SOFR Market Update: Volumes & Ol & CME Group
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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: 12/9/25 Futures Volume Venue Breakdown

Month SOFR % of Total SOFR % of Total Total
Futures Options Date SOFR GBX EFRP Floor* Block
2025-09 1,304,279 9.5% - - Fut.
Volume
2025-10 17,362 0.1% - - 12/09/2025 | 4,670,888 4,578,683 14,943 33,662 43,600
2025-11 2,715 0.0% - - 12/08/2025 | 4,772,602 4,679,066 40,000 22,436 31,100
2025-12 1,988,186 14.4% 20,822,776 48.9% 12/05/2025 | 3,226,509 3,170,497 4,000 28,012 24,000
2026-01 395,626 2.9% 2,968,773 7.0% 12/04/2025 | 2,725,285 2,693,228 6,000 13,186 12,871
2026-02 282,829 2.1% 1,291,690 3.0% 12/03/2025 | 3,445,432 3,318,188 4,050 19,337 103,857
- 0, 0,
2026-03 1,712,359 12.4% 8,522,709 20.0% MTD Avg: | 3,873,689 3,796,942 12,713 24,856 39,178
. 0 0
2026-04 105,981 0.8% 237,372 0.6% 7 e e g W e
2026-05 94,234 0.7% 3,583 0.0%
* Futures traded as delta hedges to covered options strategies
2026-06 1,151,829 8.4% 3,525,822 8.3%
2026-09 1,113,249 8.1% 2,873,890 6.8% Options Volume Venue Breakdown
2026-12 1,137,243 8.2% 1,420,757 3.3% ol
ota
2027-03 853,243 6.2% 364,044 0.9% Date SOFR GBX Floor Block
2027-06 781,292 5.7% 216,640 0.5% Opt.
2027-09 813,697 5.9% 141,704 0.3% 12/09/2025 | 1,903,475 709,655 1,193,820
2027-12 833,822 6.0% 63,353 0.1% 12/08/2025 | 1,428,911 580,384 797,327 51,200
2028-03 437,073 3.2% 64,003 0.2% 12/05/2025 | 1,547,041 569,968 977,073
2028-06 397,615 2.9% 16,371 0.0% 12/04/2025 1,756,116 618,534 996,582 141,000
2028-09 371,275 2.7% 7,400 0.0% 12/03/2025 1,548,119 655,953 862,166 30,000
MTD Avg: | 1,668,440 657,645 958,195 51,457
% 100% 39.4% 57.4% 3.1%
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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

12/9/25 % MTD ADV MTD % YTD ADV
Outrights 2,029,013 47.0% 1,723,516 47.7% 1,835,348 49.1%
Calendar Spreads 1,069,233 24.8% 884,423 24.5% 846,146 22.7%
Packs and Bundles 753,748 17.5% 679,173 18.8% 762,689 20.4%
Flies & Double Flies 411,910 9.5% 284,916 7.9% 260,176 7.0%
Other Spreads 34,508 0.8% 24,961 0.7% 17,894 0.5%
Futures from Covered Options 14,875 0.3% 13,663 0.4% 11,698 0.3%
Intercommodity Spreads 11 0.0% 571 0.0% 988 0.0%
P&B Butterflies 160 0.0% 107 0.0% 187 0.0%

Total: 4,313,457 100% 3,611,269 100% 3,734,885 100%

12/9/25 % MTD ADV MTD % YTD ADV
Outrights 153,888 43.1% 125,299 46.7% 122,641 45.5%
Intercommodity Spreads 173,305 48.5% 112,640 42.0% 116,283 43.1%
Calendar Spreads 28,820 8.1% 18,767 7.0% 19,465 7.2%
Other Spreads 10,500 3.9% 10,532 3.9%
Flies & Double Flies 1,418 0.4% 1,214 0.5% 628 0.2%

Total: 357,431 100% 262,420 100% 261,354 100%
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SOFR Market Update: Settlements and Strike Prices & CME Group

SOFR Fut. Settlement Prices by Contract Month as of: 12/9/25

Month

2025-09
2025-10
2025-11
2025-12
2026-01
2026-02
2026-03
2026-04
2026-05
2026-06
2026-07
2026-08
2026-09
2026-10
2026-11
2026-12
2027-01

SR3 Fut.
Last Settle

95.9075
96.0425
96.1875
96.2650
96.3300
96.3750
96.4000
96.4700
96.5450
96.5900

96.7250

96.7750

Change
from Prior
Settle

+.0000
+.0025
+.0025
-.0025
-.0050
-.0150
-.0300
-.0300
-.0300

-.0350

-.0350

-.0400

SR1 Fut.
Last Settle

96.1625
96.2600
96.3300
96.3500
96.4000
96.4550
96.5100
96.5900
96.6500
96.6800
96.7250
96.7550
96.7700

96.7950

Change
from Prior
Settle

+.0050
+.0000
-.0050
-.0100
-.0250
-.0300
-.0300
-.0300
-.0300
-.0300
-.0350
-.0350
-.0350

-.0350
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SOFR Options Most Active Strikes: SR3 as of 12/9/25

SR3OPTSR30C 2025-12 96.25 96,282
SR3OPTSR30C 2026-01 96.56 91,736
SR3OPTSR30C 2026-01 96.68 84,803
SR3OPTSR3 0P 2026-01 96.37 79,046
SR3OPTSR3 0P 2025-12 96.25 68,942
SR3OPTSR3 0P 2026-01 96.25 64,994
SOOPTSO0OP 2026-03 96.50 56,081
SR3OPTSR3 0P 2026-01 96.31 51,536

Implied 3-Month Compounded SOFR Rate
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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: 12/9/25
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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: 12/9/25

SR3 Options

B Call Option = Put Option

S$4 Options
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XXX

W Call Option = Put Option
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B Call Option = Put Option

Call Put
Option Ol Option Ol

3,352,607

2,858,584

1,154,388 928,186
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407 475
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