SOFR Market Update: Volumes & Ol & CME Group

For questions or concerns regarding this report please contact Arthur D. Lobao at +1(773) 382-6806
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SOFR Market Update: Ol by Contract & Venue Breakdown & CME Group

For questions or concerns regarding this report please contact Arthur D. Lobao at +1(773) 382-6806

Open Interest by Contract Month as of: 12/19/25 Futures Volume Venue Breakdown

Month SOFR % of Total SOFR % of Total Total
Futures Options Date SOFR GBX EFRP Floor* Block
2025-09 0 0.0% - - Fut.
Volume
2025-10 13,848 0.1% - - 12/19/2025 | 2,287,086 2,278,273 4,813 4,000
2025-11 3,753 0.0% - - 12/18/2025 | 3,513,405 3,500,945 1,300 10,686 474
2025-12 1,928,757 15.3% 5,870 0.0% 1217/2025 | 2,887,133 2,836,752 13,056 37,325
2026-01 480,040 3.8% 3,002,967 12.8% 12/16/2025 | 5,247,384 5,182,463 10,550 37,171 17,200
2026-02 302,441 2.4% 1,535,637 6.6% 12/15/2025 | 3,905,867 3,836,166 27,375 34,326 8,000
- 0, 0,
2026-03 1,533,985 12.2% 9,018,119 38.6% MTD Avg: | 4,060,549 3,994,647 11,773 25001 29,128
. 0 0
2026-04 106,712 0.8% 409,587 1.8% o e . g W P
2026-05 115,916 0.9% 45,794 0.2%
* Futures traded as delta hedges to covered options strategies
2026-06 1,212,057 9.6% 3,645,858 15.6%
2026-09 1,220,037 9.7% 2,984,275 12.8% Options Volume Venue Breakdown
2026-12 1,159,084 9.2% 1,785,780 7.6% ol
ota
2027-03 876,408 7.0% 374,473 1.6% Date SOFR GBX Floor Block
2027-06 759,413 6.0% 222,896 1.0% Opt.
2027-09 808,058 6.4% 146,520 0.6% 12/19/2025 396,900 138,895 247,005 11,000
2027-12 839,069 6.7% 97,021 0.4% 12/18/2025 896,189 408,867 429,964 57,358
2028-03 468,577 3.7% 74,336 0.3% 12/17/2025 910,266 417,921 458,345 30,000
2028-06 397,597 3.2% 19,799 0.1% 12/16/2025 1,878,263 716,527 1,121,736 40,000
2028-09 383,121 3.0% 8,075 0.0% 12/15/2025 1,197,339 602,949 574,390 20,000
MTD Avg: | 1,570,981 647,183 878,345 44,654
% 100% 41.2% 55.9% 2.8%
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SOFR Market Update: Strategies

& CME Group

For questions or concerns regarding this report please contact Arthur D. Lobao at +1(773) 382-6806

Outrights 1,017,048 46.8% 1,845,147 49.0% 1,839,159 49.2%
Calendar Spreads 479,492 22.1% 921,635 24.5% 849,689 22.7%
Packs and Bundles 543,316 25.0% 730,472 19.4% 763,105 20.4%
Flies & Double Flies 131,696 6.1% 236,982 6.3% 258,041 6.9%
Other Spreads 572 0.0% 18,475 0.5% 17,726 0.5%
Futures from Covered Options 826 0.0% 15,053 0.4% 11,848 0.3%
Intercommodity Spreads 101 0.0% 362 0.0% 960 0.0%
P&B Butterflies 96 0.0% 416 0.0% 209 0.0%

Total: 2,173,146 100% 3,768,404 100% 3,740,492 100%
Outrights 70,648 62.0% 138,423 46.7% 123,535 45.6%
Intercommodity Spreads 30,187 26.5% 129,751 43.8% 117,215 43.2%
Calendar Spreads 12,451 10.9% 20,163 6.8% 19,528 7.2%
Other Spreads 6,846 2.3% 10,139 3.7%
Flies & Double Flies 654 0.6% 1,071 0.4% 639 0.2%

Total: 113,940 100% 292,145 100% 263,216 100%
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SOFR Market Update: Settlements and Strike Prices & CME Group

For questions or concerns regarding this report please contact Arthur D. Lobao at +1(773) 382-6806

SOFR Fut. Settlement Prices by Contract Month as of: 12/19/25 SOFR Options Most Active Strikes: SR3 as of 12/19/25

] ! . |
Month Last Settl from Prior Last Settl from Prior
el Settle Gl SR Settle SR3OPTSR30C 2026-03 96.75 27,794
2025.09 95.9134 +.0000 SR3OPTSR30C 2026-03 96.62 25,450
SR3OPTSR30OP 2026-03 96.31 22,304
2025-10 96.0600 -.0025
SR3OPTSR30OP 2026-03 96.18 13,800
2025-11 96.2150 -.0025
SR3OPTSR30C 2026-09 98.62 10,323
2025-12 96.2975 -.0025 96.1925 -.0025
SR3OPTSR30C 2026-06 97.87 10,250
2026-01 96.3700 -.0025 96.2900 +.0000 S0 OPT S0 0 C 202609 96.75 10.000
2026-02 96.4350 -.0050 96.3550 -.0050 SO OPT S0 0 C 2026-09 97 25 10.000
2026-03 96.4950 -.0100 96.4000 -.0050 SOOPTSO0OC 2026-09 97.50 10,000
2026-04 96.5650 -.0100 96.4800 -.0050 Implied 3-Month Compounded SOFR Rate
2026-05 96.6450 -.0100 96.5500 -.0100
4.20%
2026-06 96.7050 -.0150 96.6050 -.0100 4.00%
2026-07 96.6900 -.0100 3.80%
3.60%
2026-08 96.7600 -.0100 3.40%
2026-09 96.8600 0150 96.7950 0100 3.20%
- : - : B 3.00%
2026-10 96.8500 -.0100 2.80%
2.60%
2026-11 96.8850 -.0150 2 A0%
2026-12 96.9100 -.0200 96.9000 -.0150 7 09%
Y A 5 7 5 % 7 o 7
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SOFR Market Update: SOFR Options Put / Call Volume Breakdown & CME Group

For questions or concerns regarding this report please contact Arthur D. Lobao at +1(773) 382-6806

SOFR Options Put / Call Volume Breakdown for: 12/19/25
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SOFR Market Update: SOFR Options Put / Call Open Interest Breakdown

& CME Group

For questions or concerns regarding this report please contact Arthur D. Lobao at +1(773) 382-6806

SOFR Options Put / Call Ol Breakdown for: 12/19/25
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B Call Option = Put Option
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Option Ol Option Ol

1,965,303

1,709,631

793,058 648,107
370,387 287,171

6 3
9,378,305 8,223,169
12,507,059 10,868,081

Page 6 of 6



	Vol. & OI
	OI & Venue
	Strategies
	Settle & Strikes
	Put / Call Vol.
	Put / Call OI

