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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 = $4.00  PRODUCT 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.

FINAL

DEC25 JAN26 FEB26 MAR26 APR26 MAY26 JUN26 JUL26 AUG26 SEP26 OCT26 NOV26 DEC26

30D FED FUND FUT 12/31 01/30 02/27 03/31 04/30 05/29 06/30 07/31 08/31 09/30 10/30 11/30 12/31

30D FED FUND OPT 12/31 01/30 02/27 03/31 04/30 05/29 06/30 07/31 08/31 09/30 10/30 11/30 12/31

30 DAY FED FUNDS, 10YR SWAP AND 5YR SWAP CONTRACTS LAST TRADE DATES

EXPIRATION:

DEC25 MAR26 JUN26

TN FUT 12/19 03/20 06/18

YIA FUT 12/17 03/18

EXPIRATION:

DEC25 JAN26 FEB26 MAR26 APR26 MAY26 JUN26 JUL26 AUG26 SEP26 OCT26 NOV26
FFC 942.5-985.0 943.7-985.0 945.0-985.0 945.0-985.0 945.0-985.0 946.2-985.0 947.5-985.0 947.5-985.0 946.2-985.0 946.2-982.5 947.5-983.7 946.2-983.7

30 DAY FED FUNDS, 10YR, 5YR, 7YR AND 30YR SWAP OPTIONS ON FUTURES

ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: WED, DEC 17

30 DAY FEDERAL FUND FUTURES

GLOBEX
OPEN

GLOBEX
HIGH

GLOBEX
LOW

SETT. PRICE IMM INDEX
DISCOUNT % PT.CHGE.##

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

30D FED FD FUT
DEC25 96.2775 96.2775 96.2750 3.72)  ---- 323511 + UNCH 90 97.2600B 95.900096.2750 ( 20633
JAN26 96.3650 96.3650 96.3550 3.64)  ---- 772515 - UNCH 8090 97.2150B 95.905096.3600 ( 84761
FEB26 96.4150 96.4250 96.4050 3.58)  ---- 676065 + UNCH 3150 97.2850 95.900096.4150 ( 204721
MAR26 96.4500 96.4600 96.4400 3.55)  ---- 194654 - UNCH 4284 97.2300B 95.940096.4500 ( 25801
APR26 96.5100 96.5250 96.5000 3.48)  ---- 178202 - UNCH 2149 97.2300B 95.965096.5150 ( 46748
MAY26 96.5650 96.5850 96.5550 3.42)  2400 171275 - UNCH 2078 97.2700 95.935096.5750 ( 30038
JUN26 96.6250 96.6400 96.6150 3.36)  ---- 50438 + UNCH 86 97.1800 96.335096.6350 ( 7124
JUL26 96.7050 96.7200 96.6900 3.28)  ---- 66204 - UNCH 68 97.1050 96.4300A96.7150 ( 10074
AUG26 96.7750 96.7900 96.7600 3.21) - ---- 46536 + 0.0050 185 97.0900 96.495096.7850 ( 6110
SEP26 96.8150 96.8300 96.8000 3.17) - ---- 23168 + 0.0050 138 97.1200 96.215096.8250 ( 3069
OCT26 96.8650 96.8800 96.8500 3.12)  ---- 24631 - UNCH 326 97.1700 96.565096.8800 ( 10408
NOV26 96.9000 96.9200 96.8850 3.08)  ---- 23648 - UNCH 936 97.2000 96.6050A96.9150 ( 3933
DEC26 96.9200 96.9500 96.9100A 3.05)  ---- 9548 + UNCH 102 97.2150B 96.165096.9450 ( 1296
JAN27 96.9450 96.9550 96.9250 3.04)  ---- 7959 + UNCH 137 97.2350 96.6900A96.9550 ( 557
FEB27 96.9350 96.9400 96.9350 3.05)  ---- 2230 + UNCH 35 97.2400 96.8250A96.9500 ( 73
MAR27 ---- ---- ---- 3.04)  ---- 81   UNCH UNCH 97.1800B 96.850096.9550 ( ----
APR27 96.9350 96.9600 96.9350 3.04)  ---- 1048 + UNCH 4 97.1150 96.835096.9600 ( 184
MAY27 96.9350 96.9450 96.9350 3.05)  ---- 581 + UNCH 21 97.0500B 96.835096.9500 ( 21
JUN27 ---- ---- ---- 3.04)  ---- 11   UNCH UNCH 97.0000B 96.845096.9600 ( ----
JUL27 96.9500 #96.9500 96.9500 3.05)  ---- 22 + UNCH 18 96.9500 96.900096.9500 ( 20

 2400TOTAL  30D FED FD FUT  2572327 13965- 455571

ADDITIONAL CBT FINANCIAL FUTURES

OPEN RANGE HIGH LOW CLOSING RANGE
SETT. PRICE IMM INDEX
DISCOUNT % PT.CHGE.##

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

MGE FUT
JAN26 ---- 93.8250B 93.8150A ---- 6.17)  ---- 100   UNCH UNCH 93.8550B 93.4450A93.8250 ( ----
FEB26 ---- 93.8250B 93.8150A ---- 6.17) + ---- 100   0.0050 UNCH 93.8600B 93.6350A93.8300 ( ----
MAR26 ---- 93.8250B 93.8150A ---- 6.17)  ---- 20   UNCH UNCH 93.8650B 93.7150A93.8250 ( ----
APR26 ---- 93.8200B 93.8150A ---- 6.17)  ---- 20   UNCH UNCH 93.8650B 93.7200A93.8250 ( ----

 0TOTAL  MGE FUT 240   0

YIA FUT
DEC24 ---- ---- ---- ---- .35) + ---- 924   0.0002 UNCH 100.6600B 99.7075A99.6459 ( ----
MAR25 ---- ---- ---- ---- .90) + ---- 900   0.0008 UNCH 99.3975B 99.010099.0992 ( ----
JUN25 ---- ---- ---- ---- .69) + ---- 405   0.0021 UNCH 100.0650B 99.1875A99.3059 ( ----
SEP25 ---- ---- ---- ---- -0.04) + ---- 1161   ---- UNCH 100.2050B 99.7850A100.0465 ( ----
DEC25 ---- ---- ---- ---- -0.27) + ---- 561   ---- UNCH 100.5100B 100.1625A100.2755 ( ----
MAR26 ---- 100.1850B 100.1650A ---- -0.18) + ---- 1631   ---- UNCH 100.2500B 100.0675A100.1862 ( ----

 0TOTAL  YIA FUT 5582   0

ADDITIONAL CBOT INTEREST RATE FUTURES

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

INTEREST
----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

35U FUT
JAN26 ---- 86'130B 98'130A ---- ---- 34   UNCH UNCH 92'010B 98'050A92'130 ----

 0TOTAL  35U FUT 34   0

40U FUT
JAN26 ---- 94'212B 94'197A ---- ---- 50   UNCH UNCH 95'070B 94'072A94'207 ----

 0TOTAL  40U FUT 50   0

45U FUT
JAN26 ---- 97'125B 97'105A ---- ---- 412   0'007 UNCH 98'002B 96'300A97'120 ----+

 0TOTAL  45U FUT 412   0

50U FUT
JAN26 ---- 99'165B 99'155A ---- ---- 1148   UNCH UNCH 99'270B 99'017A99'152 ----

 0TOTAL  50U FUT 1148   0

55U FUT
JAN26 101'055 101'055 101'052A ---- ---- 1881 - 0'015 2 101'092 100'217A101'055 2+
FEB26 ---- #101'025B 101'025A ---- ---- 10   0'014 UNCH 101'025B 100'235A101'027 ----+

 0TOTAL  55U FUT 1891 2- 2

60U FUT
JAN26 ---- 102'160B 102'170A ---- ---- 2034   0'001 UNCH 102'162B 102'022A102'157 ----+

 0TOTAL  60U FUT 2034   0

MTN FUT
MAR26 114'305 115'015 114'225A ---- ---- 611 - UNCH 14 116'165 114'140A114'315 273

 0TOTAL  MTN FUT 611 14- 273

MWN FUT
MAR26 11'806 11'809 11'718 ---- ---- 1005 + 0'030 25 12'300 11'706A11'800 495-

 0TOTAL  MWN FUT 1005 25+ 495

TN FUT
DEC25 115'005 115'085B 114'305 ---- ---- 19305 - UNCH 218 117'005 11'280A115'075 272
MAR26 115'015 115'020 114'220 ---- 7541 2516267 + UNCH 514 116'260 114'125114'315 357066
JUN26 ---- 114'260B 114'190A ---- ---- 113   UNCH UNCH 116'160 114'120A114'260 ----

 7541TOTAL  TN FUT 2535685 296+ 357338

30 DAY FEDERAL FUNDS CALLS

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

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME
TRADES
CLEAREDDELTA

EXER
 CISES

30D FED FD CALL
30D FED FD CALL

---- ---- --------
TOTAL

30 DAY FEDERAL FUNDS PUTS

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

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME
TRADES
CLEAREDDELTA

EXER
 CISES

30D FED FD PUT
30D FED FD PUT

---- ---- --------
TOTAL

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.  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

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.  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.


