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FOR PRODUCTS THAT ARE TRADED IN BOTH REGULAR TRADING HOURS (RTH) AND ELECTRONIC TRADING HOURS (ETH) THE INFORMATION REPRESENTED ON THIS PAGE FOR OPENING
RANGE, HIGH, LOW, CLOSING RANGE, SETTLEMENT PRICE AND VOLUME REPRESENTS RTH ACTIVITY ONLY. NOTE: LIFE OF CONTRACT HIGH AND LOW REPRESENTS BOTH RTH AND ETH.
RTH VOLUME REFLECTS PIT TRADING, BLOCK TRADES AND CASH-FOR-FUTURES ONLY. ETH REPRESENTS GLOBEX VOLUME TRANSACTIONS FROM THE GLOBEX® ELECTRONIC SESSION ONLY.
VOLUME OR OPEN INTEREST (BOTH BEFORE AND AFTER THE LAST DAY OF TRADING) MAY BE AFFECTED BY: CASH FOR FUTURES, SPREADS, AND PRIOR DAYS” CLEARED TRADES
(OUT-TRADES), POSITION ADJUSTMENTS, OPTION EXERCISES, POSITIONS IN DELIVERY, OR POSITIONS IN A CASH SETTLEMENT CYCLE. PRODUCT LISTINGS REPRESENT CONTRACTS
WITH PRICE/VOLUME ACTIVITY AND/OR HAVE ESTABLISHED OPEN INTEREST. PRODUCTS THAT ARE ELIGIBLE TO TRADE, BUT ARE INACTIVE, DO NOT APPEAR IN THIS REPORT.
LEGEND: B=BID, A=ASK, N=NOMINAL, P=POST SETTLEMENT SESSION, #=NEW CONTRACT HIGH PRICE, *=NEW CONTRACT LOW PRICE, R=RECORD VOLUME OR OPEN INTEREST.
SETTLEMENT PRICES ARE DETERMINED BY CME RULE 813.

OPENING CLOSING SETT.PRICE & RTH GLOBEX® OPEN ——CONTRACT--
RANGE HIGH Low RANGE PT. CHGE VOLUME VOLUME INTEREST HIGH Low
GSCI ER FUTURES
MAR14 — — — — 475.80 + 240 — — 27959 UNCH  563.00 409.70A
TOTAL GSCI ER FUTURES 0 0 27959
GSCI FUT
AUG12 644.25 645_50 642_95A 645.50 645.50 + 250 2 203 7755 - 36 655.70 557.85A
SEP12 — 643.75B 641.45A 643.75B 643.75 + 225 — 60 860 + 60 652.05B 559.95A
TOTAL GSCI FUT 2 263 8615 + 24
S&P DISCRNY F
SEP12  442.70 443.60B 439.70A — 440.90 - 140 — 62 600 - 40 448.70B 413.00A
TOTAL S&P DISCRNY F 0 62 600 - 40
S&P ENRGY F
SEP12  702.60 #705.90 698.60A —— 703.40 + 160 — 67 373 + 50 705.90 607.60A
TOTAL S&P ENRGY F 0 67 373 + 50
S&P FIN F
SEP12  146.75 147.358B 146.25A —— 146.65 - 15 — 1 840  UNCH 150.75B 132.05A
TOTAL S&P FIN F 0 1 840
S&P HEALTH F
SEP12  386.90 388.00 385.70A — 386.30 - 170 — 17 2230 - 5 388.70B 352.20A
TOTAL S&P HEALTH F 0 17 2230 - 5
S&P INDUS F
SEP12  359.20 359.60B 356.20A —— 357.30 - 100 — 15 1243 + 5 360.30B 327.90A
DEC12 -- 357.50B 354.80A — 355.70 - 100 — — 804  UNCH 357.60B 335.20A
TOTAL S&P INDUS F 0 15 2047 + 5
S&P MATERL F
SEP12  370.20 370.30B 366.50A — 368.00 - 50 _— 33 1009 + 1 375.30B 340.50A
TOTAL S&P MATERL F 0 33 1009 + 1
S&P STAPLES F
SEP12  354.70 #356.00B 353.50A — 355.70 + 140 — 5 2017 - 2 356.00B 326.70A
TOTAL S&P STAPLES F 0 5 2017 - 2
S&P TECH F
SEP12  291.40 #293.40B 290.70A —— 291.30 + 30 — 9 1479 + 9 293.40B 269.60A
TOTAL S&P TECH F 0 9 1479 + 9
S&P UTILITY F
SEP12  381.30 #384.10B 379.90A — 383.10 + 170 — 21 1802 - 21 384.10B 350.70A
TOTAL S&P UTILITY F 0 21 1802 - 21
OPENING CLOSING SETT.PRICE & RTH GLOBEX® OPEN --CONTRACT--
RANGE HIGH Low RANGE PT. CHGE VOLUME VOLUME INTEREST HIGH Low
ENY FUT
SEP12 8630.00 8630.00 8600.00A _— 8620.00 - 65.00 —_— 3 3+ 2 9140.00B 8330.00A
TOTAL ENY FUT 0 3 3+ 2
CASH-FOR-FUTURES (EFP*S), ALL OR NONE, DELIVERIES/EXERCISES, BLOCK TRADING
______________________ BLOCK TRADING —--————— -— CASH-FOR-FUTURES(EFP*S)--
DEEA!ERY MONTH- QEE;QN MONTH- FUTURES MONTH- OPTIONS MONTH-
SETTLED TO-DATE CISES  TO-DATE TOTAL TO-DATE TOTAL TO-DATE DAILY TOTAL  MONTH-TO-DATE
11 - — - — — - - - — 2494
DO -— — -— — — -— -— -— — -—
ES - — - — — - - - 3669 30830
EV -— — -— — — -— -— -— — -—
EV1 - — - -— — - - J— — R
EV2 -— — -— — — -— -— -— — -—
EV4 - -— - 1080 -— - R - -— -
EW - — - —-— —-— - - - —-— -
EW1 - -— - -— -— - R - -— -
EW2 - — - — —-— - - - —-— -
EW4 - -— - 18834 -— R R - -— -
JR - — - —-— —-— - - - —-— -
MD -— — -— — — -— -— -— — 1927
ME - — - — — - - - — 214
N1 -— — -— — — -— -— -— — -—
ND - — - — — - - - — 14809
NK -— — -— — — -— -— -— — -—
NQ - — - — — - - - 2919 2919
QN - — - 497 —-— - - - —-— -
SG - -— - -— -— - R - -— -
SMC - — - — —-— - - - —-— -
Sp - -— - -— -— - R - 4401 81738
su -— -— -— -— -— -— -— -— -— -—
SXXAB  ——- -— - -— -— R R - -— -
SXXAE  -—- -— — — — - - J— — R
SXXAF  ——— — -— — — 424 -— -— — -—
SXXAl  ——- -— — — — 411 - J— — R
SXXAK  ——— — -— — — 913 -— -— — -—
SXXAP  ——- -— — — — 843 - J— — 160
SXXAU  ——- — -— — — 375 -— -— — -—
SXXAV  ——— -— - -— -— R R - -— -
SXXAY  ——— — - —-— —-— 235 - - —-— -
' - -— - -— -— - R - -— -
INCLUDES ALL OPTIONS TOTAL: 0 3201 0 0 10989 135001
COMMODITY ABBREVIATION TABLE
EV4 = EOW4 S&P 500 SXXAV = S&P HEALTH CARE SECI EV = EOM S&P 500 EW1 = EOWL1 EMINI S&P 500 SXXAl = S&P INDUSTRIAL SECTC
NQ = E-MINI NASDAQ 100 MD = S&P 400 MIDCAP EV1 = EOW1 S&P 500 SMC = S&P 600 SMALLCAP EMINI DO = $25 DJ FUT
SXXAF = S&P FINANCIAL SECTOF 11 = DJIA EW2 = EOW2 EMINI S&P 500 ND = NASDAQ JR = DJ US REAL ESTATE
YM = MINI $5 DOW ME = E-MINI MIDCAP SXXAY = S&P CONSUMER DSCRTNF NK = NIKKEI 225 ($) STOCK SXXAB = S&P MATERIALS SECTOF
QN = E-MINI NASDAQ COMPOSITE SXXAE = S&P ENERGY SECTOR EW = EOM EMINI S&P SXXAK = S&P TECHNOLOGY SECTC SU = S&P 500/VALUE
SXXAP = S&P CONSUMER STAPLES SP = S&P 500 SG = S&P 500/Gl N1 = NIKKEI 225 (YEN) STOCK EV2 = EOW2 S&P 500
EW4 = EOW4 EMINI S&P 500 ES = E-MINI S&P500 SXXAU = S&P UTILITIES SECTOF
EQUITY & INDEX FUTURES CONTRACTS LAST TRADE DATES
EXPIRATION: JuLi2 AUG12 SEP12 0CT12 NOV12 DEC12 JAN13 MAR13 APR13 MAY13 JUN13 JuLis
AMR FUT 08/02 09/05 10/02 11/02 04/02 05/02 06/04 07/02 08/02
NASDAQ BI0O-TECH 09/21 12/21 03/15
DJIA FUT 09/21 12/21 03/15 06/21
$25 DJ FUT 09/21 12/21 03/15 06/21
E-MINI S&P (EU) FUT 09/21 12/21 03/15 06/21
E-MINI NIFTY 50 FUT07/26 08/30 09/27 10/25 11/29 12/27 01/31 03/28 06/27

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.
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JuL12 AUG12 SEP12 0CT12 NOvV12 DEC12 JAN13 MAR13 APR13 MAY13 JUN13 JuL13

EMINI S&P FUT 09/21 12/21 03715 06/21
GSCI FUT 07/17 08/15 09/18 10715 11715 12717

US REAL EST F 09/21 12/21 03715 06/21
S&P 400MID FUT 09/20 12720 03714 06/20
EMINI MIDCP FUT 09/21 12721 03/15 06/21
E-MICRO NIFTY 50 FUO7/26 08/30 09/27 10/25 11729 12727 01/31 03/28 06/27
NIKKEI(YEN) FUT 07/12 08/09 09/13 10711 11708 12713 01/10 03/07 06/13
NASDAO 100 FUT 09/20 12/20 03/14 06/20
NIKKEI 225 FUT 09/13 12713 03/07 06/13
EMINI NASD FUT 09/21 12721 03/15 06/21
E-NASDAO COMP F 09/21 12721 03/15

S&P GROWTH FUT 09/20 12720 03/14

E-600 SMLCAP F 09/21 12/21 03715 06/21
S&P 600 SML FUT 09/20 12720 03/14 06/20
S&P 500 FUT 09/20 12/20 03/14 06/20
S&P VALUE FUT 09/20 12720 03/14

MINI $5 DOW FUT 09/21 12721 03/15 06/21

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.



