Treasury Market Update: Futures Market Overview P CM E G rou p

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: 12/20/2024
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For questions or concerns regarding this report please contact Dave Reif at +1(312)648-3839

Volume: Last 5 Trade Davs for Treasurv Futures Products
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For questions or concerns regarding this report please contact Dave Reif at +1(312)648-3839

All Treasury Options Volume: Last 5 Trade Days All Treasury Options Open Interest: Last 5 Trade Days
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Put Call Description Fut Call Description
Put Option M Call Option Put Option I Call Option

Option Option Options Options ota Option Option Options Options

PRl 7 Il 325310 424,683 43.38% 56.62% 749,993 PIR[JPIPZES 2,700,443 2,664,318 50.34% 49.66% 5,364,761

Db P 517,049 346,739 59.86% 40.14% 863,788 PILbPLPZRS 2,832,173 2,717,460  51.03% 48.97% 5,549,633
DI pI 658,736 1,009,816  39.48% 60.52% 1,668,552 PIEIPLPZES 3,021,737 2,832,538 51.62% 48.38% 5,854,275
DL PpI 670,689 1,077,624  38.36% 61.64% 1,748,313 PIECIPIP IR 3,217,222 2,923,855 52.39% 47.61% 6,141,077
POPPVOOPIN 531378 678,212 43.93% 56.07% 1,209,590 DIy e 3,010,812 2775856  52.03% 47.97% 5,786,668
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Treasury Market Update: Option Market Overview ﬂ; CME Group

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

VOLUME: Put Call Breakdown for Treasury Options on Trade Date:12/20/24

2 Y1 Note Options 5 ¥r Note Options 10 ¥r Note Options 30 ¥r Bond Options

MW Call Option 1 Put Option MW Call Option [0 Put Option

MW Call Option [ Put Option B Call Option [0 Put Option

(oF:1] Put
Option | Option
Product Group Volume | Volume

% in Call
Options

% in Put

Options

2 YR Note Options 9,965 10,937  47.67% 52.33% 20,902
5 YR Note Options 58,659 78,130  42.88% 57.12% 136,789
TR I 310,380 398,743 43.77% 56.23% 709,123
TR 38911 82946 31.93% 68.07% 121,857

Ultra Bond Options 1,334 1,816 42.35% 57.65% 3,150

Ultra Bond Options

112,129 105,640  51.49% 48.51% 217,769 Ultra 10-Year Treasury Note Options

531,378 678,212 43.93% 56.07% 1,209,590
MW Call Option [ Put Option
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For questions or concerns regarding this report please contact Dave Reif at +1(312)648-3839

VOLUME: Top Treasury Options Traded On: 12/20/2024

Top Options Products Traded On: 12/20/24 Top Traded Strikes for Select Products Traded On: 12/20/24
2YR Options Month Strike_Volume JMll5YR Options Month Strike_Volume_

Product Short Desc Month __Volume

10Y NOTE PUT JANZ5 165,003  2Y NOTE CALL FEB25 103 2,500  5Y NOTE PUT FEB25 106 12,642
10y NOTE PUT . 163771 2Y NOTE CALL FEB25  103.2 1,567  5Y NOTE CALL FEB25 1065 8712
5 77

2Y NOTE PUT FEB25  102.5 1,458  5Y NOTE CALL JAN25 1065 7,892
10Y NOTE CALL JAN25 137,783 2y NOTE CALL MAR25 103 1,375  5Y NOTE PUT JAN25 1065 7,003
10Y NOTE CALL MAR25 102,787 2Y NOTE PUT FEB25 102.2 1,180 5Y NOTE PUT FEB25 106.5 6,347
10Y NOTE PUT MAR2S AN 10YR Options Month strike Volume [Jll30YR Options Month Strike Volume |
10Y NOTE CALL FEB25 69,415  10Y NOTE PUT FEB25 103 61,206  30Y BOND PUT JAN25 1,130 13,612
30Y BOND PUT JAN25 55437  10Y NOTE PUT JAN25  108.2 40,201  30Y BOND PUT JAN25 1,120 13,326

10Y NOTE PUT JAN25 1085 38,662  30Y BOND PUT JAN25 1,135 8,371
10Y WK3 NOTEP TY3 O P DEC24 51,728

10Y NOTE CALL JAN25 109 21,089  30Y BOND PUT FEB25 1,110 4,286
SY NOTE PUT FEB25 44,185 10y NOTE PUT JAN25 109 20,740  30Y BOND CALL JAN25 1,150 4,025
10Y WK3 NOTEC TY3OC DEC24 35,641

ULTRA T-BND Options ___Month Strike Volume [l Ultra 10-Year Treasury MM-
10Y WK1 NOTECTY10C JAN25 32,768 ULTRA T-BND C MAR25  1.250 750 Note Options Volume
5Y NOTE CALL FEB25 26,829  ULTRAT-BND P MAR25 1,140 550
5Y NOTE PUT JAN25 20,091 ULTRAT-BND P JAN25 1,200 U \\cckly Options Mm
30Y BOND PUT FEB25 18,474
5Y NOTE CALL JAN25 17,369
30Y BOND CALL JAN25 16,852
30Y WK3 BOND C US30 C DEC24 15,152
10Y WK1 NOTEP TY1 O P JAN25 14,749
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Treasury Market Update: Option Market Overview ﬂi CME Group

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

OPEN INTEREST: Put Call Breakdown for Treasury Options on Trade Date 12/20/24

2 YR Note Options 5 YR Note Options 10 YR Note Options 30 YR Bond Options

MW Call Option [0 Put Option W Call Option [0 Put Option B Call Option [ Put Option MW Call Option [ Put Option

Oztl::)n %inCall | %inPut |
Option Group ol Options Options

2 YR Note Options 124576 89,843 58.10% 41.90% 214,419

5 YR Note Options 644,926 460,874  58.32% 4168% 1,105,800

TR I 1,680,258 1,766,301  48.75% 51.25% 3,446,559

R 420,305 354,534 54.24% 45.76% 774,839

Ultra Bond Options 5,179 8,502 37.86% 62.14% 13,681 Ultra 10.Year Treasury Note
135568 95,802 58.59% 4141% 231,370 Options

3,010,812 2775856  52.03% 47.97% 5,786,668

Ultra Bond Options

B Call Option [0 Put Option m
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Treasury Market Update: Option Market Overview ﬂ% CME Grou o)

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

OPEN INTERST: Top Treasury Options On 12/20/2024

Top Open Interest Products On: 12/20/2024 Top Open Interest by Strike On: 12/20/2024
Product Short Desc Open Interest Ol Diff 2YR Options MM_ Ol Diff 5YR Options Mmmm

10Y NOTE CALL JANZ5 832006 20050 2YNOTECALL ~ JAN25 1035 15873 UNCHG  5Y NOTE CALL JAN25  107.5 41,944  -319
10y NOTE PUT AN 812222 1131 2YNOTE CALL  MAR25 1032 11,451 33  5Y NOTE CALL JAN25 107 28,998 84
5 ,

2Y NOTE CALL  JAN25 103 9,646 72 5Y NOTE PUT FEB25 106 28,319 1409
10Y NOTE PUT FEB25 603,775 50709 2y NOTE PUT JAN25 1023 6,810 UNCHG  5Y NOTE CALL JAN25 109 25,663 UNCHG
10Y NOTE CALL FEB25 490,049 12881 2Y NOTE CALL JAN25 102.8 6,691 212 5Y NOTE CALL JAN25 107.2 24,762 -385
10Y NOTE PUT MAR25 347,855 24208  10Y NOTE CALL  JAN25 112 91,526 7093  30Y BOND CALL JAN25 1,190 18,830  -398
5Y NOTE CALL JAN25 280187 2017 1OYNOTEPUT  FEB25 1075 71419 -3371  30Y BOND CALL JAN25 1210 18,272 UNCHG

10Y NOTEPUT  JAN25 1085 70,923 17147  30Y BOND CALL JAN25 1220 16,766 UNCHG
30Y BOND CALL JAN25 209,791 2202

10Y NOTE PUT  FEB25 108 69,217 -786  30Y BOND PUT JAN25 1,160 15,614 74
SY NOTE CALL FEB25 202,946 13285 49y NOTE CALL  JAN25 111 64,223 30Y BOND CALL MAR25 1,230 14,065
5Y NOTE PUT JAN25 182,362  -403

Ultra Bond [eekly Options MME-M
5Y NOTE CALL MAR25 159,231 7561  [O]olile]iH)
5Y NOTE PUT FEB2S 155,545 473 ULTRAT-BNDC  JAN25 1,260 1,501 UNCHG

ULTRA T-BND P MAR25 1,180 1,200 UNCHG

30Y BOND PUT JANZS 153,065 6900 ULTRA T-BND P JAN25 1,280 1,100 UNCHG
5Y NOTE PUT MAR25 120,321 3470  ULTRAT-BNDP  MAR25 1,260 800 UNCHG
30Y BOND PUT FEB25 110,106 4557 ULTRA T-BND P JAN25 1,270 763 UNCHG
30Y BOND CALL MAR25 103,343 1732 ULT10-YR US

30Y BOND CALL FEB25 90,069 964

30Y BOND PUT MAR25 86,408 2565
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