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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) - 1/4 TICK VALUE = $6.25  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.

BULLETIN # 241@
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SOFR MIDCURVE PRODUCTS PUT OPTIONS

STRIKE OPEN RANGE HIGH LOW CLOSING RANGE
SETT.PRICE 
& PT.CHGE.

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME
TRADES
CLEAREDDELTA

EXER
 CISES

S0 OPT
S0 OPT (FUTURES SETT.   .00)DEC25

S0

---- ---- ---- ---- ---- ---- -------- UNCH .1900B .0150---- ----9500
---- ---- ---- ---- ---- ---- -------- UNCH .3000B .0025---- ----9537
---- ---- ---- ---- ---- ---- -------- UNCH .4550B .0025---- ----9575
---- ---- ---- ---- ---- ---- -------- UNCH .5900B .0025---- ----9600
---- ---- ---- ---- ---- ---- -------- UNCH .6650B .0025---- ----9612
---- ---- ---- ---- ---- ---- -------- UNCH .1800B .0050A---- ----9643
---- ---- ---- ---- ---- ---- -------- UNCH .9250B .0025A---- ----9650
---- ---- ---- ---- ---- ---- -------- UNCH 1.0200B .0025---- ----9662
---- ---- ---- ---- ---- ---- -------- UNCH .3000B .0025---- ----9668
---- ---- ---- ---- ---- ---- -------- UNCH 1.1150B .0025---- ----9675
---- ---- ---- ---- ---- ---- -------- UNCH .3750B .0025---- ----9681
---- ---- ---- ---- .0300 ---- ----UNCH UNCH 1.2200B .0200A---- ----9687
---- ---- ---- ---- .0925 ---- ----UNCH UNCH .4500B .0350A1.000 ----9693
---- ---- ---- ---- .1550 ---- ----UNCH UNCH 1.3200B .06501.000 ----9700
---- ---- ---- ---- .2175 ---- ----UNCH UNCH .5350B .1000A1.000 ----9706
---- ---- ---- ---- .2800 ---- ----UNCH UNCH 1.4300B .1450A1.000 ----9712
---- ---- ---- ---- .3425 ---- ----UNCH UNCH .6300B .1850A1.000 ----9718
---- ---- ---- ---- .4050 ---- ----UNCH UNCH 1.5400B .2250A1.000 ----9725
---- ---- ---- ---- .4675 ---- ----UNCH UNCH .7250B .2650A1.000 ----9731
---- ---- ---- ---- .5300 ---- ----UNCH UNCH 1.6500B .3100A1.000 ----9737
---- ---- ---- ---- .5925 ---- ----UNCH UNCH .8300B .3550A1.000 ----9743
---- ---- ---- ---- .6550 ---- ----UNCH UNCH 1.7650B .4050A1.000 ----9750
---- ---- ---- ---- .7175 ---- ----UNCH UNCH .9350B .4600A1.000 ----9756
---- ---- ---- ---- .8425 ---- ----UNCH UNCH 1.0450B .5650A1.000 ----9768

TOTAL  0 0  
S0 OPT (FUTURES SETT.   .00)JAN26

S0

---- ---- ---- ---- CAB ---- 296  ---- UNCH .0025 .0025---- ----9518
---- ---- ---- ---- CAB ---- 251  ---- UNCH .0025 .0025---- ----9531
---- ---- ---- ---- CAB ---- 1500  ---- UNCH ---- .0200A.000 ----9587
---- ---- ---- ---- CAB ---- 6684  ---- UNCH .0750B .0050A.003 ----9618
---- ---- ---- ---- CAB ---- 20777  ---- UNCH .0900B .0025.006 ----9625
---- ---- ---- ---- CAB ---- 10723  ---- UNCH .1100 .0050A.012 ----9631
---- ---- ---- ---- .0025- ---- 10915  .0025 UNCH .1250B .0050A.024 ----9637
---- ---- ---- ---- .0050- ---- 13199  .0025 UNCH .1450B .0050A.044 ----9643
---- ---- ---- .0125N .0075- 500 59496 +.0050 300 .1700B .0050A.065 ----9650
.0150 .0150 *.0150 .0150 .0125- 6000 22420 +.0075 3285 .2000B .0100A.102 ----9656
.0250 .0250 .0250 .0250 .0200- 3800 40172 +.0100 1256 .2250B .0150A.152 ----9662
---- ---- ---- .0450N .0325- 9000 34826 +.0125 7584 .2600B .0150.224 ----9668
.0600 .0600 *.0450 .0450 .0500- 4279 39603 +.0175 1713 .2900B .0300A.310 ----9675
---- ---- ---- .0950N .0725- 13667 19030 +.0225 5797 .3300B .0400A.406 ----9681
---- ---- ---- .1275N .1025- 500 31344 +.0250 420 .3650B .0600A.507 ----9687
---- ---- ---- ---- .1400- ---- 23850  .0275 UNCH .4050B .0800A.604 ----9693
---- ---- ---- .2125N .1825- 400 13144 -.0300 1041 .4500B .1100A.691 ----9700
---- ---- ---- ---- .2300- ---- 2890  .0325 UNCH .4900B .1400A.765 ----9706
---- ---- ---- ---- .2825- ---- 4983  .0350 UNCH .5400B .1800A.822 ----9712
---- ---- ---- ---- .3375- ---- 80  .0350 UNCH .5850B .2150A.866 ----9718
---- ---- ---- ---- .3950- ---- 86 -.0350 486 .6350B .2500A.899 ----9725
---- ---- ---- ---- .5125- ---- 110  .0350 UNCH .7350B .3350A.946 ----9737
---- ---- ---- ---- .5725- ---- 26  .0350 UNCH .7900B .3800A.963 ----9743
---- ---- ---- ---- .6350- ---- 8  .0350 UNCH .8400B .4250A.966 ----9750
---- ---- ---- ---- 1.1925- ---- 2  .0350 UNCH 1.3600B .9000A.999 ----9806

TOTAL  38146 356415 + 18828
S0 OPT (FUTURES SETT.   .00)FEB26

S0

---- ---- ---- ---- .0050 ---- 9000  UNCH UNCH .0200B .0050A.030 ----9612
---- ---- ---- ---- .0075- ---- 10200  .0025 UNCH .0300B .0100A.046 ----9625
---- ---- ---- ---- .0075- ---- 20000  .0050 UNCH .0550B .0100A.050 ----9631
---- ---- ---- ---- .0125- ---- 8209  .0050 UNCH .0450B .0150A.076 ----9637
---- ---- ---- ---- .0175- ---- 12839  .0050 UNCH .0750B .0100A.103 ----9643
---- ---- ---- ---- .0225- ---- 27061  .0075 UNCH .1000B .0150A.131 ----9650
---- ---- ---- .0425N .0325- 500 33560 +.0100 1250 .1200B .0200A.176 ----9656
---- ---- ---- ---- .0450- ---- 7404  .0125 UNCH .1450B .0250A.229 ----9662
---- ---- ---- ---- .0625- ---- 19010  .0150 UNCH .1700B .0350A.292 ----9668
---- ---- ---- .1000N .0825- 5000 19685 -.0175 4466 .1900B .0500A.358 ----9675
---- ---- ---- ---- .1075- ---- 12435  .0200 UNCH .2300B .0650A.430 ----9681
---- ---- ---- .1625N .1375- 200 16278  .0250 UNCH .2600B .0850A.505 ----9687
---- ---- ---- ---- .1750- ---- 12440  .0250 UNCH .2950B .1100A.576 ----9693
.2150 #.2150 .2150 .2150 .2150- 2500 18545 -.0275 43 .3350B .1400A.644 ----9700
---- ---- ---- ---- .2600- ---- 12500  .0300 UNCH .3750B .1750A.704 ----9706
---- ---- ---- ---- .3075- ---- 1051  .0300 UNCH .4150B .2100A.758 ----9712
---- ---- ---- ---- .3575- ---- 3004  .0325 UNCH .4650B .2400A.800 ----9718
---- ---- ---- ---- .4125- ---- 199  .0325 UNCH .5200B .2800A.834 ----9725
---- ---- ---- ---- .4675- ---- 118  .0325 UNCH .5800B .3200A.866 ----9731
---- ---- ---- ---- .8850- ---- 19  .0350 UNCH 1.0000B .6400A.963 ----9775
---- ---- ---- ---- 1.1325- ---- 15  .0350 UNCH 1.2500B .8550A.977 ----9800

TOTAL  8200 243572 - 3259
S0 OPT (FUTURES SETT.   .00)MAR26

S0

---- ---- ---- ---- CAB ---- 428  ---- UNCH .0025 .0025---- ----9025
---- ---- ---- ---- CAB ---- 287  ---- UNCH .0025 .0025---- ----9050
---- ---- ---- ---- CAB ---- 120  ---- UNCH .1000B .0250A---- ----9437
---- ---- ---- ---- CAB ---- 463  ---- UNCH .1600B .0300A---- ----9475
---- ---- ---- ---- CAB ---- 14768  ---- UNCH .2150B .0350.000 ----9500
---- ---- ---- ---- CAB ---- 500  ---- UNCH .2500B .0200A.000 ----9512
---- ---- ---- ---- CAB ---- 104  ---- UNCH .2850B .0400A.000 ----9525
---- ---- ---- ---- CAB ---- 3432  ---- UNCH .3700B .0025.001 ----9550
---- ---- ---- ---- .0025+ ---- 3512  .0025 UNCH .4200B .0100A.003 ----9562
---- ---- ---- ---- .0025 ---- 4138  UNCH UNCH .4750B .0100.006 ----9575
---- ---- ---- ---- .0025 ---- 100  UNCH UNCH ---- ----.009 ----9581
---- ---- ---- .0050N .0025- 2000 4741 +.0025 1836 .5350B .0050A.014 ----9587
---- ---- ---- ---- .0050 ---- 190  UNCH UNCH .0150B .0050A.025 ----9593
---- ---- ---- ---- .0050- ---- 12867 -.0025 100 .6050B .0150.026 ----9600
---- ---- ---- ---- .0075- ---- 19840  .0025 UNCH .6750B .0100.040 ----9612
---- ---- ---- ---- .0125- ---- 34515  .0050 UNCH .7500B .0150A.065 ----9625
---- ---- ---- ---- .0175- ---- 10957  .0050 UNCH .0500B .0100.087 ----9631
---- ---- ---- ---- .0225- ---- 22540  .0050 UNCH .8350B .0150A.110 ----9637
.0300 #.0300 *.0300 .0300 .0300- 1000 6096 +.0050 1000 .0750B .0150A.140 ----9643
---- ---- ---- ---- .0375- ---- 180036  .0100 UNCH .9200B .0150.172 ----9650
---- ---- ---- ---- .0500- ---- 2487  .0100 UNCH .1050B .0250.216 ----9656
---- ---- ---- .0775N .0650- 500 58450  .0125 UNCH 1.0100B .0350A.265 ----9662
---- ---- ---- ---- .0850- ---- 33653  .0125 UNCH .1500B .0500A.321 ----9668
.1050 .1050 .1050 .1050 .1075- 650 86843 -.0150 300 1.1050B .0650A.380 ----9675
---- ---- ---- ---- .1350- ---- 11697  .0175 UNCH .2050B .0850A.442 ----9681
---- ---- ---- .1875N .1650- 300 51510 +.0225 83 1.2000B .1050A.504 ----9687
---- ---- ---- .2250N .2000- 8010 11920 -.0250 3815 .2850B .1350A.565 ----9693
---- ---- ---- .2675N .2400- 10 23142  .0275 UNCH 1.3050B .1650A.622 ----9700
---- ---- ---- .3100N .2800- 10 5997 -.0300 10 .3800B .1950A.676 ----9706
---- ---- ---- .3575N .3275- 10 9691 -.0300 10 1.4050B .2250A.722 ----9712
---- ---- ---- .4075N .3775- 10 912 +.0300 150 .4800B .2600A.763 ----9718
---- ---- ---- ---- .4300- ---- 4000  .0300 UNCH 1.5150B .3000A.798 ----9725
---- ---- ---- ---- .4825- ---- 226  .0325 UNCH .5900B .3350A.831 ----9731
---- ---- ---- ---- .5950- ---- 97  .0325 UNCH .7050B .4200A.878 ----9743
---- ---- ---- ---- .6525- ---- 5  .0300 UNCH 1.7350B .4650A.897 ----9750
---- ---- ---- ---- .8275- ---- 112  .0350 UNCH .9400B .6100A.937 ----9768
---- ---- ---- ---- .8875- ---- 50  .0350 UNCH 1.8650B .6550A.947 ----9775
---- ---- ---- ---- 1.2575- ---- 106  .0350 UNCH 1.6650B .9700A.971 ----9812

TOTAL  12500 620532 - 1166
S0 OPT (FUTURES SETT.   .00)APR26

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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S0 OPT
S0 OPT (FUTURES SETT.   .00)APR26

S0

---- ---- ---- ---- .0150- ---- 229  .0025 UNCH .0200B .0100.067 ----9612
---- ---- ---- ---- .0400- ---- 5051  .0075 UNCH .0600B .0200A.158 ----9637
---- ---- ---- ---- .0500- ---- 956  .0075 UNCH .0750B .0250A.191 ----9643
---- ---- ---- ---- .0625- ---- 1869 +.0100 3 .0950B .0350A.228 ----9650
---- ---- ---- ---- .0775- ---- 796 +.0125 28 .1200B .0400A.271 ----9656
---- ---- ---- ---- .0950- ---- 2288  .0150 UNCH .1450B .0550A.317 ----9662
---- ---- ---- ---- .1425- ---- 3600  .0175 UNCH .2050B .0850A.421 ----9675
---- ---- ---- ---- .1725- ---- 7040 +.0200 20 .2400B .1050A.475 ----9681
---- ---- ---- ---- .2050- ---- 2451  .0225 UNCH .2800B .1300A.529 ----9687
---- ---- ---- ---- .2425- ---- 600  .0250 UNCH .3250B .1550A.580 ----9693
---- ---- ---- .3075N .2825- 500 1750 +.0250 486 .3650B .1900A.628 ----9700
---- ---- ---- ---- .3275- ---- 97  .0250 UNCH .4150B .2200A.672 ----9706
---- ---- ---- ---- .3725- ---- 56  .0275 UNCH .4650B .2600A.714 ----9712
---- ---- ---- ---- .4200- ---- 56  .0300 UNCH .5150B .2950A.753 ----9718
---- ---- ---- ---- .4700- ---- 250  .0300 UNCH .5650B .3400A.787 ----9725
---- ---- ---- ---- 1.0425- ---- 2  .0325 UNCH 1.1500B .8050A.946 ----9787

TOTAL  500 27091 + 537
S0 OPT (FUTURES SETT.   .00)MAY26

S0

---- ---- ---- .0925N .0825 2000 2000 +NEW 2000 .1150B .0500A.257 ----9650
---- ---- ---- ---- .2000- ---- 1100 +.0175 1000 .2650B .1350A.478 ----9681
---- ---- ---- ---- .2325- ---- 620  .0200 UNCH .3050B .1600A.525 ----9687
---- ---- ---- .3325N .3075 500 500 +NEW 500 .3900B .2200A.613 ----9700

TOTAL  2500 4220 + 3500
S0 OPT (FUTURES SETT.   .00)JUN26

S0

---- ---- ---- ---- .0025+ ---- 1100  .0025 UNCH .0025 .0025.003 ----9475
---- ---- ---- ---- .0025 ---- 2000  UNCH UNCH .0025 .0025.005 ----9487
---- ---- ---- ---- .0025 ---- 125  UNCH UNCH .0150 .0150.009 ----9500
---- ---- ---- ---- .0050 ---- 3300  UNCH UNCH .0050B .0050.016 ----9512
---- ---- ---- ---- .0050 ---- 500  UNCH UNCH .0025 .0025.017 ----9525
---- ---- ---- ---- .0075 ---- 1000  UNCH UNCH .0150B .0025.025 ----9537
---- ---- ---- ---- .0075 ---- 1000  UNCH UNCH .1600B .0200A.027 ----9550
---- ---- ---- ---- .0100 ---- 2700  UNCH UNCH .1850B .0100A.035 ----9562
---- ---- ---- ---- .0125- ---- 2903  .0025 UNCH .2200B .0150.045 ----9575
---- ---- ---- ---- .0175- ---- 94  .0025 UNCH .2550B .0150A.062 ----9587
---- ---- ---- .0275N .0225- 60 12515 +.0050 40 .3000B .0150A.080 ----9600
---- ---- ---- ---- .0325- ---- 1480  .0075 UNCH .3450B .0200A.111 ----9612
.0500 .0500 .0500 .0500 .0475- 8500 28300 +.0075 7100 .3950B .0300A.153 ----9625
---- ---- ---- ---- .0700- ---- 15380  .0075 UNCH .4500B .0400A.209 ----9637
---- ---- ---- .1100N .1000- 60 36440 +.0100 1786 .5100B .0600A.276 ----9650
---- ---- ---- ---- .1375- ---- 15514 +.0150 1844 .5800B .0850A.352 ----9662
---- ---- ---- .2075N .1900- 800 26772 +.0175 800 .6500B .1200A.437 ----9675
---- ---- ---- ---- .2525- ---- 20146 +.0225 373 .7300B .1700A.522 ----9687
---- ---- ---- .3500N .3275- 500 7619 +.0225 225 .8150B .2300A.603 ----9700
---- ---- ---- ---- .4125- ---- 9368  .0225 UNCH .9000B .2950A.677 ----9712
---- ---- ---- ---- .5050- ---- 341  .0275 UNCH .9950B .3650A.740 ----9725
---- ---- ---- ---- .6050- ---- 144  .0300 UNCH 1.0900B .4350A.791 ----9737
---- ---- ---- ---- .7125- ---- 735  .0300 UNCH 1.1900B .5150A.834 ----9750
---- ---- ---- ---- .8225- ---- 137  .0300 UNCH 1.2900B .6050A.871 ----9762
---- ---- ---- ---- 1.1725- ---- 24  .0325 UNCH 1.6200B .9000A.934 ----9800
---- ---- ---- ---- 1.2925- ---- 62  .0325 UNCH 1.6800B 1.0050A.948 ----9812
---- ---- ---- ---- 1.4125- ---- 52  .0350 UNCH 1.8500B 1.1150A.961 ----9825

TOTAL  9920 189751 + 12168
S0 OPT (FUTURES SETT.   .00)SEP26

S0

---- ---- ---- .0250N .0225- 1000 2500  .0025 UNCH .0350B .0150A.060 ----9550
---- ---- ---- ---- .0275- ---- 127  .0025 UNCH .0450B .0250A.074 ----9562
---- ---- ---- ---- .0350- ---- 218  .0025 UNCH .0550B .0300.092 ----9575
---- ---- ---- ---- .0450- ---- 40108  .0025 UNCH .0700B .0300A.116 ----9587
---- ---- ---- .0625N .0575- 1000 7102  .0050 UNCH .0850B .0350A.145 ----9600
---- ---- ---- ---- .0725- ---- 4200  .0075 UNCH .1050B .0450A.179 ----9612
---- ---- ---- .1050N .0950- 1000 17388 +.0100 925 .1300B .0600A.224 ----9625
---- ---- ---- ---- .1250- ---- 10119  .0125 UNCH .1650B .0800A.278 ----9637
---- ---- ---- ---- .1625- ---- 9222  .0150 UNCH .2050B .1050A.338 ----9650
.2100 .2100 .2100 .2100 .2100- 1100 26691 +.0175 750 .2550B .1400A.404 ----9662
---- ---- ---- ---- .2675- ---- 5100  .0175 UNCH .3200B .1800A.473 ----9675
---- ---- ---- ---- .3325- ---- 17124  .0200 UNCH .3950B .2350A.541 ----9687
---- ---- ---- ---- .4075- ---- 8889  .0200 UNCH .4750B .2950A.607 ----9700
---- ---- ---- ---- .4900- ---- 1400  .0225 UNCH .5650B .3650A.667 ----9712
---- ---- ---- ---- .6775- ---- 1262  .0250 UNCH .7600B .5150A.767 ----9737
---- ---- ---- ---- .8875- ---- 1  .0250 UNCH .9700B .6850A.840 ----9762

TOTAL  4100 151451 + 1675
S0 OPT (FUTURES SETT.   .00)DEC26

S0

---- ---- ---- ---- .0225 ---- 6000  UNCH UNCH .0250 .0250.049 ----9500
---- ---- ---- ---- .0825- ---- 16000  .0075 UNCH ---- .0750A.168 ----9587
---- ---- ---- ---- .1025- ---- 16000  .0075 UNCH .1000B .0950A.202 ----9600
---- ---- ---- ---- .1250- ---- 750  .0100 UNCH .1250B .1150A.239 ----9612
---- ---- ---- ---- .1900- ---- 2000  .0100 UNCH .1950B .1750A.333 ----9637
---- ---- ---- ---- .4825- ---- 500  .0175 UNCH .5100B .3750A.617 ----9700

TOTAL  0 41250  
S0W OPT

S0W OPT (FUTURES SETT.   .00)DEC25
S03

---- ---- ---- ---- CAB ---- 420  ---- UNCH .0050B .0025A.007 ----9650
---- ---- ---- .0075N .0025 200 1000 +NEW 1000 .0100B .0050A.022 ----9656
---- ---- ---- ---- .0050- ---- 500  .0050 UNCH .0250B .0100A.048 ----9662
---- ---- ---- ---- .0075- ---- 500  .0100 UNCH .0450B .0150A.081 ----9668
---- ---- ---- .0325N .0175- 200 2805 +.0150 1400 .0700B .0150A.182 ----9675
---- ---- ---- .0575N .0350- 500 1850 +.0225 700 .1100B .0250A.332 ----9681
---- ---- ---- .0900N .0625- 1000 2200 +.0275 750 .1500B .0400A.514 ----9687
---- ---- ---- ---- .1000- ---- 3000  .0325 UNCH .2050B .0600A.690 ----9693

TOTAL  1900 12275 + 3850
S2 OPT

S2 OPT (FUTURES SETT.   .00)DEC25
S2

---- ---- ---- ---- ---- ---- -------- UNCH .2200B .0300A---- ----9512
---- ---- ---- ---- ---- ---- -------- UNCH .3000B .0200A---- ----9537
---- ---- ---- ---- ---- ---- -------- UNCH .4600B .0150A---- ----9575
---- ---- ---- ---- ---- ---- -------- UNCH .5250B .0150A---- ----9587
---- ---- ---- ---- ---- ---- -------- UNCH .8500B .0100A---- ----9637
---- ---- ---- ---- ---- ---- -------- UNCH .2400B .0100A---- ----9643
---- ---- ---- ---- ---- ---- -------- UNCH .9450B .0050---- ----9650
---- ---- ---- ---- ---- ---- -------- UNCH 1.0400B .0025A---- ----9662
---- ---- ---- ---- ---- ---- -------- UNCH .3700B .0025A---- ----9668
---- ---- ---- ---- .0350 ---- ----UNCH UNCH 1.1450B .0100A1.000 ----9675
---- ---- ---- ---- .0975 ---- ----UNCH UNCH .4500B .0150A1.000 ----9681
---- ---- ---- ---- .1600 ---- ----UNCH UNCH 1.2500B .0300A1.000 ----9687
---- ---- ---- ---- .2225 ---- ----UNCH UNCH .5350B .0500A1.000 ----9693
---- ---- ---- ---- .2850 ---- ----UNCH UNCH 1.3550B .0800A1.000 ----9700
---- ---- ---- ---- .3475 ---- ----UNCH UNCH .6300B .1250A1.000 ----9706
---- ---- ---- ---- .4100 ---- ----UNCH UNCH 1.4700B .1700A1.000 ----9712
---- ---- ---- ---- .4725 ---- ----UNCH UNCH .7300B .2250A1.000 ----9718
---- ---- ---- ---- .5350 ---- ----UNCH UNCH 1.5850B .2850A1.000 ----9725
---- ---- ---- ---- .6600 ---- ----UNCH UNCH 1.7000B .3750A1.000 ----9737

TOTAL  0 0  
S2 OPT (FUTURES SETT.   .00)JAN26

S2

---- ---- ---- ---- CAB ---- 300  ---- UNCH .0650B .0100A.000 ----9587
---- ---- ---- ---- CAB ---- 500  ---- UNCH .0750B .0100A.001 ----9593
---- ---- ---- ---- CAB ---- 1000  ---- UNCH .0900B .0150A.003 ----9600
---- ---- ---- ---- .0025 ---- 20765  UNCH UNCH .1200B .0150A.013 ----9612

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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FINAL

S2 OPT
S2 OPT (FUTURES SETT.   .00)
---- ---- ---- ---- .0025- ---- 1250  .0025 UNCH .1400B .0100A.024 ----9618
---- ---- ---- ---- .0050- ---- 3654  .0025 UNCH .1600B .0100A.044 ----9625
---- ---- ---- ---- .0100- ---- 19380  .0025 UNCH .1850B .0100A.079 ----9631
---- ---- ---- ---- .0150- ---- 12122 +.0050 313 .2100B .0150A.114 ----9637
---- ---- ---- ---- .0225- ---- 500  .0075 UNCH .2400B .0100A.163 ----9643
.0350 .0350 *.0350 .0350 .0350- 750 13323 -.0075 300 .2700B .0150A.233 ----9650
---- ---- ---- ---- .0525- ---- 674  .0100 UNCH .3000B .0200A.317 ----9656
---- ---- ---- ---- .0725- ---- 12280  .0150 UNCH .3350B .0300A.409 ----9662
---- ---- ---- ---- .1025- ---- 5000  .0150 UNCH .3750B .0400A.511 ----9668
---- ---- ---- ---- .1375- ---- 8755 -.0175 100 .4150B .0550A.612 ----9675
---- ---- ---- ---- .1800- ---- 5196  .0200 UNCH .4550B .0750A.703 ----9681
---- ---- ---- ---- .2275- ---- 7187 -.0200 60 .5000B .1000A.781 ----9687
---- ---- ---- ---- .3350- ---- 2485  .0200 UNCH .5900B .1700A.888 ----9700
---- ---- ---- ---- .3925- ---- 119  .0200 UNCH .6400B .2100A.922 ----9706
---- ---- ---- ---- .5725- ---- 497  .0200 UNCH .8000B .3450A.963 ----9725
---- ---- ---- ---- .6950- ---- 58  .0225 UNCH .9100B .4350A.981 ----9737
---- ---- ---- ---- .7575- ---- 115  .0200 UNCH .9650B .4850A.988 ----9743

TOTAL  750 115160 - 147
S2 OPT (FUTURES SETT.   .00)FEB26

S2

---- ---- ---- ---- .0175- ---- 251  .0050 UNCH .0800B .0150A.103 ----9625
---- ---- ---- ---- .0350- ---- 265  .0050 UNCH .1150B .0150A.184 ----9637
---- ---- ---- ---- .0475- ---- 900  .0075 UNCH .1350B .0200A.235 ----9643
---- ---- ---- ---- .0650- ---- 3347  .0075 UNCH .1550B .0300A.297 ----9650
---- ---- ---- ---- .1100 ---- 50 +NEW 50 .2100B .0500A.434 ----9662
---- ---- ---- ---- .1400- ---- 4700  .0125 UNCH .2400B .0650A.508 ----9668
---- ---- ---- ---- .1750- ---- 4749  .0125 UNCH .2750B .0850A.580 ----9675
---- ---- ---- ---- .2150- ---- 2900  .0150 UNCH .3100B .1050A.648 ----9681
---- ---- ---- ---- .2575- ---- 5480  .0175 UNCH .3450B .1350A.713 ----9687
---- ---- ---- ---- .3050- ---- 900  .0150 UNCH .3850B .1650A.769 ----9693
---- ---- ---- ---- .3550- ---- 1200  .0175 UNCH .4300B .2000A.812 ----9700
---- ---- ---- ---- .4100- ---- 292  .0175 UNCH .4750B .2400A.847 ----9706
---- ---- ---- ---- .5800- ---- 251  .0200 UNCH .6450B .3650A.929 ----9725
---- ---- ---- ---- .7000- ---- 265  .0200 UNCH .7700B .4500A.956 ----9737
---- ---- ---- ---- .8250- ---- 16  .0200 UNCH .8900B .5500A.961 ----9750

TOTAL  0 25566 + 50
S2 OPT (FUTURES SETT.   .00)MAR26

S2

---- ---- ---- ---- CAB ---- 1  ---- UNCH .0600B .0100.000 ----9450
---- ---- ---- ---- CAB ---- 1000  ---- UNCH .2150B .0300A.000 ----9500
---- ---- ---- ---- CAB ---- 2000  ---- UNCH .2800B .0550A.002 ----9525
---- ---- ---- ---- CAB ---- 2  ---- UNCH .0025 .0025.003 ----9531
---- ---- ---- ---- .0025+ ---- 2000  .0025 UNCH .3700B .0250A.009 ----9550
---- ---- ---- ---- .0025 ---- 500  UNCH UNCH ---- ----.013 ----9556
---- ---- ---- ---- .0050 ---- 1026  UNCH UNCH .4200B .0100A.023 ----9562
---- ---- ---- ---- .0050 ---- 1979  UNCH UNCH .4750B .0300A.025 ----9575
---- ---- ---- ---- .0075 ---- 250  UNCH UNCH .5350B .0100A.038 ----9587
---- ---- ---- ---- .0125 ---- 10874  UNCH UNCH .6050B .0200A.061 ----9600
---- ---- ---- ---- .0200- ---- 7323  .0025 UNCH .6800B .0100.095 ----9612
---- ---- ---- ---- .0250- ---- 5  .0050 UNCH .0600B .0150A.117 ----9618
---- ---- ---- ---- .0325- ---- 87450  .0050 UNCH .7550B .0200A.147 ----9625
---- ---- ---- ---- .0425- ---- 2620  .0050 UNCH .0850B .0200A.184 ----9631
---- ---- ---- .0600N .0550- 2500 17780 +.0050 1500 .8400B .0250A.226 ----9637
---- ---- ---- ---- .0700- ---- 57520  .0075 UNCH .1150B .0300A.273 ----9643
---- ---- ---- ---- .0875- ---- 32927 -.0100 50 .9300B .0400A.326 ----9650
---- ---- ---- ---- .1100- ---- 8159  .0100 UNCH .1600B .0500A.384 ----9656
---- ---- ---- ---- .1375- ---- 65839 -.0100 50 1.0250B .0650A.445 ----9662
---- ---- ---- ---- .1675- ---- 6325  .0100 UNCH .2150B .0850A.506 ----9668
---- ---- ---- ---- .2025- ---- 20084 -.0125 350 1.1200B .1050A.567 ----9675
---- ---- ---- .2550N .2400- 10 4550 -.0150 10 .2900B .1300A.625 ----9681
---- ---- ---- .2950N .2825- 10 4561 -.0125 142 1.2200B .1600A.680 ----9687
---- ---- ---- .3400N .3275- 10 2913  .0125 UNCH .3850B .1900A.730 ----9693
---- ---- ---- .3900N .3750- 10 7244  .0150 UNCH 1.3250B .2250A.772 ----9700
---- ---- ---- .4425N .4275- 10 260 +.0150 200 .4850B .2650A.808 ----9706
---- ---- ---- ---- .4800- ---- 279  .0175 UNCH 1.4350B .3000A.842 ----9712
---- ---- ---- ---- .5350- ---- 32  .0175 UNCH .6000B .3500A.870 ----9718
---- ---- ---- ---- .5925- ---- 589  .0175 UNCH 1.5450B .3800A.891 ----9725
---- ---- ---- ---- .7075- ---- 389  .0175 UNCH 1.6600B .4650A.923 ----9737
---- ---- ---- ---- .9500- ---- 13  .0175 UNCH 1.6700B .6600A.957 ----9762
---- ---- ---- ---- 1.0725- ---- 27  .0200 UNCH 1.5700B .7700A.968 ----9775
---- ---- ---- ---- 1.3200- ---- 97  .0200 UNCH 1.8000B .9950A.980 ----9800

TOTAL  2550 346618 + 1098
S2 OPT (FUTURES SETT.   .00)APR26

S2

---- ---- ---- ---- .0600- ---- 2827  .0050 UNCH .0750B .0300A.216 ----9625
---- ---- ---- ---- .1350- ---- 2827  .0075 UNCH .1650B .0700A.398 ----9650
---- ---- ---- ---- .1600- ---- 750  .0100 UNCH .1950B .0850A.449 ----9656
---- ---- ---- ---- .2250- ---- 371  .0100 UNCH .2600B .1250A.556 ----9668
---- ---- ---- ---- .2625- ---- 900  .0075 UNCH .3000B .1500A.607 ----9675
---- ---- ---- ---- .5425- ---- 177  .0150 UNCH .5950B .3650A.841 ----9712

TOTAL  0 7852  
S2 OPT (FUTURES SETT.   .00)MAY26

S2

---- ---- ---- ---- .0550- ---- 177  .0050 UNCH .0650B .0450A.181 ----9612
---- ---- ---- ---- .1900- ---- 184  .0075 UNCH .2200B .1100A.456 ----9656
---- ---- ---- ---- .2500- ---- 1094  .0100 UNCH .2850B .1550A.549 ----9668
---- ---- ---- ---- .3250- ---- 120  .0100 UNCH .3650B .2050A.637 ----9681

TOTAL  0 1575  
S2 OPT (FUTURES SETT.   .00)JUN26

S2

---- ---- ---- ---- CAB ---- 1  ---- UNCH .0100 .0100.003 ----9450
---- ---- ---- ---- .0075+ ---- 100  .0025 UNCH .1150B .0200.023 ----9500
---- ---- ---- ---- .0275 ---- 2750  UNCH UNCH .2950B .0200.089 ----9575
---- ---- ---- ---- .0375 ---- 6350  UNCH UNCH .3400B .0200A.118 ----9587
---- ---- ---- ---- .0500- ---- 15300  .0025 UNCH .3900B .0300A.153 ----9600
---- ---- ---- ---- .0725- ---- 8750  .0025 UNCH .4400B .0400A.207 ----9612
---- ---- ---- ---- .1025- ---- 9571  .0025 UNCH .5000B .0550A.270 ----9625
---- ---- ---- ---- .1400- ---- 13894  .0025 UNCH .5650B .0750A.341 ----9637
---- ---- ---- ---- .1850- ---- 3974  .0050 UNCH .6350B .1050A.419 ----9650
---- ---- ---- ---- .2400- ---- 5000  .0075 UNCH .7100B .1400A.502 ----9662
---- ---- ---- ---- .3050- ---- 8148  .0100 UNCH .7850B .1900A.585 ----9675
---- ---- ---- ---- .3875- ---- 1000  .0100 UNCH .8700B .2500A.663 ----9687
---- ---- ---- ---- .5750- ---- 500  .0125 UNCH 1.0500B .3800A.789 ----9712
---- ---- ---- ---- .6775- ---- 1  .0150 UNCH 1.1450B .4600A.837 ----9725
---- ---- ---- ---- 1.3825- ---- 250  .0150 UNCH 1.7700B 1.0600A.961 ----9800

TOTAL  0 75589  
S2 OPT (FUTURES SETT.   .00)SEP26

S2

---- ---- ---- ---- .0375- ---- 5500  .0025 UNCH .0500B .0300A.095 ----9550
---- ---- ---- ---- .0475- ---- 1000  .0025 UNCH .0600B .0400A.118 ----9562
---- ---- ---- ---- .0625- ---- 500  .0025 UNCH .0800B .0400A.149 ----9575
---- ---- ---- ---- .0800- ---- 500  .0025 UNCH .0950B .0500A.185 ----9587
---- ---- ---- ---- .1025- ---- 5682  .0025 UNCH .1200B .0600A.228 ----9600
---- ---- ---- ---- .1325- ---- 1463  .0025 UNCH .1500B .0800A.279 ----9612
---- ---- ---- ---- .1675- ---- 14391  .0050 UNCH .1850B .1000A.335 ----9625
---- ---- ---- ---- .2100- ---- 4000  .0075 UNCH .2300B .1300A.396 ----9637
---- ---- ---- ---- .3225- ---- 10000  .0100 UNCH .3500B .2150A.531 ----9662
---- ---- ---- ---- .3925- ---- 3464  .0125 UNCH .4250B .2700A.598 ----9675
---- ---- ---- ---- .4725- ---- 500  .0125 UNCH .5050B .3300.660 ----9687

TOTAL  0 47000  
S2 OPT (FUTURES SETT.   .00)DEC26

S2

---- ---- ---- ---- .1575- ---- 2502  .0025 UNCH .1400 .1350.280 ----9600
---- ---- ---- ---- .2300- ---- 8010  .0075 UNCH .2200 .1550.378 ----9625

THE INFORMATION CONTAINED IN THIS REPORT IS COMPILED FOR THE CONVENIENCE OF THE USER AND IS FURNISHED WITHOUT RESPONSIBILITY FOR ACCURACY OR CONTENT.  IT 
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S2 OPT
S2 OPT (FUTURES SETT.   .00)
---- ---- ---- ---- .3350- ---- 8000  .0050 UNCH .3200B .2450A.491 ----9650
---- ---- ---- ---- .3975- ---- 2700  .0075 UNCH .3900B .2950A.549 ----9662

TOTAL  0 21212  
S2W OPT

S2W OPT (FUTURES SETT.   .00)DEC25
S23

---- ---- ---- ---- .0600- ---- 100  .0125 UNCH .1100B .0250A.523 ----9668

TOTAL  0 100  
S3 OPT

S3 OPT (FUTURES SETT.   .00)DEC25
S3

---- ---- ---- ---- ---- ---- -------- UNCH .9700B .0025---- ----9650
---- ---- ---- ---- .1200 ---- ----UNCH UNCH 1.0700B .0150A1.000 ----9662
---- ---- ---- ---- .2450 ---- ----UNCH UNCH 1.1750B .0500A1.000 ----9675
---- ---- ---- ---- .3700 ---- ----UNCH UNCH 1.2850B .1300A1.000 ----9687

TOTAL  0 0  
S3 OPT (FUTURES SETT.   .00)JAN26

S3

---- ---- ---- ---- CAB ---- 4000  ---- UNCH .0850B .0150A.006 ----9575
---- ---- ---- ---- .0025 ---- 1  UNCH UNCH .1100B .0100.020 ----9587
---- ---- ---- ---- .0050- ---- 1961  .0025 UNCH .1450B .0050A.041 ----9600
---- ---- ---- ---- .0125- ---- 617  .0025 UNCH .1900B .0100A.095 ----9612
---- ---- ---- ---- .0275- ---- 2249 +.0050 317 .2400B .0100A.190 ----9625
---- ---- ---- ---- .0575- ---- 6313  .0075 UNCH .3000B .0200A.346 ----9637
---- ---- ---- ---- .1125- ---- 3101  .0100 UNCH .3700B .0400A.549 ----9650
---- ---- ---- ---- .1950- ---- 2075  .0100 UNCH .4550B .0750A.737 ----9662
---- ---- ---- ---- .2975- ---- 61  .0100 UNCH .5450B .1350A.867 ----9675
---- ---- ---- ---- .4125- ---- 380  .0125 UNCH .6400B .2100A.938 ----9687
---- ---- ---- ---- .5350- ---- 650  .0100 UNCH .7450B .2950A.961 ----9700
---- ---- ---- ---- .6575- ---- 66  .0100 UNCH .8550B .3850A.980 ----9712

TOTAL  0 21474 + 317
S3 OPT (FUTURES SETT.   .00)FEB26

S3

---- ---- ---- ---- CAB ---- 1000  ---- UNCH .0025 .0025.002 ----9537
---- ---- ---- ---- .0025- ---- 500  .0025 UNCH ---- .0150A.016 ----9562
---- ---- ---- ---- .0050 ---- 1 +NEW 1 .0350B .0100A.031 ----9575
---- ---- ---- ---- .0175- ---- 1001 +.0025 1 .0800B .0100A.098 ----9600
---- ---- ---- ---- .0300- ---- 1164  .0050 UNCH .1100B .0150A.159 ----9612
---- ---- ---- ---- .0550- ---- 2350  .0050 UNCH .1450B .0250A.260 ----9625
---- ---- ---- ---- .0950- ---- 500  .0075 UNCH .1950B .0400A.389 ----9637
---- ---- ---- ---- .1525- ---- 1400  .0075 UNCH .2500B .0650A.534 ----9650
---- ---- ---- ---- .2275- ---- 2375  .0075 UNCH .3200B .1100A.675 ----9662
---- ---- ---- ---- .3200- ---- 361  .0075 UNCH .4000B .1650A.788 ----9675
---- ---- ---- ---- .6625- ---- 80  .0100 UNCH .6950B .4000A.944 ----9712
---- ---- ---- ---- .7850- ---- 61  .0100 UNCH .8150B .4900A.959 ----9725

TOTAL  0 10793 + 2
S3 OPT (FUTURES SETT.   .00)MAR26

S3

---- ---- ---- ---- CAB ---- 750  ---- UNCH .0200B -------- ----9325
---- ---- ---- ---- CAB ---- 750  ---- UNCH .0250B -------- ----9350
---- ---- ---- ---- CAB ---- 1750  ---- UNCH .0600B .0550A---- ----9425
---- ---- ---- ---- CAB ---- 310  ---- UNCH .0750B .0350A.000 ----9450
---- ---- ---- ---- CAB ---- 1500  ---- UNCH .0900B .0400A.000 ----9462
---- ---- ---- ---- CAB ---- 250  ---- UNCH .1300B .0100A.000 ----9487
---- ---- ---- ---- .0050 ---- 226  UNCH UNCH .3700B .0200A.024 ----9550
---- ---- ---- ---- .0075 ---- 2251  UNCH UNCH .4250B .0100.037 ----9562
---- ---- ---- ---- .0100- ---- 2300  .0025 UNCH .4800B .0100A.050 ----9575
---- ---- ---- ---- .0175- ---- 500  .0025 UNCH .5450B .0100A.084 ----9587
---- ---- ---- ---- .0275- ---- 11648  .0050 UNCH .6100B .0200A.127 ----9600
---- ---- ---- ---- .0475- ---- 10164  .0050 UNCH .6850B .0200A.200 ----9612
---- ---- ---- ---- .0775- ---- 43770  .0050 UNCH .7650B .0350A.294 ----9625
---- ---- ---- ---- .1225- ---- 30891  .0050 UNCH .8500B .0550A.407 ----9637
---- ---- ---- ---- .1800- ---- 33660  .0050 UNCH .9400B .0850A.528 ----9650
---- ---- ---- ---- .2525- ---- 7520  .0075 UNCH 1.0350B .1300A.648 ----9662
---- ---- ---- ---- .3400- ---- 6682  .0100 UNCH 1.1350B .1900A.750 ----9675
---- ---- ---- ---- .4425- ---- 250  .0100 UNCH 1.2400B .2600A.828 ----9687
---- ---- ---- ---- .5525- ---- 52  .0100 UNCH 1.3500B .3300A.886 ----9700
---- ---- ---- ---- .6700- ---- 150  .0075 UNCH 1.4600B .4100A.920 ----9712
---- ---- ---- ---- .9100- ---- 586  .0100 UNCH 1.5100B .6050A.956 ----9737

TOTAL  0 155960  
S3 OPT (FUTURES SETT.   .00)APR26

S3

---- ---- ---- ---- .0025- ---- 1000  .0025 UNCH .0050 .0050.011 ----9512
---- ---- ---- ---- .0550- ---- 583  .0025 UNCH .0600B .0250.194 ----9600
---- ---- ---- ---- .1700- ---- 500  .0050 UNCH .1850B .0850A.457 ----9637
---- ---- ---- ---- .4950- ---- 105  .0075 UNCH .5200B .3100A.822 ----9687

TOTAL  0 2188  
S3 OPT (FUTURES SETT.   .00)JUN26

S3

---- ---- ---- ---- .0100 ---- 85  UNCH UNCH .0300B .0250A.031 ----9500
---- ---- ---- ---- .0375 ---- 750  UNCH UNCH .1450B .0200A.113 ----9562
---- ---- ---- ---- .0500 ---- 1588  UNCH UNCH .1750B .0300A.146 ----9575
---- ---- ---- .0950N .0925- 60 15537 +.0025 60 .3650B .0500A.246 ----9600
---- ---- ---- ---- .1250- ---- 3231  .0025 UNCH .4200B .0650A.311 ----9612
---- ---- ---- ---- .1650- ---- 5500  .0025 UNCH .4800B .0900A.384 ----9625
.2050 .2050 .2050 .2050 .2150- 800 26021 +.0050 800 .5500B .1250A.465 ----9637
---- ---- ---- ---- .2775- ---- 5212  .0050 UNCH .6250B .1650A.549 ----9650
---- ---- ---- ---- .3500- ---- 3088  .0050 UNCH .7050B .2150A.630 ----9662
---- ---- ---- ---- .4325- ---- 7985  .0075 UNCH .7900B .2750A.704 ----9675
---- ---- ---- ---- .5275- ---- 90  .0075 UNCH .8800B .3350A.769 ----9687
---- ---- ---- ---- .6275- ---- 78  .0100 UNCH .9800B .4050A.822 ----9700
---- ---- ---- ---- .9650- ---- 40  .0100 UNCH 1.3000B .6700A.919 ----9737

TOTAL  860 69205 + 860
S3 OPT (FUTURES SETT.   .00)SEP26

S3

---- ---- ---- ---- .0400 ---- 414  UNCH UNCH .0500 .0350A.095 ----9525
---- ---- ---- ---- .0625 ---- 22030  UNCH UNCH .0750B .0400A.143 ----9550
---- ---- ---- ---- .1000 ---- 250  UNCH UNCH .1150B .0600A.215 ----9575
---- ---- ---- ---- .1575 ---- 1500  UNCH UNCH .1700B .0950A.311 ----9600
---- ---- ---- ---- .1950 ---- 4000  UNCH UNCH .2050B .1200A.367 ----9612
---- ---- ---- ---- .3575- ---- 5000  .0025 UNCH .3650B .2350A.562 ----9650
---- ---- ---- ---- .4300- ---- 100  .0025 UNCH .4400B .2900A.628 ----9662
---- ---- ---- ---- .8050- ---- 165  .0050 UNCH .8200B .5750A.827 ----9712
---- ---- ---- ---- 1.6225- ---- 1  .0050 UNCH 1.6350B 1.3100A.960 ----9800

TOTAL  0 33460  
S4 OPT

S4 OPT (FUTURES SETT.   .00)MAR26
S4

---- ---- ---- ---- .0625- ---- 3  .0050 UNCH ---- ----.244 ----9600

TOTAL  0 3  
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