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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

-52 WEEKS (364 DAYS) AGO-
OVERALL COMBINED TOTAL
VOLUME      OPEN INTEREST

OPEN OUTCRY
VOLUME

CME GROUP TOTALS-*
 9992430  11326276  516425  14063254  101915338104916426 +EXCHANGE  549413 784433
 8849568  9142839  16098  11195017  4943103249422690 -EXCHANGE FUTURES  272489 20782
 1142862  2182987  532438  2867866  5246106855460847 +EXCHANGE OPTIONS  276474 763651

OTC TOTALS-
 450  85  371  2323832889 +   OTC CLEARED ONLY  450

FUTURES & OPTIONS-
 4070250  4910391  441550  7520115  5264168555340629 +   INTEREST RATES  153183 686958

FUTURES ONLY-
 3621411  3705296  146328  5682821  2047105219436459 +   INTEREST RATES  68183 15702

OPTIONS ONLY-
 448839  1205095  295222  1837294  3217063335904170 +   INTEREST RATES  85000 671256

FORWARD SWAPS ONLY-
OPTIONS FORWARD SWAPS ONLY-

INTEREST RATE FUTURES & OPTIONS

10621926EURODOLLAR FUTURES 1692630 + 1151921666088 12984 11845779274857213558ED
278046310-YR NOTE FUTURES 1024695 + 10971992462 2184 2911037129203530049TYF
27609005-YR NOTE FUTURES 412751 + 4934406981 23397408196735770FV
56633430-YR BOND FUTURES 203660 + 3106198586 534 5258262614504540US
10992022-YR NOTE FUTURES 169673 + 5237158945 134692033835510728TU
768033FED FUND FUTURES 84527 + 383484527 817756136213FF
600488ULTRA T-BOND FUTURES 67200 - 5964519 606012836522681UL
176511ULTRA 10-YEAR U S TREASURY NOTE FUT 48225 + 285247368 857TN
354235 YEAR USD INTEREST RATE SWAP 958 + 60958 352071202F1U
2517010 YEAR USD INTEREST RATE SWAP 949 + 229949 520231493N1U
94030 YEAR USD INTEREST RATE SWAP 28 - 2828 1003124B1U
22 YEAR USD INT RATE SWAP FUTURES  27021T1U

10671 MONTH EURODOLLAR FUTURES  1339651EM

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.
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EXCHANGE SUMMARY VOLUME AND OPEN INTEREST INTEREST RATES OPTIONS ON 
FUTURES

PG02A

PRELIMINARY

10-YR NOTE OPTIONS 52996C 8948136485 1063053 37337+ 96532 993863TC
10-YR NOTE OPTIONS 33602P 5075817156 938000 7462+ 132376 971247TC

 86598  53641  140239  200105310-YR NOTE OPTIONSTOTAL  228908  196511044799+

10-YR WEEK1 NOTE OPTIONS 13306C 199066600 46291 7406+ 20678 86127TY1
10-YR WEEK1 NOTE OPTIONS 12997P 153972400 74868 921+ 60124 104842TY1

 26303  9000  35303  12115910-YR WEEK1 NOTE OPTIONSTOTAL  80802  1909698327+

10-YR WEEK2 NOTE OPTIONS 3671C 93715700 21900 6493+ 8776 58601TY2
10-YR WEEK2 NOTE OPTIONS 18084P 18584500 97702 1874+ 22058 27014TY2

 21755  6200  27955  11960210-YR WEEK2 NOTE OPTIONSTOTAL  30834  856158367+

10-YR WEEK3 NOTE OPTIONS 310C 310 1003 302+TY3
10-YR WEEK3 NOTE OPTIONS 211P 211 699 211+TY3

 521  521  170210-YR WEEK3 NOTE OPTIONSTOTAL 513+

10-YR WEEK4 NOTE OPTIONS C  2014 1688TY4
10-YR WEEK4 NOTE OPTIONS P  3264 2949TY4

10-YR WEEK4 NOTE OPTIONSTOTAL  5278  4637 

2-YR  WEEK1 NOTE OPTIONS 400C 400 401 376+ 50 51TW1
2-YR  WEEK1 NOTE OPTIONS P 26  50 55TW1

 400  400  4272-YR  WEEK1 NOTE OPTIONSTOTAL  100  106376+

2-YR EURODOLLAR MIDCURVE (WEEKLY) P 600  EE1
 6002-YR EURODOLLAR MIDCURVE (WEEKLY)TOTAL  

2-YR NOTE OPTIONS 303C 303 26892 244+ 4076 129276TUC
2-YR NOTE OPTIONS 5413P 6013600 48411 678- 7649 106542TUC

 5716  600  6316  753032-YR NOTE OPTIONSTOTAL  11725  235818434-

2-YR WEEK2 NOTE OPTIONS C  1 1TW2
2-YR WEEK2 NOTE OPTIONS 1P 1 2 1+TW2

 1  1  22-YR WEEK2 NOTE OPTIONSTOTAL  1  11+

30-YR BOND OPTIONS 27968C 373349366 228555 2079+ 27430 248364CG
30-YR BOND OPTIONS 26881P 304513570 220041 5498+ 19956 224185CG

 54849  12936  67785  44859630-YR BOND OPTIONSTOTAL  47386  4725497577+

30-YR WEEK1 BOND OPTIONS 3635C 4035400 17498 594+ 3358 9974US1
30-YR WEEK1 BOND OPTIONS 2725P 2725 27028 893+ 3262 6615US1

 6360  400  6760  4452630-YR WEEK1 BOND OPTIONSTOTAL  6620  165891487+

30-YR WEEK2 BOND OPTIONS 1530C 31801650 7372 2157+ 566 6979US2
30-YR WEEK2 BOND OPTIONS 1651P 31511500 9331 2778+ 574 2667US2

 3181  3150  6331  1670330-YR WEEK2 BOND OPTIONSTOTAL  1140  96464935+

30-YR WEEK3 BOND OPTIONS 14C 14 333 14+US3
30-YR WEEK3 BOND OPTIONS 20P 20 40 19+US3

 34  34  37330-YR WEEK3 BOND OPTIONSTOTAL 33+

30-YR WEEK4 BOND OPTIONS C  50 109US4
30-YR WEEK4 BOND OPTIONS P  50 109US4

30-YR WEEK4 BOND OPTIONSTOTAL  100  218 

3-YR EURODOLLAR MIDCURVE (WEEK3) 523C 523 1273 523+ 2000EF1
3-YR EURODOLLAR MIDCURVE (WEEK3) P 750  2000EF1

 523  523  20233-YR EURODOLLAR MIDCURVE (WEEK3)TOTAL  4000523+

3-YR EURODOLLAR MIDCURVE (WEEK3) P 99  EF3
 993-YR EURODOLLAR MIDCURVE (WEEK3)TOTAL  

5-YR EURODOLLAR MIDCURVE OPTIONS C 4500  500E5
5-YR EURODOLLAR MIDCURVE OPTIONS P 500  2500E5

 50005-YR EURODOLLAR MIDCURVE OPTIONSTOTAL  3000 

5-YR NOTE OPTIONS 4348C 5174826 191859 2207+ 45703 264448FP
5-YR NOTE OPTIONS 16597P 222985701 668820 15638+ 48444 408398FP

 20945  6527  27472  8606795-YR NOTE OPTIONSTOTAL  94147  67284617845+

5-YR WEEK1 NOTE OPTIONS 608C 608 5153 332+ 16375 53111FV1
5-YR WEEK1 NOTE OPTIONS 1314P 1314 11716 944+ 8745 39512FV1

 1922  1922  168695-YR WEEK1 NOTE OPTIONSTOTAL  25120  926231276+

5-YR WEEK2 NOTE OPTIONS 655C 655 2480 550+ 814 3257FV2
5-YR WEEK2 NOTE OPTIONS 800P 800 2842 675+ 1990 4986FV2

 1455  1455  53225-YR WEEK2 NOTE OPTIONSTOTAL  2804  82431225+

5-YR WEEK3 NOTE OPTIONS C 279  FV3
5-YR WEEK3 NOTE OPTIONS P 665  FV3

 9445-YR WEEK3 NOTE OPTIONSTOTAL  

5-YR WEEK4 NOTE OPTIONS C  50 125FV4
5-YR WEEK4 NOTE OPTIONS P  50 447FV4

5-YR WEEK4 NOTE OPTIONSTOTAL  100  572 

EURODOLLAR MIDCURVE OPTIONS 25381C 13578155400 2234702 52996+ 84527 165990155000E0
EURODOLLAR MIDCURVE OPTIONS 16397P 5590939512 3228762 9276+ 186084 2412024E0

 41778  55000 94912  191690  5463464EURODOLLAR MIDCURVE OPTIONSTOTAL  270611  407192562272+

EURODOLLAR MIDCURVE OPTIONS 6865C 5931552450 1479307 19644+ 63464 1440622E2
EURODOLLAR MIDCURVE OPTIONS 5946P 4559839652 1649513 22292+ 219881 2129771E2

 12811  92102  104913  3128820EURODOLLAR MIDCURVE OPTIONSTOTAL  283345  357039341936+

EURODOLLAR MIDCURVE OPTIONS 5313C 1831313000 629456 6420+ 25830 631357E3
EURODOLLAR MIDCURVE OPTIONS 5227P 1782712600 915422 8798+ 90145 902202E3

 10540  25600  36140  1544878EURODOLLAR MIDCURVE OPTIONSTOTAL  115975  153355915218+

EURODOLLAR MIDCURVE OPTIONS 250C 2091620666 140871 6014+ 21569 101429E4
EURODOLLAR MIDCURVE OPTIONS 399P 44494050 126379 4049+ 7569 96001E4

 649  24716  25365  267250EURODOLLAR MIDCURVE OPTIONSTOTAL  29138  19743010063+

EURODOLLAR MIDCURVE WK1 OPTIONS C 25  5001K
EURODOLLAR MIDCURVE WK1 OPTIONS 500P 500 500 500+ 2001K

 500  500  525EURODOLLAR MIDCURVE WK1 OPTIONSTOTAL  700500+

EURODOLLAR OPTIONS 61315C 209732148417 10016110 17256+ 328290 7260235ZE
EURODOLLAR OPTIONS 90664P 313719193055 11733652 51131+ 274035 1172914930000ZE

 151979  30000 341472  523451  21749762EURODOLLAR OPTIONSTOTAL  602325  1898938468387+

FED FUND OPTIONS 1C 1 4001 1+ 15300FFC
FED FUND OPTIONS 1P 1 10604 1+ 650 25824FFC

 2  2  14605FED FUND OPTIONSTOTAL  650  411242+

OPTIONS ON ULTRA 10-YEAR U.S. TNOTE C 3558  OTN
OPTIONS ON ULTRA 10-YEAR U.S. TNOTE P 2578  OTN

 6136OPTIONS ON ULTRA 10-YEAR U.S. TNOTETOTAL  

ULTRA T-BOND OPTIONS 11C 11 2657 4- 1104OUL
ULTRA T-BOND OPTIONS 6P 6 5088 2- 144 3617OUL

 17  17  7745ULTRA T-BOND OPTIONSTOTAL  144  47216-

ULTRA WEEK1 T-BOND OPTIONS C  1 7UL1
ULTRA WEEK1 T-BOND OPTIONS P 2  40 105UL1

 2ULTRA WEEK1 T-BOND OPTIONSTOTAL  41  112 

ULTRA WEEK2 T-BOND OPTIONS P 1  55UL2
 1ULTRA WEEK2 T-BOND OPTIONSTOTAL  55 

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.
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