&2 CME Group

Interest Rate Futures
10-YR NOTE

10-YR SWAP RATE
15-YR SWAP RATE
20-YR SWAP RATE
2-YR NOTE

2-YR SWAP RATE
30-YR BOND
30-YR SWAP RATE
3-YR NOTE

3-YR SWAP RATE
4-YR SWAP RATE
5-YR NOTE

5-YR SWAP RATE
7-YR SWAP RATE
FED FUND

Ultra 10-Year Note
ULTRA T-BOND

Interest Rate Options
10-YR NOTE

2-YR NOTE

30-YR BOND

5-YR NOTE

FED FUND

Ultra 10-Year Note
ULTRA T-BOND

Equity Index Futures
DJ US REAL ESTATE
E-mini ($5) Dow
MICRO MINI $5 DOW
S&P 500

Equity Index Options
E-mini ($5) Dow

Energy Futures
ETHANOL

CBOT Exchange ADV Report - Monthly

ADV
DEC 2021

1,170,946
13,419
425

4
317,553
4,814
301,718
475
12,277
2,706
214
735,014
5,653
100
157,814
244,229
144,432

490,197
2,368
106,726
170,648
0

1

42

7,482
191,936
158,616

0

162

ADV
DEC 2020

1,094,560.32
10,949

0

0
206,553.5
3,063.5
312,630.5
1.36
4,629.77
388.77
34.91
631,857.55
3,026.59
230.86
70,577.95
188,483.64
128,398.86

345,743.95
380.64
121,847.05
52,898.05
0.05

0

26.77

4,103.05
155,482
126,313.73
0

66.77

11.09

December 2021
ADV
% CHG NOV 2021
7.0%  2,359,741.29
22.6% 1,910.52
- 0
- 0
53.7% 764,725.81
57.1% 3,872.05
-3.5% 574,305.05
34747 .6% 0
165.2% 19,613.05
595.9% 1,351.48
513.0% 115.62
16.3%  1,671,603.81
86.8% 4,133.33
-56.8% 59.76
123.6% 220,108
29.6% 569,807.24
12.5% 352,936.1
41.8% 713,618.52
522.2% 2,436.57
-12.4% 160,806.1
222.6% 231,780.57
-100.0% 0
- 0
58.1% 27.76
82.4% 1,286.14
23.4% 167,957.48
25.6% 139,305.57
- 0
142.0% 322.9
-100.0% 0

% CHG

-50.4%
602.4%

-58.5%
24.3%
-47.5%
-37.4%
100.2%
85.1%
-56.0%
36.8%
67.0%
-28.3%
-57.1%
-59.1%

-31.3%

-2.8%
-33.6%
-26.4%

52.4%

481.7%
14.3%
13.9%

-50.0%

ADV
Y.T.D 2021

1,864,074
6,749

37

0
458,325
4,607
450,186
120
10,644
1,164

148
1,118,495
4,314
126
112,023
372,187
229,206

633,670
951
129,682
160,094
0

0

33

3,073
176,209
132,889

0

109

ADV
Y.T.D 2020

1,604,704
4,818

0

0
509,289
1,324
378,200
5

2,444
202

69
967,758
2,703
116
207,276
255,257
207,122

502,710
8,100
125,963
121,869
43

63

60

3,446
234,671
129,024

1

131

51

Page 1 of 4

% CHG

16.2%
40.1%

-10.0%
247.9%
19.0%
2162.3%
335.4%
475.0%
115.0%
15.6%
59.6%
8.7%
-46.0%
45.8%
10.7%

26.1%
-88.3%
3.0%
31.4%
-100.0%
-99.6%
-44.9%

-17.4%

-98.0%

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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DEC 2021 DEC 2020 % CHG NOV 2021 % CHG Y.T.D 2021 Y.T.D 2020 % CHG

Ag Products Futures
CHI WHEAT 71,855 93,618.91 -23.2% 142,750.33 -49.7% 118,956 131,879 -9.8%
CORN 203,298 238,440.73 -14.7% 388,702.9 -47.7% 344,849 354,755 -2.8%
DJ_UBS ROLL SELECT INDEX FU 940 217.82 331.6% 36.33  2487.3% 221 66 235.3%
DOW-UBS COMMOD INDEX 5,002 2,560.86 95.3% 1,102.67 353.7% 2,596 1,466 771%
FERTILIZER PRODUCS 0 0 - 0 - 0 6 -100.0%
Intercommodity Spread 0 0 - 0 - 0 0 -
KC WHEAT 35,291 30,674.59 15.0% 65,853.71 -46.4% 51,497 54,394 -5.3%
MINI CORN 1,701 1,577.77 7.8% 2,253.43 -24.5% 2,795 1,318 112.2%
MINI SOYBEAN 2,070 3,100.32 -33.2% 1,976 4.8% 2,630 1,992 32.0%
MINI WHEAT 933 847.32 10.1% 1,173.81 -20.5% 996 692 44.0%
OATS 457 407.36 12.1% 959.71 -52.4% 559 556 0.6%
ROUGH RICE 1,276 1,352.5 -5.6% 946.57 34.8% 880 1,017 -13.5%
SOYBEAN 217,728 277,379.86 -21.5% 173,031.33 25.8% 211,605 241,593 -12.4%
SOYBEAN MEAL 108,945 113,990.91 -4.4% 145,022.48 -24.9% 106,255 118,240 -10.1%
SOYBEAN OIL 118,072 131,758.45 -10.4% 133,980.05 -11.9% 129,664 130,284 -0.5%
WHEAT 765 1,108.14 -31.0% 1,226.62 -37.6% 1,236 1,212 2.0%

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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DEC 2021 DEC 2020 % CHG NOV 2021 % CHG Y.T.D 2021 Y.T.D 2020 % CHG
0 0 - 0 - 0 0 -100.0%
20,248 21,251.23 -4.7% 36,488.38 -44.5% 23,137 30,404 -23.9%
62,920 110,344.64 -43.0% 92,702.1 -32.1% 125,588 96,423 30.2%
918 12.05 7517.8% 681.14 34.7% 632 267 137.0%

0 0 - 38.1 -100.0% 15 12 19.0%
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338 40.91 725.6% 110.52 205.6% 51 59 -14.2%
5,364 1,919.77 179.4% 6,953.9 -22.9% 3,688 4,384 -15.9%
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13 5.27 141.4% 18.95 -32.8% 17 13 26.5%

73 44 .27 64.6% 108.76 -33.0% 53 121 -56.4%
55,453 101,884.14 -45.6% 58,581.43 -5.3% 73,009 67,013 8.9%

1 8.18 -86.1% 0.05 2287.4% 5 16 -69.6%

14,675 12,357.32 18.8% 17,458.24 -15.9% 11,497 11,769 -2.3%
11,732 20,759.18 -43.5% 10,615.29 10.5% 13,511 11,084 21.9%
64 9.09 600.0% 0 - 88 56 58.3%

0 0 - 0 - 0 1 -100.0%

15 82.32 -82.2% 12.81 14.3% 48 87 -44.6%

0 1.32 -100.0% 0 - 3 25 -86.6%

17 0 - 16.19 5.6% 26 32 -18.9%

56 7405  -23.9% 176.48  -68.1% 175 141 24.3%
3,111,791 2,655,387.09 17.2% 6,544,283.1 -52.5% 4,632,404 4,141,287 11.9%
358,034 285,898.77 25.2% 308,549.19 16.0% 312,171 367,142 -15.0%
0 11.09 -100.0% 0 - 1 51 -98.0%
768,333 897,035.55 -14.3% 1,059,015.95 -27.4% 974,739 1,039,469 -6.2%
56 74.05 -23.9% 176.48 -68.1% 175 141 24.3%
4,238,214 3,838,406.55 10.4% 7,912,024.71 -46.4% 5,919,490.59 5,548,089.87 6.7%

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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DEC 2021 DEC 2020 % CHG NOV 2021 % CHG Y.T.D 2021 Y.T.D 2020 % CHG
TOTAL OPTIONS GROUP
Interest Rate Options 769,982 520,896.5 47.8% 1,108,669.52 -30.5% 924,430 758,809 21.8%
Equity Index Options 162 66.77 142.0% 322.9 -50.0% 109 131 -17.4%
Ag Products Options 172,259 268,766.95 -35.9% 224,094.9 -23.1% 251,682 221,985 13.4%
TOTAL OPTIONS 942,402 789,730.23 19.3% 1,333,087.33 -29.3% 1,176,220.45 980,925.13 19.9%
TOTAL COMBINED
Interest Rate 3,881,773 3,176,283.59 22.2% 7,652,952.62 -49.3% 5,556,834 4,900,096 13.4%
Equity Index 358,195 285,965.55 25.3% 308,872.1 16.0% 312,280 367,273 -15.0%
Energy 0 11.09 -100.0% 0 - 1 51 -98.0%
Ag Products 940,592 1,165,802.5 -19.3% 1,283,110.86 -26.7% 1,226,421 1,261,454 -2.8%
Ags 56 74.05 -23.9% 176.48 -68.1% 175 141 24.3%
GRAND TOTAL 5,180,616 4,628,136.77 11.9% 9,245,112.05 -44.0% 7,095,711.05 6,529,015 8.7%

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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