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FOR PRODUCTS THAT ARE TRADED IN BOTH Open Outcry(RTH) AND on CME Globex (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 ACTIVIT)
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. 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.

EXPIRATION:

WEATHER AND HURRICANE FUTURES & OPTIONS CONTRACTS LAST TRADE DATES

EXPIRATION:
AUG16 SEP16 0CT16 NOV16 DEC16 JAN17 FEB17 MAR17 APR17 MAY17 JUN17 JuLlz AUGL17
WEATHERS* 09/08 10/07 11/07 12/07 08/25 08/25 08/25 08/25 08/25 07/02 07/10 08/07 09/08

* ALL WEATHER CONTRACTS EXPIRE ON THE SECOND BUSINESS DAY OF EACH MONTH.

WEATHER INDEX FUTURES

VOLUME

GLOBEX GLOBEX GLOBEX SETT. PRICE TRADES OPEN --CONTRACT--

OPEN HIGH Low & PT. CHGE CLEARED INTEREST HIGH Low
CDD_ATLANTA F
JuLle -——- -—- -—- 569.0 + UNCH - - 50 573.0 573.0
TOTAL CDD ATLANTA F 0 0 - 50
CDD_CHICAGO F
AUG16 R R R 307.0 + 100 - 500 UNCH ~ ---- -
JUL16 N R R 324.0 + UNCH - - 150 ---- -
TOTAL CDD CHICAGO F 0 500
CDD_CINCINNAT F
AUGL6 R R R 386.0 + 500 - 250 UNCH  ---- -
JUL16 S R R 370.5 + UNCH - - | J— -
TOTAL CDD CINCINNAT F 0 250
CDD_DALLAS F
JuLle -—- -—- -—- 693.5 + UNCH - - 100 756.0 719.0A
TOTAL CDD DALLAS F 0 0 - 100
CDD_MINNESOT F
AUG16 S R R 285.0 + 800 - 250 UNCH  ---- -
TOTAL CDD MINNESOT F 0 250
CDD_NEW YORK F
AUG16 R R R 393.0 - 500 - 600 UNCH ~ ---- S
JUL16 S R R 498.0 + UNCH - - 200  ---- 495.0A
TOTAL CDD NEW YORK F 0 600
CDD_SACRA FUT
JuLle -—- -—- -—- 336.0 + UNCH - - 50 350.0 347.0A
TOTAL CDD SACRA FUT 0 0 - 50

WEATHER STRIPS INDEX FUTURES
VOLUME

GLOBEX GLOBEX GLOBEX SETT. PRICE TRADES OPEN --CONTRACT--

OPEN HIGH Low & PT. CHGE CLEARED INTEREST HIGH Low
C CIN STP MAY F
SEP16 ———- ———- ———- 1264.0 + 500 - 325 UNCH - -
TOTAL C CIN STP MAY F 0 325
C NYK STP MAY F
SEP16 ——-- ——-- ——-- 1451.0 - 500 ——-- 1100 UNCH 1327.0B 1447.0A
TOTAL C NYK STP MAY F 0 1100

CAT EUROPEAN SEASONAL STRIP FUTURES
VOLUME

GLOBEX GLOBEX GLOBEX SETT. PRICE TRADES OPEN ~~CONTRACT--

OPEN HIGH Low & PT. CHGE CLEARED INTEREST HIGH Low
CAT_AMD MAY S F
SEP16 - - - 2506.0 - 70 - 250 UNCH 2519.0B  ----
TOTAL CAT AMD MAY S F 0 250

WEATHER OPTIONS ON FUTURES

ELIGIBLE OPTIONS SERIES (CALLS & PUTS) FOR TRADING: WED, AUG 03

AUG16 AUG16 AUG16 AUG16 AUG16 AUG16 AUG16 AUG16 AUG16 AUG16 AUG16 AUG16 AUG16

20K 310.0-360.0
22K 95.0-115.0
23K 122.5-142.5
24 17.5-37.5

24K 107.5-158.0
24N 57.5-77.5

25K 220.0-300.0
44K 92.5-112.5
45K 122.5-145.0

HDD & CDD WEATHER OPTIONS ON FUTURES

VOLUME

SETT.PRICE EXER  TRADES OPEN --CONTRACT--
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES CLEARED INTEREST HIGH Low
CDD NEW YORK P
AUGL6 CDD NEW YORK P (FUTURES SETT. .00)
175 -——- ———- ———- -—-- CAB -—== .012 ---- -—-- 250 UNCH -—-- -——-
375 -——- - ——— -——- 15.0+ 200 .374 -——- -—-- 250 UNCH -——- -——-
TOTAL 0 500
HURRICANE SEASONAL BINARY OPTIONS ON FUTURES
HDD & CDD WEATHER STRIPS OPTIONS ON FUTURES
SETT.PRICE EXER ¥gkgg§ OPEN --CONTRACT--
STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA CISES CLEARED INTEREST HIGH Low
C CHI STP MAY C
SEP16 C CHI STP MAY C (FUTURES SETT. .00)
950 ———- ———- ———- - 92.0+ 100 .677 ——-- ——-- 1500 UNCH ———- ———-
1150 — — —— ———- 1i.0  uNncH 2153 —-em - 1500 UNCH — -

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. All rights reserved.
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SEP16 C CIN STP MAY C (FUTURES
1225 -—== -——— -—=- 93.0+ 300 .586 -———- -——= 1500 UNCH

425 -—== -—-= 18.0+ 100 .182 -—== -—== 1500 UNCH
TOTAL 0 3000
C DLS STP MAY C
SEP16 C DLS STP MAY C (FUTURES SETT. .00)
2900 -—— — -—— -——- 5.0  UNCH .076 -——- -——- 2000 UNCH -—— ———
3000 ———- ——— ———- —- 1.0  UNCH .018  -—--—- — 2000 UNCH R [
TOTAL 0 4000
C DLS STP
SEP16 STP MAY P (FUTURES SETT. .00)
2200 — CAB - .007  ---- —-—- 250 UNCH —— ———
2400 -——- 1.0  UNCH .018 -——- -——- 750 UNCH ——
2600 —— ——— R ———- 20.0- 100 I ET J—— — 500 UNCH —— R
TOTAL 0 1500
C LVG STP MAY C
SEP16 C LVG STP MAY C (FUTURES SETT. .00)
3400 — ——— R ——— 126.0- 300 .964 ———- _— 1250 UNCH ———- R

0 _— —— —— -——- 5.0  UNCH .138 -——- -——- 1250 UNCH _— ———

TOTAL 0 2500
C LVG STP MAY P
SEP16 C LVG STP MAY P (FUTURES SETT. .00)
3100 — — ———- ———- CAB ——- .000  ---- — 500 UNCH R [—
3300 ——- ——e R ——- CAB —— .013 —— — 500 UNCH — [—
TOTAL 0 1000
C MIN STP MAY C
SEP16 C MIN STP MAY C (FUTURES

925 - -——— -—— 71.0+ 500 .603 -——- -——- 1500 UNCH
1125 -—-- -—-- 6.0+ 100 .096 -———- -——= 1500 UNCH
TOTAL 0 3000
C NYK STP JUL P
AUGL6 C NYK STP JUL P (FUTURES SETT. .00)

575 -———- -———- -——- -—-- CAB -——-- - -——- -——-- 250 UNCH -———- -——-

775 -——- ——— ———- -—-- CAB -—-- .021 ---- -—-- 250 UNCH -—-- -——-
TOTAL 0 500
C NYK STP
SEP16 STP MAY C (FUTURES SETT. .00)
1375 ———- -——- - 92.0- 400 .756 -——- -———- 1750 UNCH -— -——
1400 - ———- - 74.0- 400 74 J— — 250 UNCH - R
1500 - -—— - 24.0- 100 .328 —-——- —-——= 250 UNCH - ———-
1575 - -——- - 7.0- 100 .126 -——- -——- 1750 UNCH - ——
1580 R R ———- 7.0  UNCH 1123 —— ——- 250 UNCH ———- R
TOTAL 0 4250
C NYK STP
SEP16 STP MAY P
1075 - CAB -—-- .000  ---- - 500 UNCH —— ———
1180 - CAB ———- .011 -——— - 250 UNCH -———-
1275 R R —- 3.0+ 100 059 ---- —- 500 UNCH ——- ———-
TOTAL 0 1250
C SCR STP
SEP16 STP MAY C (FUTURES SETT. .00)
1225 —— ——— - 75.0- 500 .723 —— — 500 UNCH JE— R
1250 - -——- - 58.0- 500 .632 -—== -—== 1750 UNCH - ———-
1350 - -——- - 15.0- 200 .249 -———- -——= 250 UNCH - -———-
1425 - -———- - 3.0- 100 .068 -———- -——= 500 UNCH - -———-
1450 ———- ———- -———- -——- 2.0  UNCH .046 -——- -—- 1500 UNCH ———- ———-
TOTAL 0 4500

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. All rights reserved.



