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CBOT Exchange Volume Comparison Report - Monthly

Open Open Open Open

Outcry Outcry % ELEC ELEC % Outcry Outcry ELEC ELEC %
APR 2020 APR 2019 CHG APR 2020 APR 2019 CHG Y.T.D 2020 Y.T.D 2019 % CHG Y.T.D 2020 Y.T.D 2019 CHG

Interest Rate Futures
10-YR NOTE 0 129,167 -100.0% 22,136,516 26,414,916 -16.2% 469,469 452,157 3.8% 169,691,173 129,546,438 31.0%
10-YR SWAP RATE 0 0 0.0% 21,127 25,837 -18.2% 0 0 0.0% 228,634 149,262 53.2%
15-YR SWAP RATE 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
20-YR SWAP RATE 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 46 -100.0%
2-YR NOTE 0 1,402 -100.0% 6,640,830 8,375,179 -20.7% 261 8,926 -97.1% 57,710,016 45,040,758 28.1%
2-YR SWAP RATE 0 0 0.0% 701 29,937 -97.7% 0 0 0.0% 67,671 139,755 -51.6%
30-YR BOND 0 16,403 -100.0% 4,121,047 4,640,832 -11.2% 55,491 71,431 -22.3% 33,407,057 25,656,260 30.2%
30-YR SWAP RATE 0 0 0.0% 26 1,010 -97.4% 0 0 0.0% 659 2,780 -76.3%
3-YR SWAP RATE 0 0 0.0% 2,929 7,438 -60.6% 0 0 0.0% 16,582 37,429 -55.7%
4-YR SWAP RATE 0 0 0.0% 487 19,220 -97.5% 0 0 0.0% 5,841 31,860 -81.7%
5-YR NOTE 0 45,486 -100.0% 12,215,770 14,930,576 -18.2% 87,402 132,246 -33.9% 97,885,715 82,720,528 18.3%
5-YR SWAP RATE 0 0 0.0% 54,861 43,209 27.0% 0 0 0.0% 292,046 222,634 31.2%
7-YR SWAP RATE 0 0 0.0% 689 1,493 -53.9% 0 0 0.0% 11,018 14,384 -23.4%
FED FUND 0 0 0.0% 4,281,935 5,869,186 -27.0% 0 0 0.0% 34,546,584 22,476,856 53.7%
Ultra 10-Year Note 0 0 0.0% 3,405,865 3,135,066 8.6% 0 0 0.0% 22,729,748 14,896,736 52.6%
ULTRA T-BOND 0 0 0.0% 2,371,761 2,304,265 2.9% 0 66 -100.0% 16,784,150 12,917,148 29.9%

Interest Rate Options
10-YR NOTE 0 2,145,933 -100.0% 6,745,782 9,037,748 -25.4% 8,489,760 8,597,900 -1.3% 51,453,713 40,477,560 27.1%
2-YR NOTE 0 89,506 -100.0% 334,964 342,245 -2.1% 273,359 508,691 -46.3% 1,269,637 1,213,118 4.7%
30-YR BOND 0 266,444 -100.0% 1,345,958 2,079,038 -35.3% 891,042 1,203,297 -25.9% 10,651,105 9,112,958 16.9%
5-YR NOTE 0 888,879 -100.0% 3,002,415 3,572,740 -16.0% 2,424,616 3,246,358 -25.3% 15,546,323 13,160,321 18.1%
FED FUND 0 0 0.0% 605 0 0.0% 3,100 250 1,140.0% 7,771 202 3,747.0%
Ultra 10-Year Note 0 1,720 -100.0% 0 0 0.0% 13,035 5,957 118.8% 2,961 5,328 -44.4%
ULTRA T-BOND 0 3,344 -100.0% 412 1,180 -65.1% 10,870 40,567 -73.2% 1,409 7,530 -81.3%

The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,
completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be
consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way
CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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APR 2020 APR 2019 CHG APR 2020 APR 2019 CHG Y.T.D 2020 Y.T.D 2019 % CHG Y.T.D 2020 Y.T.D 2019 CHG
Equity Index Futures
DJ US REAL ESTATE 0 0 0.0% 31,129 17,412 78.8% 0 0 0.0% 166,415 100,167 66.1%
E-mini ($5) Dow 0 0 0.0% 4,348,047 3,349,426 29.8% 0 0 0.0% 24,089,557 16,815,526 43.3%
MICRO MINI $5 DOW 0 - - 3,023,596 - - 0 - - 11,332,792 - -
S&P 500 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
Equity Index Options
E-mini ($5) Dow 0 0 0.0% 2,076 2,616 -20.6% 0 0 0.0% 14,411 19,884 -27.5%
Energy Futures
ETHANOL 0 0 0.0% 2,231 8,269 -73.0% 0 0 0.0% 10,006 39,721 -74.8%
Ags Futures
FERTILIZER PRODUCS 0 0 0.0% 15 0 0.0% 0 0 0.0% 75 0 0.0%

The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,
completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be
consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way
CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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Ag Products Futures
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3,032,141
9,995,329
0
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0
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4,078
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21,822
2,720
3,311

The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,

completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be

consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way
CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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11,897,191 10,892,390
29,489,108 33,371,157

0 0

129,198 156,435
0 0

0 0
4,984,824 5,146,593
79,232 30,696
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12,100,398 9,660,353

1,578 4,095

%
CHG

9.2%
-11.6%
0.0%
-17.4%
0.0%
0.0%
-3.1%
158.1%
68.5%
187.1%
-11.1%
47.0%
21.5%
17.8%
25.3%
-61.5%
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Ag Products Options
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0.0%
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0.0%
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0.0%
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0.0%
32.5%
0.0%
0.0%

Open
Outcry
Y.T.D 2020

202,275
536,597
14,975
250
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Open
Outcry
Y.T.D 2019

388,367
1,317,870
8,595
2,747
6,910

0
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6,545

0

1,350
3,966
76,030

0

0
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0

114
1,832
5,284

0
544,817
4
130,266
66,648
0

465
3,450
2,490
2,040

The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,

completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be

consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way
CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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-47.9%
-59.3%
74.2%
-90.9%
-97.5%
0.0%
1,074.6%
80.4%
0.0%
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24.8%
-51.9%
0.0%
0.0%
-100.0%
0.0%
-100.0%
-60.7%
22.9%
0.0%
-49.4%
20,650.0%
-35.3%
59.2%
0.0%
-57.0%
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-38.7%
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2,559,801
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0

0
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0
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1,602
386,606
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6,602
3,830,532
347
822,466
713,446
545

0

2,593
1,110
926
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2,331,896 9.8%
6,506,907 -5.0%

1 434,900.0%

0 0.0%

0 0.0%

0 0.0%

0 0.0%

1,100 310.0%

0 0.0%

0 0.0%

190 743.2%
254,484 51.9%
0 0.0%

30 -100.0%

50 -100.0%

0 0.0%

0 0.0%

1,193 -42.5%
3,393 94.6%

0 0.0%
3,438,496 11.4%
0 0.0%
435,972 88.7%
362,044 97.1%
0 0.0%

0 0.0%

1,538 68.6%

0 0.0%

200 363.0%
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TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures
Energy Futures

Ags Futures

Ag Products Futures
TOTAL FUTURES

TOTAL OPTIONS GROUP
Equity Index Options
Interest Rate Options

Ag Products Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

Energy

Ags

Ag Products
GRAND TOTAL
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Outcry
APR 2020
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Open
Outcry
APR 2019

192,458
0

0

0
32,026
224,484

0
3,395,826
617,987
4,013,813

3,588,284
0

0

0

650,013
4,238,297

%
CHG

-100.0%
0.0%
0.0%
0.0%

-100.0%

-100.0%

0.0%
-100.0%
-100.0%
-100.0%

-100.0%
0.0%
0.0%
0.0%

-100.0%

-100.0%

ELEC
APR 2020

55,254,544
7,402,772
2,231

15
21,204,022
83,863,584

2,076
11,430,136
3,667,566
15,099,778

66,684,680
7,404,848
2,231

15
24,871,588
98,963,362

ELEC
APR 2019

65,798,164
3,366,838
8,269

0
24,745,391
93,918,662

2,616
15,032,951
3,361,281
18,396,848

80,831,115
3,369,454
8,269

0
28,106,672
112,315,510

%
CHG

-16.0%
119.9%
-73.0%

0.0%
-14.3%
-10.7%

-20.6%
-24.0%

9.1%
-17.9%

-17.5%
119.8%
-73.0%

0.0%
-11.5%
-11.9%

Open
Outcry
Y.T.D 2020

612,623
0

0

0
47,951
660,574

0
12,105,782
1,296,251
13,402,033

12,718,405
0

0

0
1,344,202
14,062,607
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Open
Outcry
Y.T.D 2019

664,826
0
0
0
145,015
809,841

0
13,603,020
2,571,220
16,174,240

14,267,846
0

0

0
2,716,235
16,984,081

The information herein is taken form source believed to be reliable. However, it is intended for the purposes of information and education only and is not guaranteed by the CME Group as to accuracy,

completeness, nor trading results and does not constitute advice or continue a solicitation of the purchase or sale of any futures or options. The Rules and Regulations of the CME Group should be

consulted as the authoritative source on all current contract specifications and regulations. The previous year Average Daily Volume (ADV) may slightly differ for CBOT legacy products based on the way
CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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-7.9%
0.0%
0.0%
0.0%

-66.9%
-18.4%

0.0%
-11.0%
-49.6%
17.1%

-10.9%
0.0%
0.0%
0.0%

-50.5%

-17.2%

ELEC
Y.T.D 2020

433,376,894
35,588,764
10,006

75
87,869,071
556,844,810

14,411
78,932,919
14,518,021
93,465,351

512,309,813
35,603,175
10,006

75
102,387,092
650,310,161

ELEC
Y.T.D 2019

333,852,874
16,915,693
39,721

0
83,503,595
434,311,883

19,884
63,977,017
13,337,494
77,334,395

397,829,891
16,935,577
39,721

0
96,841,089
511,646,278

%
CHG

29.8%
110.4%
-74.8%

0.0%
5.2%
28.2%

-27.5%
23.4%
8.9%
20.9%

28.8%
110.2%
-74.8%

0.0%
5.7%
271%
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