30

Side 01
F
-

-
h L7

CANADIAN DOLLAR PUT OPTIONS

2016 DAILY INFORMATION BULLETIN - http://www.cmegroup.com/dailybulletin
CME Group, Inc.
20 South Wacker Drive, Chicago, Illinois 60606-7499.
Customer Service: (312) 930-1000

PRELIMINARY

30
Side 01
FN N
-

-
b L7

PG30 BULLETIN #148@

CANADIAN DOLLAR PUT OPTIONS

wed, Aug 03, 2016 PG30

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 = $5.00 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.

CANADIAN DOLLAR PUTS **SETT. PRICE**

VOLUME
SETT.PRICE EXER TRADES OPEN --CONTRACT--
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES CLEARED INTEREST HIGH Low
CAN_DIR PUT FU
AUGL6 CAN DLR PUT EU
750 - -——= -——- 0.03N .02- 1 .023 1 UNCH 1.098 .02A
TOTAI 1
SEP16 CAN DLR PUT EU
700 - 0.01IN .01 UNCH .009 1 UNCH 1.56B .03A
710 - 0.02N .02 LUNCH .018 1 UINCH 1.94R .02A
735 -——- - -———- 0.12N J11- 1 .094 1 UNCH 3.14R .08A
TOTAI 3
0CT16 CAN DLR PUT EU
720 -———= —-———- ———= 0.12N 11— 1 .072 ——— - 11 UNCH .44B .09A
775 —— —-—— —-——— 1.71N 1.66- 5 .635 -——- 1 UINCH 2.36R 1.10A
TOTAL 12
NOV16 CAN DLR PUT EU
750 - - -——- 0.80N 77~ 3 .324 -——- - 2 UNCH 1.24R .63A
770 -———= -———- ———- 1.65N 1.60- 5 .549 ——— -- 20 UNCH 2.298 1.24A
TOTAIL 2?2
DEC16 CAN DLR PUT EU
750 -——- -—-- -——- 1.07N 1.04- 3 .349 -——- -- 3 UNCH 1.65R _79A
TOTAL 3
MAR17 CAN DLR PUT EU
730 ——— -——— -——- 0.89N -89 UNCH .250 -——- -- 2 UNCH 1.17R J77A
TOTAL 2
CANADA DLR _PUT
AUG16 CANADA DLR PUT
690 ———- - ———- CAB - 8 UNCH .11R .01A
695 - - CAR — 20 UNCH _14R .01
705 - - - CAR -—— 4500 UNCH .20R .01A
710 - - - CAB - 43 UNCH .24R .00A
715 - - - CAR — 91 UNCH .29R .00A
720 - - - CAR -—— 251 UNCH .36R .00A
725 - - - CAB —-—— - 386 UNCH .44B .00A
730 - - - . .00 LINCH 1406 UNCH .53R .00A
735 - - - - .00 UNCH 324 UNCH .65R .00
740 - - - . .00- 0 . 798 UNCH .77 .00A
745 - - - . 01— 0 -008 321 + 1 .93R -01A
750 - - - - .02- 1 .023 2438 + 9 1.10R .01
755 - - - . .05- 2 .075 984 + 19 1.308B .03
760 - - - . 12— 4 216 1032 + 16 1.53R .07
765 - - - - .29- 7 512 1127 + 34 1.78R _17A
770 - - - . .61- 8 820 776 - 2 2.068B 37
775 - - - 1.12N 1.05- 7 958 550 - 4 2.36R 56A
780 - - - 1.60N 1.53- 7 .988 223 UNCH 2.71R 77A
785 - - - 2.09N 2.03- 6 .995 185 UNCH 3.098 96A
790 - - - 2 .59N 2.52- 7 999 301 LINCH 3.42R 1.18A
795 - - - 3.09N 3.02- 7 .999 28 UNCH 3.92Rr 1.42A
805 -———= -———- ———- 4.08N 4.02- 6 1.000 4 UNCH 4.92B 1.90A
TOTAL 15796 + 73
SEP16 CANADA DLR PUT
565 -—== CAR -——— -—— 2 UNCH .03R .00
630 CAR - 10 UNCH .66R .04A
640 CAB —-—— ———= 10 UNCH .85B .03A
650 - CAR -—— -000 7 UNCH 1.08R .04A
655 - CAR -—— -000 1 UUNCH 1.22R .02A
660 - CAB —-—— .000 3 UNCH 1.378B .02A
[ - CAR -000 145 UNCH 1.55R .02A
670 - CAR ——— -000 71 UUNCH 1.72R .02A
680 - .00 UNCH .001 61 UNCH 2.138B .00A
685 - .00 UNCH -002 25 UNCH 2 .36R -00A
690 - .00 LUNCH .004 48 UUNCH 2.53R _01A
695 - .01 UNCH .008 135 UNCH 2.80B .01A
700 - -01 LINCH .009 620 LINCH 3.16R -01A
705 - .01 LUNCH .013 70 UUNCH 3.39Rr _01A
710 - .02 UNCH .018 692 UNCH 3.71B .02A
715 - S03+ .026 497 LINCH 4_06R -02A
720 - .04 UNCH -035 427 UUNCH 4.43R .03
725 - .06+ .052 662 UNCH 4.46R .04
730 - _08 UNCH -069 375 UNCH 4.97r .06
735 - 11- 1 .094 690 - 58 4 _58R -08
740 - .16- 1 .131 872 UNCH 4 .98R .11A
745 - .23- 2 -180 818 + 19 5.40R _16A
750 - 232- 3 .240 1248 UUNCH 5.82R _23A
755 S45- 4 .315 602 UNCH 6.26B .33A
760 - _62- 4 -403 1584 + 4 6.71R .44
765 - _84- 4 .498 1009 - 3 7.16R _58A
770 - 1.11- 5 .595 762 UNCH 7.62B L72A
775 - 1.43- 5 .6R7 248 LINCH &.08R _87A
780 - 1.80- 5 767 194 UUNCH &.55R 1.05A
785 - 2.20- 6 835 124 UNCH 9.02B 1.25A
790 - 2.64- 6 884 119 UNCH 9.50R 1.46
795 - 3.10- 5 .919 68 UUNCH 9.98R 1.71A
800 - 3.57- 6 .946 30 UNCH 10.478 1.93A
810 - 4.54- 6 .973 2 UNCH 11.45R 2.44A
825 - 6.02- 7 989 3 UUNCH 12.93R 3.40A
830 -———= 6.52- 6 994 9 UNCH 13.43B 3.75A
TOTAL 12243 - 38
0CT16 CANADA DLR PUT
685 -—— .01- 0 .010 6 UNCH .20B .02A
700 -03- 0 .024 10 UINCH -35R -04A
705 .04- 0 .031 46 UNCH .42R .04A
710 .06- 1 .041 44 UNCH .49B .04
715 - -08- 1 .054 161 + 93 .60R _07A
720 - 11— 1 .072 193 UNCH .69R .08A
725 - .15- 1 .095 98 UNCH .80B .11
730 - 220~ 1 122 106 + 5 .92R _15
735 - .26- 1 155 103 UNCH 1.068B .19A
740 - .34- 1 194 562 UNCH 1.21B .25A
745 - -43- 2 239 303 UINCH 1.37R .33
750 - .55- 3 292 128 UNCH 1.568B -43A
755 - .70~ 3 353 336 UNCH 1.778 .55A
760 - -89- 3 .420 167 + 62 1.99R _67A
765 - 1.11- 3 .491 321 - 4 2.24B .79A
770 - 1.37- 4 563 268 UNCH 2.51B .92A
775 - 1.66- 5 .635 94 UINCH 2.79R 1.08A
780 - 1.99- 6 .703 181 UNCH 3.12R 1.26
785 - 2.35- 7 766 23 UNCH 3.45B 1.46A
790 - 2.75- 8 819 156 UINCH 3.82R 1.69A
795 - 3.18- 7 .860 47 UNCH 4.18R 1.96A
800 - 3.63- 7 .893 15 UNCH 4.53B 2.23A
805 - 4.09- 7 .915 10 UINCH 4.97R 2.54A
810 -——= 4.57- 6 936 6 UNCH 5.44R 2.95A
TOTAI 3384 + 156
NOV16 CANADA DLR PUT
695 -———= - .07 UNCH .039 8 UNCH .15B 06A
705 - J11 UNCH .059 7 UNCH .23R 09A
710 - 14— 1 074 268 UNCH .28R 11A
725 - - .28- 2 137 9 + 3 .51B 22A
730 - - -35- 2 166 5 LINCH _62R 27A
735 - - 43— 2 198 67 UNCH .74R 34A
740 - - .52- 3 234 258 UNCH .88B 42A
745 - - -63- 3 276 55 UNCH 1.05R 51A
750 - - 77— 3 .324 33 UNCH 1.24B 63A
755 - - .93- 3 .375 4 UNCH 1.468 74A
760 - - 212- 4 431 31 LINCH 1.71R ]8A
765 - - 1.35- 4 -490 31 UNCH 1.98B 1.04A
770 -———= - 1.60- 5 .549 3 UNCH 2.298 1.23A
TOTAL 779 + 3
DEC16 CANADA DLR PUT
550 - - - ———= CAR ———- —— 10 UNCH .20 .20
650 - - 0.02N 02 UNCH 010 5 UNCH 1.37R .04A
665 - - - 0.04N 04 UNCH 021 25 UNCH 1.83B .04A
670 - - - 0.05N 0s LINCH 024 7 LINCH 2.09 -06A
680 - - - 0.08N 08 UNCH 037 18 UNCH 2.40R -08A
685 - - - 0.10N 10 UNCH 045 51 UNCH 2.62B .09A
690 - - - 0.12N 12 LINCH 054 41 LINCH 2 .86R -11A
695 - - - 0.15N 15 UNCH 065 35 UNCH 3.06R _12A
700 - - - 0.18N 18 UNCH 078 233 UNCH 3.34B .15
705 - - - 0.22N 22 LINCH .093 35 LINCH 3.64R _18A
710 - - - 0.27N 26- 1 .108 39 UNCH 3.94Rr 22A
715 - - - 0.32N 31- 1 .127 73 UNCH 4.27R 25A
720 - - - 0.39N 37- 2 .149 49 LINCH 4_62R 31A
725 - - - 0.46N 45- 1 2175 14 UNCH 3.86R 37A
730 - - - 0.55N 53- 2 .203 84 UNCH 4.19B 44N
735 - - - 0.65N 63- 2 234 286 + 200 4_80R 53A
740 - - - 0.77N 75- 2 2270 221 + 1 5.18R 60A
745 - - - 0.91IN 88- 3 .307 115 - 2 5.57B 68A
750 - - - 1.07N 1.04- 3 .349 148 + 44 5.98R 78A
755 -—— -——- -——= 1.25N 1.21- 4 393 86 UNCH 6.40R 90A
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. A1l rights reserved.
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CANADA DLR PUT
CANADA DLR PUT
760 el S 1.46N 1.42- 4 1, B 16 309 - 13 6.82B  1.02A
765 — - 1.68N 1.64- 4 488  --o- oo 161  UNCH  7.258  1.15A
770 — — 1.94N 1.89- 5 1537 ooo oo 8  UNCH  7.60R  1.31A
775 — S 202N 2 16- 6 585 oo oo 103 UNCH  R.14R  1.47A
780 — - 2.52N 2.46- 6 % 7 121 UNCH  8.598  1.66A
785 — — 2 RGN 2.79- 7 6RO —mm- oo 20 ONCH  9.05R  1.87A
790 — S 3121N 3.14- 7 723 - 8 18 UNCH  9.52B  2.10A
800 — - 3.99N 3.91- 8 800 o--- oo 137 UNCH  10.46B  2.56A
805 — — 4740N 4.33- 7 831  c-o- oo 5 UNCH  10.93R  2.80A
815 — S 528N 5.20- 8 884 oo oo 5 UNCH  11.89R  3.34A
820 — - 5.74N 5. 66- 8 903  ----  ---- 5 UNCH  12.388  3.64A
825 — — 6.20N 6.12- 8 918 —-o- oo 50 UNCH  12.87R  3.95A
TOTAL 328 2595 + 230
MAR17 CANADA DLR PUT
670 s S 0.18N 18 UNCH 059 cmm- oo 109 UNCH .26R 17A
680 — - 0.24N 124 UNCH 077 cmm- oo 81  UNCH 618 21A
/90 — — 0.31Nn 31 NCH 008 —mo- oo 3 UNCH -94r 128A
700 — S 0.40N 140 UNCH 125 cmoo oo 2 UNCH  1.31R  .36A
710 — - 0.53N 153 UNCH 1160 c--- oo 3 UNCH  1.588  .47A
720 — — 0. 68N 168 UNCH 200 —-m- oo 1 UNCH  1.88R  .R1A
725 — S 0.78N 178  UNCH 1224 oo oo 22 UNCH  2.06R  .G8A
730 — - 0.89N 89 UNCH 250 ---- oo 4 UNCH  2.24B .77
740 ———— ———— T.15N 1.15 LINCH 308 ———— ———— 358 LINCH 2 .65R .03A
745 — S 1.31n 1.30- 1 340 —oom oo 20 UNCH  2.87R  1.04A
750 — - 1.48N 1.47- 1 374 —ooo ooo- 10 UNCH  3.11R 1.15A
755 — — 1.67N 1.65- 2 409 ——o- —oe- 60 UNCH  3.37R  1.2RA
760 — S 1.88N 1.86- 2 446 oo ooo- 107 UNCH  3.64R  1.42A
765 — - 2711N 2.08- 3 483  ——o- - 82 UNCH  3.92B  1.57A
770 — — 2736N 2.32- 4 % ]R8 UNCH  4.22R  1.74A
775 — S 2.63N 2.50- 4 560  —---  —-e- 100  UNCH  4.538  1.92A
780 — - 27928 2.88- 4 598  —-o- —-o- 100  UNCH  4.86B  2.12A
785 — — 323N 3.19- 4 635 c-o- oo 106 UNCH  5.20R  2.33a
790 — S 3.56N 3052 4 670  c--- oo 1 UNCH  5.55R  2.56A
795 — - 3.91N 3.87- 4 704 --—- - 115 UNCH  5.92B  2.80A
200 — — 4.78N 4.24- 4 736 coo- oo 300  ONCH  6.20R  3.04A
805 — S 4766N 4.62- 4 767 cmom oo 10 UNCH  6.22R  3.29A
TOTAL 0 1723
JUN17 CANADA DLR PUT
710 - S 0.84N 83- 1 197 amem oo 7 UNCH  1.23B  .75A
730 — — 1.27N i.27  uNcH 282 —-—- oo 31 UNCH  1.768  1.13A
750 — — 12908 1,97+ 1 388 —oo- oo 25 UNCH  2.48R  T1.&7A
755 S - 2.10N 2.10  UNCH 418 oo ooo- 21 UNCH  2.69R  1.68A
760 — — 2.31N 2.31  UNCH 448 o= - 66 UNCH  2.928  1.83A
765 — — 2.54N 2753 1 479 oo ooo- 21 UNCH  3.16R  2.00A
770 S - 2.79N 2.77- 2 5 SR 30 UNCH  3.41R  2.18A
780 — — 3.33N 3.30- 3 573 —mom —me- 10 UNCH  3.84B  2.57A
820 — — 6.16N 6.12- 1 790 c-o- oo 10 ONCH  6.85R  5.40A
850 S - 8.79N 8.75- 4 885  --o- oo 10 UNCH  9.538  7.71A
875 — — 1i.15N 11.10- 5 928  —-o- oo 15 UNCH  11.90R  9.76A
]R5 — — 120128 12.06- 6 938  c-o- oo 5 UNCH  12.86R  10.65A
890 S - 12 60N 12.55- 5 944 oo oo 5 UNCH  13.358  11.11A
900 — — 13.58N 13.52- 6 L7 S 10 UNCH  14.328  12.03A
905 — — 14.07N 14.01- 6 955  —ooo oo 10 ONCH  14.82R  12.50A
10 S - 14.56N 14.50- 6 958  cmo- oo 19 UNCH  15.31R  12.97A
TOTAI 0 295
WKCD-1C-P
SEP16 WKCD-1C-P
755 Bt S 0.408 38- 2 299 oooo oo 10 UNCH 47r 28
760 — S 0.57N 54- 3 393 —ooo oo 5 UNCH 67R 40A
765 - - N 0.80N 76- 4 499  ——o- oo 5 UNCH 928 57A
TOTAL 0 20
WKCD=2C-P
AUGL6
740 ——- S 0.02n 01- 0 022 7 UNCH 22R 01a
745 0.04N 03- 1 1046 50 UNCH 32R 02A
750 0.08N 106- 2 1092 28 + 468 04
755 0.16N 13- 3 185 237 UNCH 67R 08A
760 0.30N 125- 5 324 265 UNCH 928 16A
765 0.51IN l45- 6 1504 25 UNCH  1.24B 29A
770 080N 74- 3 1691 1 UNCH  1.59R 46A
TOTAL 623 + 1
WKCD-3C-P
AUG16 WKCD-3C-P
730 ot - 0.02N .01- 1 019  —---  ——-- 10 UNCH 118 02
735 — — 0.04N 02- 1 032  —m-m —me- 1”2 UNCH 17R 02A
740 — S 0.06N 04- 2 052 —oo- ooe- 7 UNCH 26R 03a
745 — - 0.10N 07- 3 089  ----  ——o- 15 UNCH 38R 05A
750 — — 0.16N - 4 146 —--- —o- 3 UNCH 55R 09a
755 — S 0.26N 21- 5 237 cme- oo 191 UNCH 758 154
760 — - 0.41N 35- 6 358 ---—- 7 109 - 1 i.o02 25A
765 — — 0.63N 56— 7 507 ---- 24 48 + 24 1.34r 27a
5 — S 1.28N 1220+ NFW 776 ———- 4 + 4 2.06R 93a
TOTAL 35 427 + 27
WKCD-4C-P
G16 WKCD-4C-P
745 o E— 0.14N 12- 2 126 ---= ——o- 25 UNCH .43B .08A
750 — — 0.22N 10— 3 188 c-o- oo 59 UNCH 60R 13a
755 S - 0.33Nn 129- 4 271 emem oo 75 UNCH 184R 121A
760 — — 0.49N l45- 4 379 -——- - 31 UNCH  i.078  [32a
765 — — 0.71N 166~ 5 500 ——om —me- 24 UNCH  1.02R  .48a
TOTAL 0 214

“ Option prices quoted per Daily Information Bulletin convention. For example, a Canadian Dollar options price of 1.58 on th1s page is equivalent to 1.58 x
0.01 = 0.0158 when the price is quoted in full. The cash price of the option is 0.0158 x 100,000 (contract size) = $1,580.00.*

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. A1l rights reserved.



