—-- 5 UNCH 1.2508 .250A
60000 -—-= -—=- --=- .175 UNCH .029 2100 UNCH 1.9258 .275A
65000 ---= -—== .400 UNCH .064 1767 UNCH 2.550B .475A
66000 .175B .700A .425- 0.025 .070 5125 UNCH 2.625B .500A
67000 .225B .725A .450- 0.025 .077 30 UNCH 2.850B .525A
68000 -—=- .250B .775A -—-- .500 UNCH .086 -—=- -—-- 330 UNCH 3.0508B .750A
70000 -—=- .325B .850A -——- .550- 0.025 .102 -——- -——- 14657 UNCH 5.000B .675A
72000 -—== .400B .900A —-——= .625 UNCH .124 —-——= —-——= 4000 UNCH 4.0008B L775A
74000 -——== .325B 1.075A -—== .700 UNCH .151 -—== -—== 2125 UNCH 4.4508B .850A
75000 -—=- .350B 1.100A ———- .725- 0.025 .166 —-—— — 9031 UNCH 5.000B .875A
76000 -—=- .375B 1.125A -—-- .775 UNCH .187 -—=- -—-- 10 UNCH 5.600B .900A
77000 -—== .4008B 1.150A - .800 UNCH .208 - - 1260 UNCH 6.200B .925A
78000 --=- .450B 1.175A -—— .850 UNCH .238 - - 1510 UNCH 6.850B .975A
80000 -—== .600B 1.325A -—— .975 UNCH .325 -——— - 3000 UNCH 8.200B 1.200A
80500 -—=- .650B 1.375A -—-- 1.025 UNCH .359 -—=- -——- 500 UNCH 7.200B 1.275A
81000 -——- .725B 1.450A -—-- 1.075- 0.025 .399 -—-- -—-- 20 UNCH 7.6508B 1.325A
86000 -—=- -—-= - -—-- 4.025 UNCH .995 - - 35 UNCH 11.1008 5.300A
88000 ---- -—-= -—-- -—-= 5.950 UNCH .999 -—== -—== 235 UNCH 14.2008B 8.500A
TOTAL 0 45740
DEC27 (FUTURES SETT.__ 7307.25 + 14775 )
64000 .775B 2.725A -—— 1.750- 0.050 .140 1000 UNCH 3.000B .950A
65000 .875B 2.850A - 1.850- 0.050 .149 2800 UNCH 3.2008B 1.675A
66000 1.375B 2.575A - 1.950- 0.075 .159 100 UNCH 3.4508B 1.350A
68000 -——- 1.625B 2.825A -—-- 2.200- 0.075 .182 -—=- -—-- 4000 UNCH 5.000B 2.100A
70000 -———= 1.875B 3.075A -———= 2.425- 0.125 .206 -———- -——= 4250 UNCH 4.2508B 2.650A
72000 -—== 2.1508B 3.325A -——= 2.700- 0.125 .235 - - 1620 UNCH 5.000B 2.650A
73000 -—— 2.0508B 3.725A -—— 2.825- 0.150 .250 -——— -—— 35 UNCH 5.350B 2.975A
74000 -——- 2.175B 3.850A ——— 2.975- 0.150 .267 -———= ———- 1500 UNCH 6.000B 3.200A
75000 -—=- 2.325B 3.975A -—-- 3.125- 0.125 .285 -—=- -—-- 7350 UNCH 6.100B 3.275A
78000 -—=- 2.750B 4.400A -——- 3.575- 0.050 .349 -——- -——- 2670 UNCH 8.000 3.750A
80000 --=- 3.0758B 4.700A -——= 3.875- 0.025 .402 - - 1000 UNCH 8.100B 4.050A
85000 -——== 4.0508B 5.650A -—== 4.825- 0.175 .618 -—== -—== 1800 UNCH 10.850B 5.250A
87000 -—=- -—== --—= --=- 5.400- 0.150 .778 —-—— — 35 UNCH 11.050B 5.900A
88000 -—=- 4.575B 7.400A -—-- 5.850- 0.250 .878 -—=- -—-- 590 UNCH 11.1008B 6.500A
90000 -—=- 6.3508B 8.700A - 7.550- 0.200 .966 - - 1620 UNCH 11.6508 8.350A
TOTAL
0 30370
DEC28 SDA OPT (FUTURES SETT. 7530.25 + 15175 )
75000 -——- 3.9258 5.300A -—-- 4.500- 0.075 .309 -—-- -—-- 500 UNCH 4.550B 5.150A
78000 -—=- 4.450B 5.800A - 5.100- 0.100 .364 - - 500 UNCH 6.900B 5.300A
TOTAL
0 1000
OPTIONS EO00'S, BLOCKS and EXERCISES
M-T-D M-T-D
STRIKE EOO BLOCK BLOCK OPTION OPTION EOO
PRODUCT PRICE VOLUME VOLUME VOLUME EXERCISES EXERCISES VOLUME
SDA OPT S&P 500 ANNUAL DIVIDEND INDEX OPT
DEC26  PUT
SAO 74000 - -——- 250 ———- -——- 0.00
SAO 80500 -——- -——- 500 ———- —— 0.00
TOTALS 0 0 750 0 0 0
SDA OPT S&P 500 ANNUAL DIVIDEND INDEX OPT
DEC26 CALL
SAO 78000 -——- -——- 675 -—-- -——- 0.00
SAO 83000 -——- -——- 1000 -——- -——- 0.00
TOTALS 0 0 1675 0 0 0
DEC27  CALL
SAO 85000 -—=- -—-- 3750 -——- -—— 0.00
SAO 87000 -—=- -—-- 3000 -——- -—— 0.00
TOTALS 0 0 6750 0 0 0
DEC29  CALL
SAO 84000 -——- -—-- 1000 -——- -— 0.00
SAO 88000 -—=- -—-- 1000 -——- -— 0.00
TOTALS 0 0 2000 0 0 0
SME OPT S&P 500 MONTH-END OPTIONS
APR26  PUT
ESM 5540 ety -—=- 58 ——— -——- 0.00
ESM 6570 ——— -——- 58 ——— —— 0.00
TOTALS 0 0 116 0 0 0
SME OPT S&P 500 MONTH-END OPTIONS
APR26  CALL
ESM 7255 -——- - 58 -——- -——- 0.00
TOTALS 0 0 58 0 0 0
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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