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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 = FEEDER CATTLE = $6.25, PORK CUTOUT = $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.

FEEDER CATTLE PUTS

VOLUME
SETT.PRICE EXER  TRADES OPEN --CONTRACT--

STRIKE OPEN RANGE HIGH Low CLOSING RANGE & PT.CHGE. DELTA  CISES CLEARED INTEREST HIGH Low
FDR CATTLE PUT
MAR11 FDR CATTLE PUT (FUTURES SETT.  126.500 - 140.0 )
900 — — —— CAB CAB _— 001 ———- o 2 UNCH  .60B .02
920 — — — CAB CAB —— .002 ———m ——o 14 UNCH .77B .07
940 — — CAB CAB — 100 - J - 5 UNCH 1.00 J12A
980 — — CAB CAB - .002 ———m ——o 11 UNCH 1.57B _20A
1000 — — CAB CAB - 100 - J - 119 UNCH 2.25 .02
1020 — — CAB CAB —— .002 ———m o 130 UNCH  2.40B _02A
1040 — — CAB .02 + 2 .005  ——mm o 378 UNCH 2.97B .05A
1060 — — CAB .02 + 2 .006  ——-= o 121 UNCH 3.67B .02A
1080 — — CAB .05 + 5 012 ——em oo 125 UNCH  4.47B .02
1100 — — CAB .07 + 7 018 ——mm —mmo 181 UNCH 5.42B .02A
1110 — — _02N .07 + 5 019 ——mm oo 13 UNCH 1.25B .02A
1120 — — 05N .10 + 5 .026 ——-m —mmo 503 UNCH 6.55B _02A
1130 — — 05N 12 + 7 0% < S 13 UNCH 1.80B .02A
1140 — *_05A .05A (12 + 5 L035 ——mm oo 390 UNCH 7.82B .02A
1150 — — _O7N .15 + 7 042 ——m oo 46 UNCH 2.50B _02A
1160 — — 10N 17 + 7 .051 - 20 149 UNCH 9.02B .02
1170 — — 10N .20 + 10 .060  ———-  ———o 51 UNCH  3.40 _07A
1180 -— -— J12N .25 + 12 076 ———- 2 253 UNCH  10.62B .02
1190 — — 15N .30 + 15 .093 ———m o 46 UNCH 3.95B _07A
1200 — J12A J12A .35 + 17 112 - 2 198 - 1 12.358B .05A
1210 — — _22N 42 + 20 - J— 2 137 + 2 5.05B .10
1220 — _— _— 30N .52 + 22 175 ———- 20 238 UNCH  14.22B .10
1230 — — — 40N .65 + 25 219 ——— 1 44 - 1 6.42B .15A
1240 — _— _— 55N .80 + 25 Iy (- J— 4 109 - 1 16.158 _10A
1250 0.40 .90 .40 .90 1.02 + 30 349 ——— 61 381 + 34 7.37B .22A
1260 0.75 1.25 .75 1.25 1.35 + 40 442 - 146 268 - 49  18.12B .27
1270 — 1.40B — 1.40B 1.87 + 62 544 —eem oo 44 UNCH 5.07B .37A
1280 1.90 2.30B 1.50A 2.30B 2.40 + 75 651  ———- 22 144 - 1 20.10B .35
1290 —- -— -— 2.22N 3.10 + 87 743 ———- 6 115 - 2 6.52B .60
1300 2.20 2.20 2.20 2.20 3.90 + 100 5 Iy A— 1 150 UNCH  22.10B .85
1310 — — 3.67N 4.80 + 112 863  ——-m ———o 33 UNCH 8.05B 1.20A
1320 — — 4.50N 5.75 + 125 891 ——mm oo 30 UNCH  24.10B 1.62A
1340 — — 6.30N 7.52 + 122 Y- 1 S 10 UNCH  14.70B 2.50A
1360 — — 8.22N 9.50 + 127 992 oo oo 10 UNCH  13.57B 3.87A
1380 — — 10.17N 11.50 + 132 L9983 ——-m —mo 4 UNCH 14.77B 5.47A
1400 — — — 12.15N 13.50 + 135 994 oo oo 4 UNCH 16.77B 7.32A
TOTAL 287 4469 - 19
APR11 FDR CATTLE PUT (FUTURES SETT.  127.700 - 295.0 )
940 — — CAB .02 + 2 .004  ——mm oo 2 UNCH 1.07B .07A
980 — — _02N .07 + 5 012 ———m o 4 UNCH 1.52B _10A
1000 — — 05N .07 + 2 o S 16 UNCH 2.02B .05
1020 — — 05N .10 + 5 017 ———- ——o 53 UNCH 2.47B _10A
1040 — — .O7N (12 + 5 022 e e 56 UNCH 3.02B .10A
1060 — — 10N .15 + 5 L027 e oo 47 UNCH 3.75 .02
1080 — — J12N 17 + 5 0 ic JNE 111 UNCH  4.47B .10
1100 — — 15N .20 + 5 0710 JR— 10 94 - 10 5.37B .05
1120 — — J17N .25 + 7 .051  ———o 7 88 - 2 6.42B .10
1140 — — 20N .35 + 15 071 ———- 2 237 UNCH 7.62B .05
1160 .50B — .50B 45 + 20 .093 ———- 4 86 - 4 8.82B .10
1180 — — 30N .60 + 30 124 ——— 2 115 - 2 10.35B .05
1200 .50B — .50B .80 + 37 .166  ———- 1 115 - 1 12.02B _22A
1210 — — 52N .90 + 37 189 ——mm oo 1 UNCH  1.40B .25A
1220 — — _62N 1.00 + 37 214 ———m o 200 UNCH 13.82B .25
1230 #1.00 *1.00 1.00 1.22 + 47 254 ——— 5 105 + 5 2.15B .35A
1240 1.45 .82A 1.45 1.50 + 62 o) R— 124 305 - 71 15.72B _40A
1250 — — 1.05N 1.80 + 75 345 ——mm oo 25 UNCH 3.00 .50A
1260 2.10 1.25 2.10 2.12 + 87 395 ——— 33 211 - 20 17.67B .60
1270 — — 1.50N 2.55 + 105 .449 - 1 6 + 1 3.95B _T2A
1280 2.95 2.95 2.95 3.05 + 127 505  —-—- 220 208 - 97 19.65B _85A
1290 #2.20B — 2.20B 3.57 + 145 561  ——-m ——o 12 UNCH 5.20B 1.00
1300 — — 2.50N 4.15 + 165 617 - 2 71 - 2 21.62B 1.07
1310 — — 2.95N 4.80 + 185 670  ———=  ———o 71 UNCH 6.65B 1.52A
1320 — — — 3.47N 5.47 + 200 722 - 1 15 UNCH  23.62B 1.80A
1330 — — 4_10N 6.22 + 212 768 ———- o 1 UNCH 8.35B 2.17A
1340 — — 4.77N 7.00 + 222 812 ——mm oo 5 UNCH 15.12B 2.50A
1370 — — — 7.10N 9.70 + 260 888  ———-  ——o 20 UNCH 9.25B 4.50A
TOTAL 412 2280 - 203
MAY11 FDR CATTLE PUT (FUTURES SETT.  129.500 - 300.0 )
920 — — L02N .02 UNCH .004  ——mm oo 36 UNCH  .75B J12A
940 — — _02N .02 UNCH .004  ———m o 13 UNCH  .97B J12A
960 — — 05N .05 UNCH .008  ——-m ——mo 17 UNCH 1.27B .10A
980 — — 05N .05 UNCH .008  ———- e 3 UNCH 1.52B J12A
1000 — — _07N .07 UNCH 012 ———- 2 61 - 2 2.20 .07A
1020 — — 10N .10 UNCH 017 ———m ——o 127 UNCH 2.40 _10A
1040 — — _15N .15 UNCH 024 ———m o 226 UNCH 2.72B J12A
1060 — — J17N 22 + 5 .035 ———m o 72 UNCH 3.30B J12A
1080 — — .25N .35 + 10 L051 ——mm oo 57 UNCH 3.95B .15A
1100 — — 35N .50 + 15 070 ———= - 60 UNCH  4.95B J17A
1120 — — 45N .67 + 22 091 ——mm oo 190 UNCH 5.87B .20
1140 — — 52N .82 + 30 5 5 AR 110 UNCH  6.92B .22A
1160 — — 62N 1.00 + 37 185 ——mm oo 255 UNCH 8.12B .27
1180 — — — _75N 1.20 + 45 163 ——mm oo 122 UNCH  9.10B .32
1200 2.20 2.20 2.20 2.20 1.42 + 52 196 --—- 6 208 + 3 10.67B _45A
1220 1.60 1.60 1.60 1.60 1.72 + 62 238 ———- 180 339 - 30 12.37B .50
1240 —_— 2.00B — 2.00B 2.10 + 65 289  --— 306 555 UNCH 14.17B .75
1260 3.20 3.20 3.20 3.20 2.72 + 85 354 ——— 26 181 + 3 16.10B _97A
1280 3.90 3.90 2.40A 3.90 3.50 + 107 427 ———- 6 127 + 1 18.07B 1.27A
1300 — — 3.10N 4.35 + 125 =Tl J— 275 198 + 102 20.05B 1.60
1320 — 3.80A 3.80A 5.40 + 150 583  ———- 1 99 UNCH  22.05B 2.00
1340 — — 4.72N 6.62 + 190 661  ——-m oo 41 UNCH  14.60B 2.82A
1360 — — — 5.87N 8.00 + 212 735 ——m o 23 UNCH  16.55B 3.60A
TOTAL 802 3120 + 77
AUG11 FDR CATTLE PUT (FUTURES SETT.  130.850 - 300.0 )
960 — — 50N .60 + 10 L049  ——mm oo 13 UNCH  .92B J27A
980 — — 52N .62 + 10 .054  ——mm ——o 25 UNCH 1.12B _30A
1000 — — 55N .65 + 10 J0]:T: SR 87 UNCH  1.40 _35A
1020 — — 55N .65 + 10 L061  ——-m ——o 11 UNCH 1.50 .37A
1040 — — _57N .67 + 10 .067  ——mm oo 113 UNCH 2.50 .35
1060 — — 60N .70 + 10 072 ——m o 70 UNCH 3.00 .42
1080 — — _67N .85 + 17 o) 7 154 UNCH 2.85 _67A
1100 — — _77N 1.02 + 25 2104 ———m o 518 UNCH  3.40 .70
1120 — — 87N 1.22 + 35 1238 e e 207 UNCH 3.60 .80
1140 — — 1.00N 1.47 + 47 145 ——m oo 214 UNCH 3.85 .82
1160 — — 1.15N 1.75 + 60 170 ——— 12 221 + 7 4.30 .90
1180 2.50 2.50 2.50 2.10 + 62 .200  --——- 12 252 UNCH 5.00 1.10
1200 2.70 2.00 2.70 2.50 + 65 X J— 74 374 + 24 5.47 1.25A
1220 3.00B 2.30 3.00B 2.95 + 65 .269  ———- 25 183 - 1 4.50 1.65
1240 3.408 2.85 3.40B 3.50 + 65 310 --— 9 238 - 1 5.90 1.85
1260 3.90B 3.80 3.90B 4.07 + 57 354  ——— 26 261 + 23  8.20B 2.22A
1280 4.80B — 4.80B 4.70 + 75 .402 - 1 233 + 1 9.62B 2.62A
1300 5.50B — 5.50B 5.45 + 97 454 - 10 279 + 10 11.12B 3.00
1320 — #5.90B — 5.90B 6.20 + 115 511 ———- 2 141 + 2 12.75B 3.65A
1340 — #6.90B — 6.90B 7.07 + 132 572 —mmm oo 100 UNCH  14.60B 4.25A

THE INFORMATION CONTAINED IN THIS REPORT IS COMPILED FOR THE CONVENIENCE OF THE USER AND 1S 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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FDR CATTLE PUT
AUG11 FDR CATTLE PUT (FUTURES SETT. 130.850 - 300.0 )
1360 — -—— -—— 6.75N 8.12 + 137 .636 - 1 59 - 1 16.32B 4_97A
1380 —_— -———= -———= 7.82N 9.40 + 157 .697 — —— 14 UNCH 14.92B 5.60A
TOTAL 172 3767 + 64
SEP11 FDR CATTLE PUT (FUTURES SETT. 130.150 - 267.5 )
1060  ———o — — 1.15N 1.70 + 55 123 —mem e 6 UNCH 1.27B _75A
1100 - —-—— —-—— 1.52N 2.00 + 47 .151 - —-—— 15 UNCH 2.60B 1.00
1120 - — 1.60A 1.60A 2.17 + 42 (167 —mmm —mmm 16 UNCH 3.02B 1.15A
1140 - —-—— —-—— 2.00N 2.37 + 37 .186 - —-— 25 UNCH 3.55B 1.25
1160 - — — 2.27N 2.60 + 32 208  ——mm - 30 UNCH  4.50 1.52A
1180 —_— -———= -———= 2.52N 2.92 + 40 .234 — —— 13 UNCH 5.50B 1.57
1200 -—— -—— 2.82N 3.30 + 47 .264 ——— ———- 30 UNCH 5.67B 2.00A
1220 —-—— -—— 3.12N 3.75 + 62 .298 ——— —-—— 34 UNCH 6.62B 2.20A
1240 -—— ——- 3.50N 4.22 + 72 .335 ——— ——— 43 UNCH 7.72B 2.62A
1260 — -——- -——- 3.92N 4.80 + 87 .376 ——— —-—— 54 UNCH 9.00B 3.00
1280 —_— -——- -——- 4.50N 5.42 + 92 422 - —-— 44 UNCH 9.92B 3.32A
1300 —_— —-——— ——— 5.15N 6.15 + 100 472 —_—— —— 55 UNCH 11.42B 3.82A
1320 6.10 #6.10 6.10 6.10 7.05 + 115 .525 - 1 16 + 1 13.05B 4_40A
1340 —_— —-——— ——— 6.72N 8.15 + 142 577 —_—— —— 32 UNCH 14.77B 5.05A
1360 — ———— ———— 7.70N 9.35 + 165 .630 - —-—— 3 UNCH 16.57B 5.80A
TOTAL 1 416 + 1
0CT11 FDR CATTLE PUT (FUTURES SETT. 130.000 - 300.0 )
1040 — -——- -——- 1.20N 1.50 + 30 -109 ——— —-—— 7 UNCH 2.00 _87A
1080 ——— -—— -—— 1.45N 1.82 + 37 .136 - -— 2 UNCH 1.97B .75
1100 — -——- -——- 1.62N 2.02 + 40 .153 ——— 1 22 UNCH 3.50 1.22A
1120 2.20 #2.20 2.20 2.20 2.25 + 47 2171 ——— 1 13 UNCH 2.65B 1.30A
1140 —_— -———= -———= 2.00N 2.50 + 50 .191 — —— 5 UNCH 2.72B 1.57A
1160 —_— -——- -——- 2.30N 2.90 + 60 .218 - 2 19 + 2 3.15B 1.55
1180 —_— —-——— ——— 2.65N 3.32 + 67 .246 —_—— —— 7 UNCH 3.67B 2.00A
1200 3.20 #3.20 3.20 3.20 3.82 + 75 .278 - 3 18 UNCH 3.65B 2.27A
1220 —_— —-——— ——— 3.52N 4.37 + 85 2311 —_—— —— 5 UNCH 4.92B 2.60A
1240 —-—— —-——- 4_02N 4.97 + 95 .348 - —-— 4 UNCH 5.67B 2.95A
1260 —-——— ——— 450N 5.55 + 105 .386 —_—— 3 10 UNCH 6.57B 3.35A
1280 —-—— —-—— 5.00N 6.15 + 115 .428 - —-—— 31 UNCH 7.57B 3.80A
1300 -—— —-—— 5.55N 6.85 + 130 473 ——— 1 26 + 1 8.70B 4.32A
1320 -———= — 6.20N 7.80 + 160 .521 —— —-— 2 UNCH 9.87B 4_.92A
1340 -—— -—— 7.00N 8.85 + 185 .569 ——— ———- 5 UNCH  11.30B 5.57A
1360 —_— -———= -———= 7.97N 10.05 + 207 .617 — —— 4 UNCH 14.60B 6.52A
TOTAL 11 180 + 3
NOvV11l FDR CATTLE PUT (FUTURES SETT. 130.000 - 290.0 )
1020 - — — 1.15N 1.50 + 35 104 ——-= —— 15 UNCH 1.05 _72A
1100 —-—— —-—— 1.75N 2.42 + 67 .166 ——— - 1 UNCH 2.00 1.12A
1120 ——eo — — 2.00N 2.72 + 72 (186  ——-=  ———- 1 UNCH 2.37 1.25A
1140 —-—— —-—— 2.30N 3.02 + 72 .207 - —-— 2 UNCH 2.45B 1.40A
1160 — —— 2.62N 3.35 + 72 230 ——mm - 5 UNCH 2.87B 1.57A
1180 —-—— —-—— 2.97N 3.72 + 75 .256 - —-— 1 UNCH  3.40 1.80A
1200 -—— -—— 3.37N 4.12 + 75 .284 ——— ——— 23 UNCH 3.75B 2.05A
1220 -———= — 3.77N 4.60 + 82 .315 —— —-— 6 UNCH 4.37B 2.35A
1240 -—— -—— 4 _20N 5.10 + 90 .349 ——— ———- 2 UNCH 5.10B 2.70A
1260 -———= — 4_67N 5.70 + 102 .387 —— —-— 11 UNCH 5.92B 3.12A
1280 -—— -—— 5.20N 6.32 + 112 .428 ——— —-—— 33 UNCH 6.85B 3.60A
1300 -———= — 5.87N 7.05 + 117 472 —— —-— 18 UNCH 7.92B 4_17A
1320 —-—— —-—— 6.65N 8.00 + 135 .519 - —-—— 4 UNCH 8.97B 4_80A
1340 —_— —-——— ——— 7.45N 9.02 + 157 .566 —_—— —— 4 UNCH 10.27B 5.57A
TOTAL 0 126
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
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