&3 CME Group

CBOT Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry ELEC ELEC %
MAY 2020 MAY 2019 CHG MAY 2020 MAY 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 0 181,752 -100.0% 34,661,027 55,127,143 -37.1% 469,469 633,909 -25.9% 204,352,200 184,673,581 10.7%
10-YR SWAP RATE 0 0 0.0% 30,343 27,031 12.3% 0 0 0.0% 258,977 176,293 46.9%
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 6,238 -100.0% 13,581,183 23,751,976 -42.8% 261 15,164 -98.3% 71,291,199 68,792,734 3.6%
2-YR SWAP RATE 0 0 0.0% 1,251 39,413 -96.8% 0 0 0.0% 68,922 179,168 -61.5%
30-YR BOND 0 23,773 -100.0% 7,861,920 9,538,134 -17.6% 55,491 95,204 -41.7% 41,268,977 35,194,394 17.3%
30-YR SWAP RATE 0 0 0.0% 0 636 -100.0% 0 0 0.0% 659 3,416 -80.7%
3-YR SWAP RATE 0 0 0.0% 195 8,986 -97.8% 0 0 0.0% 16,777 46,415 -63.9%
4-YR SWAP RATE 0 0 0.0% 523 28,369 -98.2% 0 0 0.0% 6,364 60,229 -89.4%
5-YR NOTE 0 31,017 -100.0% 24,780,937 36,993,347 -33.0% 87,402 163,263 -46.5% 122,666,652 119,713,875 2.5%
5-YR SWAP RATE 0 0 0.0% 47,461 73,185 -35.1% 0 0 0.0% 339,507 295,819 14.8%
7-YR SWAP RATE 0 0 0.0% 986 7,391 -86.7% 0 0 0.0% 12,004 21,775 -44.9%
FED FUND 0 0 0.0% 4,063,267 9,212,525 -55.9% 0 0 0.0% 38,609,851 31,689,381 21.8%
Ultra 10-Year Note 0 0 0.0% 6,160,434 6,947,921 -11.3% 0 0 0.0% 28,890,182 21,844,657 32.3%
ULTRA T-BOND 0 0 0.0% 5,314,325 6,531,478 -18.6% 0 66 -100.0% 22,098,475 19,448,626 13.6%
Interest Rate Options

10-YR NOTE 0 3,327,715 -100.0% 6,179,230 12,707,110 -51.4% 8,489,760 11,925,615 -28.8% 57,632,943 53,184,670 8.4%
2-YR NOTE 0 232,005 -100.0% 208,525 446,703 -53.3% 273,359 740,696 -63.1% 1,478,162 1,659,821 -10.9%
30-YR BOND 0 421,496 -100.0% 1,626,827 3,167,653 -48.6% 891,042 1,624,793 -45.2% 12,277,932 12,280,611 0.0%
5-YR NOTE 0 1,264,306 -100.0% 2,532,037 4,967,557 -49.0% 2,424,616 4,510,664 -46.2% 18,078,360 18,127,878 -0.3%
FED FUND 0 0 0.0% 50 0 0.0% 3,100 250 1,140.0% 7,821 202 3,771.8%
Ultra 10-Year Note 0 4,331 -100.0% 0 0 0.0% 13,035 10,288 26.7% 2,961 5,328 -44.4%
ULTRA T-BOND 0 25,738 -100.0% 522 877 -40.5% 10,870 66,305 -83.6% 1,931 8,407 -77.0%

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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MAY 2020 MAY 2019 CHG MAY 2020 MAY 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% 21,622 13,504 60.1% 0 0 0.0% 188,037 113,671 65.4%
E-mini ($5) Dow 0 0 0.0% 4,351,873 5,883,586 -26.0% 0 0 0.0% 28,441,430 22,699,112 25.3%
MICRO MINI $5 DOW 0 0 0.0% 2,571,390 943,066 172.7% 0 0 0.0% 13,904,182 943,066 1,374.4%
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% 2,923 3,618 -19.2% 0 0 0.0% 17,334 23,502 -26.2%
Energy Futures
ETHANOL 0 0 0.0% 1,118 9,472 -88.2% 0 0 0.0% 11,124 49,193 -17.4%
Ags Futures
FERTILIZER PRODUCS 0 0 0.0% 10 0 0.0% 0 0 0.0% 85 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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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 Options
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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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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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