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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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ADV

% CHG APR2023 % CHG
-18.0% 9,713.21 0.8%
100.0% 0 -
-10.7% 10,161.89 16.5%
-12.9% 615,232.16 6.0%
-81.1% 93.53 -3.7%
-13.1% 70.26 138.3%
-26.0% 572 -46.3%
-11.5% 166,780.32 26.1%
-19.9%  1,538,309.58 5.5%
-5.9% 725 -26.4%
- 0 -
-38.5% 5,580.32 -28.5%
-29.9% 158 418.2%
30.8% 0.95  255.0%
-57.5% 12,752.79 -24.9%
-47.9% 921,867.11 -0.7%
-55.0% 69,318.26 16.1%
-40.5% 913,370.26 2.0%
-70.5% 14,215.63 -46.1%
100.0% 0.53 -91.4%
100.0% 1242 -100.0%
100.0% 0 -
13.8% 3,334.42 86.1%
-14.8% 20,570.63 48.1%
- 30.74 -20.3%
49.5% 2,378 20.9%
-51.1% 3,063.68 -5.8%
180.9% 893.32 -26.0%
- 153.42 62.1%
94.4% 228.42 60.2%
-46.9% 389.37 2.1%
-12.3% 1,183.11 -4.9%
-27.8% 1,562.32 -0.8%
-1.7% 1,502.32 -71%
-23.3% 634.21 30.0%
-67.3% 497 -9.9%
-32.6% 207.58 64.7%
- 7 -25.3%
3.2% 230.53 -47.8%
- 95.11 -18.8%
- 4.53 44.6%
24.7% 377.89 71.8%
-15.6% 865.05 30.7%
- 0 -
42.2% 3.89 73.9%
-72.5% 0.74 17.2%
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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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ADV
MAY 2023

Equity Index Options
BITCOIN OPTIONS 213

E-MINI NASDAQ 100 63,790
E-MINI RUSSELL 2000 9,367
E-MINI S&P500 1,184,808
ETHER OPTIONS 116
EVENT CONTRACT S&P 500 464
MICRO BITCOIN 355
MICRO E-MINI NASDAQ 100 2,586
Micro E-mini S&P 500 10,026
MICRO ETHER 1,938
FX Futures

AD/CD CROSS RATES 0
AD/JY CROSS RATES 39
AD/NE CROSS RATES 163
AUSTRALIAN DOLLAR 83,130
BP/JY CROSS RATES 39
BP/SF CROSS RATES 82
BRAZIL REAL 11,199
BRITISH POUND 93,325
CANADIAN DOLLAR 72,569
CD/JY CROSS RATES 0
CHILEAN PESO 0
CHINESE RENMINBI (CNH) 737
CZECK KORUNA (EC) 0
CZECK KORUNA (US) 0
EC/AD CROSS RATES 56
EC/CD CROSS RATES 68
EC/NOK CROSS RATES 39
EC/SEK CROSS RATES 28
EFX/BP CROSS RATES 1,599
EFX/JY CROSS RATES 1,120
EFX/SF CROSS RATES 621
E-MICRO USD/CAD 5
E-MICRO USD/CHF 5
E-MICRO USD/JPY 142
E-MINI EURO FX 4,861
E-MINI JAPANESE YEN 502
EURO FX 203,310
HUNGARIAN FORINT (EC) 0
HUNGARIAN FORINT (US) 0
INDIAN RUPEE 1,087
JAPANESE YEN 169,165
KOREAN WON 13
MEXICAN PESO 49,863
MICRO AUD/USD 10,396
MICRO CAD/USD 2,165

ADV
MAY 2022

180.67
72,197.43
7,303.33
1,185,627.24
0

0

406.38
2,815.52
10,879.76
407.33

4.19
240.14
80.67
104,927.19
152.52
81.62
17,908.48
104,330.67
82,182.9
0.29

0

1,917.33
0.14

0.19

216.9
145.71
75.9

40.86
3,566.19
1,479.05
2,095.57
7.24

4.57
760.76
6,054.24
452.9
193,919.29
0.05

0.19
857.24
140,928.05
15.48
51,987.33
15,018.86
3,574.24

May 2023
ADV

% CHG APR2023 % CHG
17.9% 399.58 -46.7%
-11.6% 47,741.32 33.6%
28.3% 8,836.89 6.0%
-0.1% 1,006,471.68 17.7%
- 79.21 46.8%
- 671.74 -30.9%
-12.6% 583.05 -39.1%
-8.1% 2,180.74 18.6%
-7.8% 9,055.37 10.7%
375.9% 72537  167.2%
-98.9% 0.11 -56.8%
-83.7% 68.26 -42.5%
102.2% 157.32 3.7%
-20.8% 74,102 12.2%
-74.5% 65.32 -40.5%
0.9% 176.95 -563.5%
-37.5% 12,691.89 -11.8%
-10.5% 85,515.32 9.1%
-11.7% 71,136.11 2.0%
-36.4% 0 -
- 0 -
-61.6% 585.21 25.9%
100.0% 0 -
-28.4% 0.16 -13.6%
-74.3% 135.89 -59.1%
-53.6% 188.84 -64.2%
-49.0% 20.21 91.4%
-30.8% 23.89 18.3%
-55.2% 1,454.16 10.0%
-24.3% 1,277.47 -12.3%
-70.4% 515.47 20.4%
-26.5% 5.58 -4.7%
3.4% 22.63 79.1%
-81.4% 253.42 -44.1%
-19.7% 5,446.47 -10.7%
10.8% 380.63 31.8%
4.8% 179,107.47 13.5%
100.0% 0 -
67.0% 1.21 73.7%
26.8% 1,042.11 4.3%
20.0% 147,673.79 14.6%
-15.1% 182.47 -92.8%
-4.1% 47,925.74 4.0%
-30.8% 12,544.05 17.1%
-39.4% 2,081.58 4.0%

ADV
Y.T.D 2023
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7,304
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845
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2,949
2,137
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3

411
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33
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% CHG

234.6%
13.8%
-5.6%

6.4%

295.4%
-17.6%
-0.6%
88.2%

-50.5%
-69.4%
29.3%
-4.1%
-27.2%
44.1%
-21.3%
-1.7%
1.5%
-98.3%
-43.5%
-11.4%
-89.5%
1387.0%
-23.8%
-24.2%
42.7%
100.9%
-42.6%
-31.1%
-49.7%
-43.3%
188.6%
-72.0%
3.5%
34.2%
5.2%
-59.4%
130.3%
53.6%
23.8%
66.8%
21.6%
1.2%
0.2%

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.



&2 CME Group

FX Futures
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SF/JY CROSS RATES
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SKR/USD CROSS RATES
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FX Options

AUD/USD MONDAY OPTION WEE
AUD/USD MONDAY OPTION WEE
AUD/USD MONDAY OPTION WEE
AUD/USD MONDAY OPTION WEE
AUD/USD MONDAY OPTION WEE
AUD/USD MONTHLY OPTIONS
AUD/USD THURSDAY WKLY OPT
AUD/USD THURSDAY WKLY OPT
AUD/USD THURSDAY WKLY OPT
AUD/USD THURSDAY WKLY OPT
AUD/USD THURSDAY WKLY OPT
AUD/USD TUESDAY WKLY OPT
AUD/USD TUESDAY WKLY OPT
AUD/USD TUESDAY WKLY OPT
AUD/USD TUESDAY WKLY OPT
AUD/USD TUESDAY WKLY OPT
AUD/USD WKLY FRIDAY OPTION
AUD/USD WKLY FRIDAY OPTION
AUD/USD WKLY FRIDAY OPTION
AUD/USD WKLY FRIDAY OPTION
AUD/USD WKLY FRIDAY OPTION
AUD/USD WKLY WED OPTIONS -
AUD/USD WKLY WED OPTIONS -
AUD/USD WKLY WED OPTIONS -
AUD/USD WKLY WED OPTIONS -
AUD/USD WKLY WED OPTIONS -
BRL/USD MONTHLY OPTIONS

CME Exchange ADV Report - Monthly
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MAY 2023
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% CHG

-29.9%
-20.9%
-49.0%
-55.4%

2.2%
81.9%
-6.7%
21.8%
-100.0%
-16.6%
-49.7%
154.5%
-28.2%
-22.5%
711.7%

245.5%
-93.3%
-18.0%
-54.9%
-25.3%

25.7%
-86.7%
-91.8%

-100.0%

ADV
APR 2023

521.32
28,429.26
2,833.89
22.63

0

0
28,204.32
189.68
0.16
55.05

0

0
1,894.74
29.37
2.68
156.68
20,743.95
0

0

2.84
6.95
7.21
7.37

0

3,686.79
0.63
0.37
2.63
3.74

0

2.63

4

3.74
6.95

0

0
60.47
71.42
164.63

15.68
23.79
13.26
21

0
10.53

% CHG

20.5%
-8.5%
-3.4%

-30.1%

7.8%
3.8%
1166.6%
-14.2%

71.5%
-565.9%
-32.3%

30.8%

-5.9%

285.4%
117.2%
148.4%
-22.3%
-38.9%
497.3%
2552.8%
-100.0%
-86.6%
-67.2%
-17.3%
31.4%
-92.8%

-84.1%

44.4%
-11.1%
313.3%
-59.5%
-71.9%
-719.7%

-100.0%

ADV
Y.T.D 2023

720
32,249
3,343
26

30,180
220

54

3,318
37

3

232
21,106
1

1

23
14
12

2,684

ADV
Y.T.D 2022

602
33,413
4,244
39

988

28,156
157

6

70

0
5,694
4,291
27

1

361
23,306

16
26
18
21

4,806
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20
51
27
34
29
2
19

Page 4 of 9

% CHG

19.7%
-3.5%
-21.2%
-34.3%
-100.0%
-100.0%
7.2%
40.2%
-56.7%
-23.3%
0.0%
-100.0%
-22.7%
37.5%
484.8%
-35.7%
-9.4%
13.8%
270.4%

-48.4%
-26.1%
-25.6%

-1.9%

-3.2%
-57.5%
-57.1%
-66.4%
-45.7%
147.4%
-89.6%

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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FX Options

CAD/USD MONDAY OPTIONS WE
CAD/USD MONDAY OPTIONS WE
CAD/USD MONDAY OPTIONS WE
CAD/USD MONDAY OPTIONS WE
CAD/USD MONDAY OPTIONS WE
CAD/USD MONTHLY OPTIONS
CAD/USD THURSDAY WKLY OPT
CAD/USD THURSDAY WKLY OPT
CAD/USD THURSDAY WKLY OPT
CAD/USD THURSDAY WKLY OPT
CAD/USD THURSDAY WKLY OPT
CAD/USD TUESDAY WKLY OPT
CAD/USD TUESDAY WKLY OPT
CAD/USD TUESDAY WKLY OPT
CAD/USD TUESDAY WKLY OPT
CAD/USD TUESDAY WKLY OPT
CAD/USD WKLY FRIDAY OPTION
CAD/USD WKLY FRIDAY OPTION
CAD/USD WKLY FRIDAY OPTION
CAD/USD WKLY FRIDAY OPTION
CAD/USD WKLY FRIDAY OPTION
CAD/USD WKLY WED OPTIONS -
CAD/USD WKLY WED OPTIONS -
CAD/USD WKLY WED OPTIONS -
CAD/USD WKLY WED OPTIONS -
CAD/USD WKLY WED OPTIONS -
CHF/USD MONTHLY OPTIONS
CHF/USD WKLY FRIDAY OPTION
CHF/USD WKLY FRIDAY OPTION
CHF/USD WKLY FRIDAY OPTION
CHF/USD WKLY FRIDAY OPTION
CHF/USD WKLY FRIDAY OPTION
EUR/GBP MONTHLY OPTIONS
EURO FX

EUR/USD MONDAY OPTION WEE
EUR/USD MONDAY OPTION WEE
EUR/USD MONDAY OPTION WEE
EUR/USD MONDAY OPTION WEE
EUR/USD MONDAY OPTION WEE
EUR/USD MONTHLY OPTIONS
EUR/USD THURSDAY WKLY OPT
EUR/USD THURSDAY WKLY OPT
EUR/USD THURSDAY WKLY OPT
EUR/USD THURSDAY WKLY OPT
EUR/USD THURSDAY WKLY OPT
EUR/USD TUESDAY WKLY OPT
EUR/USD TUESDAY WKLY OPT
EUR/USD TUESDAY WKLY OPT
EUR/USD TUESDAY WKLY OPT

ADV
MAY 2023
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136
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1,402
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200.43
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0
35.52
26.33
70.33
89.29
0
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3.43
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98.62
61.33
59.81
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May 2023

% CHG

116.5%
142.3%

24.8%
148.0%

-64.0%

-78.6%
-32.1%
-47.1%
280.4%
293.4%
-52.8%
-57.9%
412.6%
1169.5%
18.0%
10529.5%
715.7%

-100.0%
98.3%
56.9%

-81.7%
51.7%

7.8%

ADV
APR 2023

56.47
41.21
5.74
58.16
0
1,440.16
0

0.21
49.21
1.1

0
32.84
5.79
24
0.95

0

0
87.26
102.37
173.74

72.21
44.89
12.47
52.16

272

37.89
32.32
26.79
0

0
1.79
90.63
45.58
38.42
37.16
0
10,444.74
34.79
95.05
5
35.95
0
1.53
0.84
4.53
1.58

% CHG

-74.8%
111.7%
945.9%
-48.4%

33.5%
5274.3%
-62.2%
1553.2%
-28.3%
319.3%
15.9%
1742.4%

-47.2%

33.0%
-38.0%

87.1%
130.7%
166.4%
-27.9%

415.5%
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% CHG
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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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CME Exchange ADV Report - Monthly

FX Options
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% CHG
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-51.2%
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-32.2%

-36.2%

101.5%
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26.3%
18.7%
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-37.4%

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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FX Options

JPY/USD TUESDAY WKLY OPT W
JPY/USD TUESDAY WKLY OPT W
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JPY/USD TUESDAY WKLY OPT W
JPY/USD TUESDAY WKLY OPT W
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY WED OPTIONS -
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MXN/USD MONTHLY OPTIONS
MXN/USD WKLY FRIDAY OPTION
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NZD/USD MONTHLY OPTIONS
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ZAR/USD MONTHLY OPTIONS

CME Exchange ADV Report - Monthly
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% CHG
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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 Futures
BLOCK CHEESE

BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE
GOLDMAN SACHS

GSCI EXCESS RETURN FUT
HDD EURO SEASONAL STRIP
HDD SEASONAL STRIP
HDD WEATHER

HDD WEATHER EUROPEAN
HOGS

HOUSING INDEX

LUMBER

MALAYSIAN PALM SWAP
MILK

MLK MID OPTIONS

NFD MILK

OTC SP GSCI ER SWAP
PACIFIC RIM DAT SS WTHR
PORK CUTOUT

S&P GSCI ENHANCED ER SWAP
USD CRUDE PALM OIL

CME Exchange ADV Report - Monthly
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% CHG
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58.7%
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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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CME Exchange ADV Report - Monthly
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ADV ADV ADV ADV ADV

MAY 2023 MAY 2022 % CHG APR 2023 % CHG Y.T.D 2023  Y.T.D 2022 % CHG
Ag Products Options
BLOCK CHEESE 12 0 - 10.47 18.5% 10 8 13.6%
BUTTER CS 127 51.67 146.5% 104.68 21.7% 99 68 44.9%
CASH-SETTLED CHEESE 510 271 88.0% 286.53 77.8% 327 384 -14.8%
CATTLE 12,435 10,785.43 15.3% 14,026.63 -11.3% 13,041 10,659 22.4%
CDD SEASONAL STRIP 1,100 297.62 269.6% 1,026.32 7.2% 628 155 304.4%
CDD WEATHER 159 35.71 345.5% 263.16 -39.5% 607 7  8233.3%
CLASS IV MILK 283 326.33 -13.3% 217.05 30.4% 304 323 -6.0%
DRY WHEY 0 4.43  -100.0% 0.53  -100.0% 1 26 -97.2%
FEEDER CATTLE 2,467 1,640.1 50.4% 2,596.26 -5.0% 2,780 1,726 61.1%
HDD EURO SEASONAL STRIP 0 0 - 0 - 0 0 -
HDD SEASONAL STRIP 0 0 - 0 - 0 0 -
HDD WEATHER 0 0 - 0 - 288 47 518.8%
HDD WEATHER EUROPEAN 0 0 - 0 - 194 10  1900.0%
HOGS 15,103 11,392.19 32.6% 10,790.47 40.0% 13,488 11,673 15.5%
LUMBER 10 16.38 -41.5% 6.68 43.5% 11 25 -57.4%
LV CATL CSO 1 0 - 0 - 1 0 -
MILK 1,133 944.57 20.0% 911.89 24.3% 1,108 953 16.3%
MLK MID OPTIONS 0 0 - 0.05 159.3% 0 0 -65.1%
NFD MILK 136 144.57 -6.0% 181.47 -25.1% 211 231 -8.7%
PORK CUTOUT 0 0 - 0.26  -100.0% 0 0 -80.0%
TOTAL FUTURES GROUP
Interest Rate Futures 3,383,583  2,977,402.24 13.6% 2,632,101.95 28.6% 3,816,598 3,588,327 6.4%
Equity Index Futures 4,509,099  6,658,575.24 -32.3% 4,316,991.05 4.5% 5,137,473 6,134,709 -16.3%
FX Futures 789,362 831,583.81 -5.1% 727,865.47 8.4% 861,004 835,919 3.0%
Ag Products Futures 158,425 126,383.86 25.4% 122,552.47 29.3% 141,788 128,496 10.3%
TOTAL FUTURES 8,840,469 10,593,945.14 -16.6% 7,799,510.95 13.3% 9,956,863.26 10,687,451.14 -6.8%
TOTAL OPTIONS GROUP
Interest Rate Options 1,827,623 1,016,907.9 79.7% 1,535,882.21 19.0% 2,217,830 1,299,478 70.7%
Equity Index Options 1,273,663 1,279,817.67 -0.5% 1,076,744.95 18.3% 1,277,234 1,198,446 6.6%
FX Options 36,099 42,126.29 -14.3% 29,880.68 20.8% 38,659 43,964 -12.1%
Ag Products Options 33,477 25,910 29.2% 30,422.47 10.0% 33,097 26,296 25.9%
TOTAL OPTIONS 3,170,862 2,364,761.86 34.1% 2,672,930.32 18.6% 3,566,820.06 2,568,184.21 38.9%
TOTAL COMBINED
Interest Rate 5,211,206 3,994,310.14 30.5% 4,167,984.16 25.0% 6,034,428 4,887,806 23.5%
Equity Index 5,782,763 7,938,392.91 -27.2% 5,393,736 7.2% 6,414,708 7,333,154  -12.5%
FX 825,461 873,710.1 -5.5% 757,746.16 8.9% 899,662 879,883 2.2%
Ag Products 191,901 152,293.86 26.0% 152,974.95 25.4% 174,886 154,792 13.0%
GRAND TOTAL 12,011,330 12,958,707 -7.3% 10,472,441.26 14.7%  13,523,683.32 13,255,635.35 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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