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For questions or concerns regarding this report please contact Dave Reif at +1(312)648-3839

Treasury Futures Volume: Last 5 Trade Days Treasury Futures Ol: Last 5 Trade Days Top Expirations Traded On: 02/06/2026
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Volume: Last 5 Trade Davs for Treasurv Futures Products
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All Treasury Options Volume: Last 5 Trade Days All Treasury Options Open Interest: Last 5 Trade Days
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VOLUME: Put Call Breakdown for Treasury Options on Trade Date:2/6/26
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VOLUME: Top Treasury Options Traded On: 02/06/2026

Top Options Products Traded On: 2/6/26 Top Traded Strikes for Select Products Traded On: 2/6/26

Product Short Desc Month __Volume

2YR Options _______Month Strike_Volume Jll5YR Options ______Month Strike Volume |

10Y WK1 NOTE C TY1 0 C FEB26 214524  2YNOTE CALL APR26 1047 32,586  5Y NOTE CALL MAR26 109 19,941
10y NOTE GALL VAR2S 178,608 2Y NOTE CALL APR26  104.6 14,270  5Y NOTE CALL MAR26  109.5 13,739
78,

2Y NOTE PUT APR26 104 13,241  5Y NOTE PUT MAR26 109 13,011
10Y NOTE PUT MAR26 130,435 2y NOTE CALL MAR26  104.5 9,656  5Y NOTE PUT JUN26  108.2 8,812
10Y NOTE CALL APR26 82027  2Y NOTE PUT MAR26 ~ 104.2 7,365  5Y NOTE PUT JUN26 109 8,226
10Y WKZNOTE CTY20 C FEB25 LU 10YR Options Month strike Volume [Jll30YR Options Month Strike Volume |
10Y NOTE PUT APR26 68,384  10Y NOTE CALL MAR26 112 34,127  30Y BOND CALL MAR26 1,220 10,101
5Y WK2 NOTE P FV2 O P FEB26 61690  10YNOTEPUT MAR26 112 31,259  30Y BOND PUT MAR26 1,140 9,284

10Y NOTE CALL MAR26 1125 28,855  30Y BOND PUT MAR26 1,130 6,840
2Y NOTE CALL APR26 59,948

10Y NOTE CALL APR26 112 27,650  30Y BOND CALL MAR26 1,165 5450
10Y WK1 NOTE P TY1 O P FEB26 58,741 10y NOTE PUT MAR26 1115 25248  30Y BOND CALL MAR26 1,160 5,444
10Y WK2 NOT P TY2 O P FEB26 55,933

ULTRA T-BND Options MM Ultra 10-Year Treasury MM-
5Y NOTE CALL MAR26 51,471 ULTRA T-BND C JUN26 1280 Note Options Volume
30Y BOND CALL MAR26 39,488  ULTRA T-BND C JUN26 1,270 300
5Y NOTE PUT JUN26 34674 ULTRAT-BNDC MAR26 1,210 (I \\cckly Options Mm
10Y NOTE PUT JUN26 33,148 ULTRAT-BND C MAR26 1,190 70 ULTRAW4BONDCUL40OC FEB26

ULTRA T-BND C MAR26 1,180 25
5Y NOTE PUT MAR26 31,690
30Y BOND PUT MAR26 29,483
10Y WK4 NOTE P TY4 O P FEB26 28,806
2Y NOTE PUT APR26 28,141
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OPEN INTEREST: Put Call Breakdown for Treasury Options on Trade Date 2/6/26
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2 YR Note Options 425,903 412,733 50.79% 49.21% 838,636

5 YR Note Options 560,442 596,000  48.46% 51.54% 1,156,442

TR 2235403 2,138,606  51.11% 48.89% 4,374,009

R 626412 716374 46.65% 53.35% 1,342,786

Ultra Bond Options 10,309 12,210 45.78% 54.22% 22,519 Ultra 10.Year Treasury Note
345,968 306,198  53.05% 46.95% 652,166 Options

4,204,437 4182121  50.13% 49.87% 8,386,558
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OPEN INTERST: Top Treasury Options On 02/06/2026

Top Open Interest Products On: 02/06/2026 Top Open Interest by Strike On: 02/06/2026
Product Short Desc | Month _Open Interest Ol it [ll2YR Options __Month Strike 01 01 Diff Jll5YR Options Month Strike 0l 0 Diff|

10Y NOTE CALL MAR26 1379064 4658 2YNOTECALL ~ MAR26 1056 86,099 UNCHG  5Y NOTE PUT MAR26 1085 88,016  -439
10Y NOTE PUT VAR2S 162728 15 2YNOTE CALL  APR26  106.3 35,896 UNCHG  5Y NOTE CALL MAR26 109 53,078 -4631
,162,7 545

2YNOTE CALL  APR26  104.7 35671 17693  5Y NOTE PUT MAR26 1082 50,387 -1707
10Y NOTE PUT APR26 420,311 15468 2y NOTE CALL MAR26 ~ 104.7 35,376 3 5YNOTE CALL MAR26  109.5 44,778 86
30Y BOND PUT MAR26 411,140 2157  2Y NOTE PUT MAR26 1041 34,145 -1 5YNOTE PUT APR26 1085 43,009 185
10Y NOTE PUT MAY26 353,980 2332  10YNOTECALL MAR26 113.5 202,037 -7285  30Y BOND PUT MAR26 1,060 58,195 UNCHG
5Y NOTE CALL MAR26 345359 6959 1OYNOTECALL MAR26 1125 194,895 -5355  30Y BOND CALL MAY26 1,280 50,112 UNCHG

10Y NOTEPUT  MAR26 1115 159,125 5571  30Y BOND CALL MAY26 1,310 50,022 2
5Y NOTE PUT MAR26 339,103 575

10Y NOTE PUT  MAR26 111 155493 587  30Y BOND PUT MAR26 1,140 40,459 -2031
30Y BOND CALL MAR26 335,037 12544 490y NOTEPUT  MAR26 1105 143,859 1180  30Y BOND PUT MAR26 1,120 33,653  -842
10Y NOTE CALL MAY26 302,280 4090

Ultra Bond MMMM [Weekly Options Month Strike |01 Ol Diff|
ZUDICTIE Cole AR CEE I Options ULTRA W4 BOND C UL4 O FEB26 119 16 UNCHG
10Y NOTE PUT JUN26 108,679 25643 ~ULTRAT-BNDP = MAR26 1,160 3685 UNCHG ., ror w4 BOND P UL4 O FEB26 116 7 UNCHG
2y NOTE PUT MAR26 191284 3507 ULTRAT-BNDP ~ MAR26 1,170 3092 1371 ) tpA W4 BOND CUL4 O FEB26 1205 1 UNCHG

’ ULTRAT-BNDC MAR26 1,210 2,009 -115

10Y WK2 NOTEC TY20C FEB26 185,299 20188 ULTRA T-BND P MAR26 1,140 1,858 776
10Y NOTE CALL JUN26 168,148 3157 ULTRAT-BNDC  MAR26 1,200 1,394 UNCHG
30Y BOND PUT APR26 140,430 VI UL T10-YR US
30Y BOND CALL MAY?26 138,513 1370 B:EAS LIols

2Y NOTE PUT APR26 130,531 9616
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