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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.

PRELIMINARY

MAR26 JUN26 SEP26 DEC26

03/20 06/18 09/18 12/18
MINI DOW FUT 03/20 06/18 09/18 12/18

DJIA & MINI DOW CONTRACTS LAST TRADE DATES

EXPIRATION:

FEB26

EYM OPT 02/27
EXPIRATION:

MAR26 JUN26 SEP26 DEC26
OYM 200.0-650.0 220.0-660.0 240.0-660.0 250.0-670.0

DJIA & MINI DOW OPTIONS ON FUTURES

ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: FRI, FEB 06

FEB26
EYM 240.0-650.0
YM1 250.0-650.0
YM2 250.0-650.0
YM3 230.0-650.0

MINI DOW FUTURES

GLOBEX
OPEN

GLOBEX
HIGH

GLOBEX
LOW

SETT. PRICE 
& PT. CHGE

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

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

ADDITIONAL EQUITY & INDEX FUTURES

OPEN RANGE HIGH LOW
SETT. PRICE 
& PT. CHGE

OPEN
INTEREST

----CONTRACT----
  HIGH      LOW

RTH
VOLUME

GLOBEX®
VOLUME

MYM FUT
MAR26 48878.00 #50263.00 48702.00  + ---- 22072 - 1207.00 3009 50263.00 465.0050205.00 172951
JUN26 49211.00 #50583.00B 49033.00A  + ---- 924 + 1209.00 257 50583.00B 44788.00A50533.00 915
SEP26 49860.00 #50835.00B 49444.00A  + ---- 20 + 1165.00 4 50835.00B 47887.00A50867.00 12
DEC26 ---- ---- ----  + ---- 2   1207.00 UNCH 50850.00 49643.00A51532.00 ----

 0TOTAL  MYM FUT 23018 2748- 173878

QDF FUT
JUN26 ---- ---- ----  + ---- 815 + 12.07 178 ---- ----491.78 8675

 0TOTAL  QDF FUT 815 178+ 8675

MINI DOW CALLS

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

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME
TRADES
CLEAREDDELTA

EXER
 CISES

MINI $5 DOW C
MINI $5 DOW CMAR26

---- #4758.00B 5150.00A ---- 5223.00 + ---- 2  1149.00 UNCH 4758.00B 905.00A.975 ----4500
---- 971.00B 2372.00A ---- 1585.00 + ---- 2  733.00 UNCH 1342.00B 363.00A.724 ----4900
---- 550.00B 1781.00A ---- 885.00 + ---- 6  506.00 UNCH 839.00B 306.00A.550 ----5000

TOTAL  0  10  
MINI $5 DOW CJUN26

---- ---- 2062.00A ---- 554.00 + ---- 2  252.00 UNCH 600.00 295.00A.261 ----5300
TOTAL  0  2  

MINI DOW PUTS

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

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME
TRADES
CLEAREDDELTA

EXER
 CISES

MINI $5 DOW P
MINI $5 DOW PMAR26

---- ---- 437.00A ---- 3.00 - ---- 1  5.00 UNCH 3243.00B 75.00.001 ----4000
---- ---- 581.00A ---- 10.00 - ---- 5  20.00 UNCH 5289.00B 499.00A.007 ----4300
---- ---- 737.00A ---- 30.00 - ---- 2  57.00 UNCH 7055.00B 370.00A.024 ----4500
---- ---- 837.00A ---- 34.00 - ---- 5  77.00 UNCH 8037.00B 300.00A.031 ----4600
---- 111.00B 965.00A ---- 81.00 - ---- 1  154.00 UNCH 8847.00B 300.00.070 ----4700
---- ---- 1133.00A ---- 210.00 - ---- 4  296.00 UNCH 9370.00B 580.00.158 ----4800

TOTAL  0  18  

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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PRELIMINARY

ADDITIONAL EQUITY & INDEX OPTIONS

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

OPEN
INTEREST

--CONTRACT--  
HIGH     LOW

VOLUME
TRADES
CLEAREDDELTA

EXER
 CISES

EYM CALL
EYM CALLFEB26

---- #1890.00B 2406.00A ---- 2258.00 + ---- 1  1005.00 UNCH 1890.00B 1450.00.926 ----4800
---- #1419.00B 2122.00A ---- 1801.00 + ---- 1  909.00 UNCH 1419.00B 1100.00.877 ----4850
---- #1389.00B 1744.00A ---- 1651.00 + ---- 1  953.00 UNCH 1389.00B 637.00A.921 ----4860
---- #1295.00B 1701.00A ---- 1559.00 + ---- 3  926.00 UNCH 1295.00B 610.00A.909 ----4870
---- #1203.00B 1641.00A ---- 1468.00 + ---- 4  896.00 UNCH 1203.00B 579.00A.895 ----4880
---- #1111.00B 1572.00A ---- 1378.00 + ---- 4  863.00 UNCH 1111.00B 554.00A.880 ----4890
---- #1020.00B 1510.00A ---- 1290.00 + ---- 4  829.00 UNCH 1020.00B 529.00A.863 ----4900
---- #972.00B 1829.00A ---- 1371.00 + ---- 1  783.00 UNCH 972.00B 800.00.804 ----4900
---- #931.00B 1457.00A ---- 1204.00 + ---- 4  794.00 UNCH 931.00B 485.00A.844 ----4910
---- 843.00B 1407.00A ---- 1120.00 + ---- 4  756.00 UNCH 900.00 483.00A.824 ----4920
---- #756.00B 1345.00A ---- 1038.00 + ---- 5  717.00 UNCH 756.00B 459.00A.799 ----4930
---- #671.00B 1277.00A ---- 959.00 + ---- 2  677.00 UNCH 671.00B 440.00A.774 ----4940
---- 598.00B 1229.00A ---- 883.00 + ---- 4  637.00 UNCH 715.00 419.00A.746 ----4950
---- #567.00B 1551.00A ---- 981.00 + ---- 1  630.00 UNCH 567.00B 425.00.701 ----4950
---- 495.00B 1165.00A ---- 810.00 + ---- 3  596.00 UNCH 795.00 403.00A.716 ----4960
515.00 #555.00 515.00 ---- 674.00  2 2 +NEW 2 555.00 370.00A.650 ----4980
505.00 #505.00 505.00 ---- 612.00  1 1 +NEW 1 505.00 353.00A.616 ----4990
510.00 #545.00 510.00 ---- 548.00  2 2 +NEW 2 545.00 338.00A.580 ----5000
---- 164.00B 1284.00A ---- 646.00 + ---- 1  462.00 UNCH 400.00 400.00A.567 ----5000
495.00 #550.00 495.00 ---- 488.00  2 2 +NEW 2 550.00 327.00A.543 ----5010

TOTAL  7 50 + 5
EYM PUT

EYM PUTFEB26
---- 10.00B 412.00A ---- 10.00 - ---- 6  71.00 UNCH 1898.00B 404.00A.016 ----4750
---- ---- 607.00A ---- 33.00 - ---- 1  131.00 UNCH 200.00 200.00.043 ----4750
---- ---- 326.00A ---- 76.00 - ---- 7  246.00 UNCH 200.00 150.00.079 ----4800
---- ---- 684.00A ---- 58.00 - ---- 1  200.00 UNCH 200.00 200.00.073 ----4800
---- ---- *490.00A ---- 27.00 - ---- 1  162.00 UNCH 2336.00B 490.00A.045 ----4820
---- ---- 508.00A ---- 31.00 - ---- 6  182.00 UNCH 2403.00B 505.00.051 ----4830
---- ---- 516.00A ---- 36.00 - ---- 4  203.00 UNCH 2472.00B 510.00A.059 ----4840
---- ---- *200.00A ---- 42.00 - ---- 4  226.00 UNCH 2543.00B 200.00A.069 ----4850
110.00 #110.00 *110.00 ---- 146.00  1 1 +NEW 1 110.00 110.00.141 ----4850
---- ---- 549.00A ---- 48.00 - ---- 4  252.00 UNCH 2614.00B 505.00A.078 ----4860
120.00 120.00 *120.00 ---- ----  1 ----NEW UNCH 222.00B 120.00---- ----4860
---- ---- 566.00A ---- 56.00 - ---- 5  280.00 UNCH 2688.00B 525.00.090 ----4870
160.00 160.00 *141.00A ---- ----  1 ----NEW UNCH 256.00B 141.00A---- ----4870
---- ---- 589.00A ---- 65.00 - ---- 6  310.00 UNCH 2763.00B 530.00.104 ----4880
---- ---- 605.00A ---- 75.00 - ---- 5  342.00 UNCH 2839.00B 475.00.119 ----4890
---- ---- *317.00A ---- 87.00 - ---- 6  376.00 UNCH 2917.00B 317.00A.136 ----4900
---- ---- 641.00A ---- 101.00 - ---- 5  411.00 UNCH 2996.00B 530.00A.155 ----4910
---- 66.00B 661.00A ---- 116.00 - ---- 5  449.00 UNCH 3076.00B 555.00A.176 ----4920
---- 130.00B 686.00A ---- 135.00 - ---- 6  487.00 UNCH 3157.00B 550.00A.200 ----4930
---- 184.00B 719.00A ---- 155.00 - ---- 5  528.00 UNCH 3240.00B 555.00.225 ----4940
---- 299.00B *500.00A ---- 179.00 - ---- 5  569.00 UNCH 3324.00B 500.00A.253 ----4950
50.00 332.00B *48.00 ---- ----  2 ----NEW UNCH 702.00B 48.00---- ----4950
---- 399.00B *500.00A ---- 206.00 - ---- 5  609.00 UNCH 3409.00B 500.00A.283 ----4960
---- 438.00B *525.00A ---- 236.00 - ---- 2  651.00 UNCH 3495.00B 525.00A.315 ----4970
---- ---- ---- ---- 6786.00 - ---- 1  1205.00 UNCH 8785.00B 7918.00A1.000 ----5700
---- ---- ---- ---- 7785.00 - ---- 1  1204.00 UNCH 9781.00B 8896.00A1.000 ----5800

TOTAL  5 92 - 1

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.


