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EXCHANGE SUMMARY VOLUME AND OPEN INTEREST INTEREST RATES FUTURES PG02A

EXCHANGE OVERALL VOLUME AND OPEN INTEREST TOTALS

PRELIMINARY

GLOBEX®
VOLUME

PNT
VOLUME   ------ OVERALL COMBINED TOTAL ------

VOLUME           OPEN INTEREST & CHGE

------- YEAR AGO -------
OVERALL COMBINED TOTAL
VOLUME      OPEN INTEREST

OPEN OUTCRY
VOLUME

CME GROUP TOTALS-*
8213762 9363280 94764 14667817 9698877483648124 +EXCHANGE 395243754275
7681116 8041305 267172 12248685 4837067142936282 -EXCHANGE FUTURES 28351276677
532646 1319591 361886 2416566 4856536640650861 +EXCHANGE OPTIONS 109347677598

OTC TOTALS-
2384 50 2566 5273760981 +   OTC CLEARED ONLY 2384

FUTURES & OPTIONS-
3432472 3961001 125796 7038754 4287910230780652 +   INTEREST RATES 79065449464

FUTURES ONLY-
3244017 3345114 42516 5442420 1673366213376460 -   INTEREST RATES 7906522032

OPTIONS ONLY-
188455 615887 168312 1596334 2614544017404192 +   INTEREST RATES 427432

FORWARD SWAPS ONLY-
OPTIONS FORWARD SWAPS ONLY-

INTEREST RATE FUTURES & OPTIONS

7993856EURODOLLAR FUTURES 1490484 + 414471467303 13181 10408717251165910000ED
168497710-YR NOTE FUTURES 842296 - 39954802498 4725 1861161135850135073TYF
11568465-YR NOTE FUTURES 361264 - 4040346063 319 142811474833814882FV
60291630-YR BOND FUTURES 332273 - 29012328193 1089 6551563928862991US
10428652-YR NOTE FUTURES 232952 - 15915215022 2513 102503825020515417TU
508264FED FUND FUTURES 47261 + 814947056 205 926074127267FF
349334ULTRA T-BOND FUTURES 37054 - 308636352 38792351744702UL
123891 MONTH EURODOLLAR FUTURES 1063 - 1931063 20075370EM
146925-YR INTEREST RATE SWAP FUTURES 334 + 49334 24072918NT
1003510-YR INTEREST RATE SWAP FUTURES 133 + 39133 13432413NI

10-YEAR ON-THE-RUN TREASURY  19712TEN
1US-UK SOVEREIGN YIELD SPRD FUTURE  SKV
5830-YR INTEREST RATE SWAP FUTURES  9755NZB

5-YEAR ON-THE-RUN TREASURY  3480FIV
EUROYEN FUTURES  126EY

6EMINI EURODOLLAR FUTURES  10EED
194THREE MONTH EURIBOR FUTURES  EB
277-YR INTEREST RATE SWAP FUTURES  519227I

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. VOLUME 
AND OPEN INTEREST "RECORDS" SHOWN FOR NYMEX AND COMEX PRODUCTS, ARE COMPRISED OF VOLUME AND OPEN INTEREST DATA AFTER JUNE 1, 2008. 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 EXERCISES,POSITIONS IN DELIVERY,OR POSITIONS IN A CASH SETT CYCLE;GLOBEX VOLUME INCLUDES SIDE-BY-SIDE ACTIVITY. R=RECORD VOLUME OR OPEN 
INTEREST.THE INFORMATION CONTAINED IN THE 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.

*THE “YEAR AGO” OVERALL COMBINED VOLUME FOR THE COMEX AND NYMEX DIVISONS WILL REFLECT VOLUME FOR GLOBEX ONLY.  TOTAL “YEAR AGO” OPEN INTEREST WILL NOT BE 
PUBLISHED FOR NYMEX AND COMEX DIVISIONS AND WILL NOT BE INCLUDED IN THE ASSET CLASS BREAKDOWNS.
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PG02A

PRELIMINARY

10-YR NOTE AFLEX OPTIONS C  20054
10-YR NOTE AFLEX OPTIONSTOTAL 200 

10-YR NOTE OPTIONS 36330C 6515828828 580614 18724+ 65072 558370TC
10-YR NOTE OPTIONS 47884P 7053222648 921585 26746+ 163467 933730TC

84214 51476 135690 150219910-YR NOTE OPTIONSTOTAL 228539 149210045470+

10-YR WEEK1 NOTE OPTIONS 168C 818650 46754 207+ 2688 4488TY1
10-YR WEEK1 NOTE OPTIONS 1754P 88547100 14458 6782+ 1609 7861TY1

1922 7750 9672 6121210-YR WEEK1 NOTE OPTIONSTOTAL 4297 123496989+

10-YR WEEK2 NOTE OPTIONS C 5050 830 7+ 1000 1000TY2
10-YR WEEK2 NOTE OPTIONS 2712P 2962250 8623 695+ 1 7TY2

2712 300 3012 945310-YR WEEK2 NOTE OPTIONSTOTAL 1001 1007702+

10-YR WEEK3 NOTE OPTIONS 1C 1 1 1+TY3
10-YR WEEK3 NOTE OPTIONS P 540  TY3

1 1 54110-YR WEEK3 NOTE OPTIONSTOTAL 1+

2-YR  WEEK1 NOTE OPTIONS P  350TW1
2-YR  WEEK1 NOTE OPTIONSTOTAL 350 

2-YR NOTE OPTIONS 1200C 1220011000 361914 5050+ 1344 53113TUC
2-YR NOTE OPTIONS 5P 535530 95090 205+ 2581 171562TUC

1205 11530 12735 4570042-YR NOTE OPTIONSTOTAL 3925 2246755255+

2-YR WEEK2 NOTE OPTIONS P  25TW2
2-YR WEEK2 NOTE OPTIONSTOTAL 25 

30-DAY FED FUND 12M MIDCURVE OPT C  500 1050FF1
30-DAY FED FUND 12M MIDCURVE OPT P  200 500FF1

30-DAY FED FUND 12M MIDCURVE OPTTOTAL 700 1550 

30-YR BOND AFLEX OPTIONS P  135 18052
30-YR BOND AFLEX OPTIONSTOTAL 135 180 

30-YR BOND EFLEX OPTIONS C 1800  53
30-YR BOND EFLEX OPTIONS P 1800  53

360030-YR BOND EFLEX OPTIONSTOTAL  

30-YR BOND OPTIONS 11777C 214389661 163904 3509+ 41655 200737CG
30-YR BOND OPTIONS 10888P 185387650 137001 6218+ 34762 234880CG

22665 17311 39976 30090530-YR BOND OPTIONSTOTAL 76417 4356179727+

30-YR WEEK1  BOND OPTIONS 960C 960 1665 644+ 101 4394US1
30-YR WEEK1  BOND OPTIONS 771P 921150 3012 606+ 120 612US1

1731 150 1881 467730-YR WEEK1  BOND OPTIONSTOTAL 221 50061250+

30-YR WEEK2  BOND OPTIONS 75P 75 79 55+ 2 16US2
75 75 7930-YR WEEK2  BOND OPTIONSTOTAL 2 1655+

30-YR WEEK2 BOND OPTIONS 46C 46 110 46+ 3 221US2
46 46 11030-YR WEEK2 BOND OPTIONSTOTAL 3 22146+

30-YR WEEK3 BOND OPTIONS C  1 1US3
30-YR WEEK3 BOND OPTIONS 1P 1 1 1+US3

1 1 130-YR WEEK3 BOND OPTIONSTOTAL 1 11+

5-YR NOTE OPTIONS 9589C 136894100 187332 3783+ 16522 212045FP
5-YR NOTE OPTIONS 4048P 65482500 151000 3116+ 15043 329383FP

13637 6600 20237 3383325-YR NOTE OPTIONSTOTAL 31565 5414286899+

5-YR WEEK1 NOTE OPTIONS 2C 1210 300  FV1
5-YR WEEK1 NOTE OPTIONS P 10001000 1300 1000+ 1 1FV1

2 1010 1012 16005-YR WEEK1 NOTE OPTIONSTOTAL 1 11000+

EURODOLLAR MIDCURVE OPTIONS 2000C 2055018550 536347 2162- 74132 1919648E0
EURODOLLAR MIDCURVE OPTIONS 1000P 54004400 735592 2514+ 89537 2646228E0

3000 22950 25950 1271939EURODOLLAR MIDCURVE OPTIONSTOTAL 163669 4565876352+

EURODOLLAR MIDCURVE OPTIONS 312C 4671246400 789409 24773+ 743053 2471898E2
EURODOLLAR MIDCURVE OPTIONS 118P 44184300 1296179 1416+ 44475 983798E2

430 50700 51130 2085588EURODOLLAR MIDCURVE OPTIONSTOTAL 787528 345569626189+

EURODOLLAR MIDCURVE OPTIONS 17050C 7980062750 1270508 27294+ 93800 128564E3
EURODOLLAR MIDCURVE OPTIONS 350P 1107510725 1084570 15818+ 1100E3

17400 73475 90875 2355078EURODOLLAR MIDCURVE OPTIONSTOTAL 93800 12966443112+

EURODOLLAR MIDCURVE OPTIONS 4760C 6926064500 665460 3090+E4
EURODOLLAR MIDCURVE OPTIONS P 100100 30561 95+E4

4760 64600 69360 696021EURODOLLAR MIDCURVE OPTIONSTOTAL 3185+

EURODOLLAR MIDCURVE WK1 OPTIONS C  2501K
EURODOLLAR MIDCURVE WK1 OPTIONS P  1001K

EURODOLLAR MIDCURVE WK1 OPTIONSTOTAL 350 

EURODOLLAR OPTIONS 22601C 6914146540 2872538 7675+ 56947 5320129ZE
EURODOLLAR OPTIONS 11993P 7948367490 5269835 8308+ 108106 8963649ZE

34594 114030 148624 8142373EURODOLLAR OPTIONSTOTAL 165053 1428377815983+

FED FUND OPTIONS C 250250 63173 150- 23806 276699FFC
FED FUND OPTIONS P 52505250 106561 2150+ 14500 700193FFC

5500 5500 169734FED FUND OPTIONSTOTAL 38306 9768922000+

ULTRA T-BOND OPTIONS 35C 6025 2323 50+ 500 10768OUL
ULTRA T-BOND OPTIONS 25P 5025 1423 46+ 661 13125OUL

60 50 110 3746ULTRA T-BOND OPTIONSTOTAL 1161 2389396+

ULTRA WEEK1 T-BOND OPTIONS C  10 10UL1
ULTRA WEEK1 T-BOND OPTIONS P  64UL1

ULTRA WEEK1 T-BOND OPTIONSTOTAL 10 74 

ULTRA WEEK2 T-BOND OPTIONS P  125UL2
ULTRA WEEK2 T-BOND OPTIONSTOTAL 125 

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. VOLUME 
AND OPEN INTEREST "RECORDS" SHOWN FOR NYMEX AND COMEX PRODUCTS, ARE COMPRISED OF VOLUME AND OPEN INTEREST DATA AFTER JUNE 1, 2008. 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 EXERCISES,POSITIONS IN DELIVERY,OR POSITIONS IN A CASH SETT CYCLE;GLOBEX VOLUME INCLUDES SIDE-BY-SIDE ACTIVITY. R=RECORD VOLUME OR OPEN 
INTEREST.THE INFORMATION CONTAINED IN THE 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.

*THE “YEAR AGO” OVERALL COMBINED VOLUME FOR THE COMEX AND NYMEX DIVISONS WILL REFLECT VOLUME FOR GLOBEX ONLY.  TOTAL “YEAR AGO” OPEN INTEREST WILL NOT BE 
PUBLISHED FOR NYMEX AND COMEX DIVISIONS AND WILL NOT BE INCLUDED IN THE ASSET CLASS BREAKDOWNS.


