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CBOT Exchange Volume Report - Monthly

VOLUME VOLUME VOLUME VOLUME VOLUME
FEB 2013 FEB 2012 % CHG JAN 2013 % CHG Y.T.D 2013 Y.T.D 2012 % CHG

Interest Rate Futures

30-YR BOND 10,758,614 8,623,010 24.8% 7,892,158 36.3% 18,650,772 14,766,273 26.3%
10-YR NOTE 33,572,351 26,546,008 26.5% 24,720,867 35.8% 58,293,218 45,882,427 27.0%
5-YR NOTE 18,750,452 14,543,079 28.9% 12,206,274 53.6% 30,956,726 23,803,079 30.1%
2-YR NOTE 7,408,753 6,083,142 21.8% 4,249,934 74.3% 11,658,687 9,245,739 26.1%
FED FUND 272,827 798,778 -65.8% 550,245 -50.4% 823,072 1,209,110 -31.9%
10-YR SWAP 7,817 8,226 -5.0% 5,190 50.6% 13,007 15,227 -14.6%
5-YR SWAP 4,970 15,461 -67.9% 4,681 6.2% 9,651 34,229 -71.8%
MINI EURODOLLAR 0 0 0.0% 0 - 0 0 0.0%
5-YR SWAP RATE 25,648 0 - 11,778 117.8% 37,426 0 -
2-YR SWAP RATE 12,780 0 - 3,752 240.6% 16,532 0 -
10-YR SWAP RATE 21,126 0 - 15,589 35.5% 36,715 0 -
7-YR SWAP 0 1,590 -100.0% 0 0.0% 0 1,956 -100.0%
30-YR SWAP 23 278 -91.7% 23 0.0% 46 469 -90.2%
ULTRA T-BOND 2,486,038 2,104,788 18.1% 1,168,764 112.7% 3,654,802 2,946,774 24.0%
OTR 2-YR NOTE 0 6 -100.0% 0 0.0% 0 61 -100.0%
OTR 10-YR NOTE 0 84 -100.0% 0 0.0% 0 240 -100.0%
OTR 5-YR NOTE 0 73 -100.0% 0 0.0% 0 212 -100.0%
30-YR SWAP RATE 1,730 0 - 2,164 -20.1% 3,894 0 -
Interest Rate Options

30-YR BOND 1,418,785 1,393,461 1.8% 1,450,936 -2.2% 2,869,721 2,834,416 1.2%
10-YR NOTE 6,237,666 4,107,196 51.9% 7,494,105 -16.8% 13,731,771 7,915,109 73.5%
5-YR NOTE 2,561,639 734,020 249.0% 2,005,597 27.7% 4,567,236 1,608,965 183.9%
2-YR NOTE 240,559 191,385 25.7% 208,386 15.4% 448,945 233,892 91.9%
FED FUND 4,978 189,472 -97.4% 15,581 -68.1% 20,559 245,853 -91.6%
FLEX 30-YR BOND 0 1,475 -100.0% 0 0.0% 0 2,275 -100.0%
FLEX 10-YR NOTE 0 0 0.0% 0 0.0% 0 0 0.0%
FLEX 2-YR NOTE 0 0 0.0% 0 - 0 0 0.0%
ULTRA T-BOND 4,752 9,470 -49.8% 8,094 -41.3% 12,846 16,326 -21.3%
FED FUNDS MIDCURVE 0 0 0.0% 0 - 0 0 0.0%
Equity Index Futures

$25 DJ 1 4 -75.0% 4 -75.0% 5 6 -16.7%
DJIA 10,989 5,635 95.0% 10,802 1.7% 21,791 13,250 64.5%
MINI $5 DOW 2,525,230 2,057,110 22.8% 2,143,270 17.8% 4,668,500 3,930,511 18.8%
DJ US REAL ESTATE 1,258 0 0.0% 808 55.7% 2,066 10  20,560.0%
DOW-UBS COMMOD INDEX 22,912 5,123 347.2% 13,946 64.3% 36,858 17,882 106.1%
Equity Index Options

DJIA 55 62 -11.3% 66 -16.7% 121 262 -53.8%
MINI $5 DOW 14,239 3,166 349.7% 9,759 45.9% 23,998 10,268 133.7%

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 Groub defines the number of tradina davs. The onen interest values are based on preliminarv oben interest values onlv.
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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
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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 Groub defines the number of tradina davs. The oben interest values are based on oreliminarv onen interest values onlv.
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AUG-NOV SOYBEAN CAL SPRD
JAN-MAY SOYBEAN CAL SPRD
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124,154,548
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0
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3,699,390
2,179,775
156,438
310,422
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2,134
1,682
722,257
7,730
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70,176
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12,856,836
0
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-4.3%
9.7%
75.9%
-10.9%
159.8%
118.6%
50.7%
24.5%
7.9%
-84.2%
-17.7%
-7.9%
0.0%
-57.4%
-17.5%
-99.9%
0.0%
0.0%
0.0%
-83.6%
-100.0%
0.0%
-84.0%
0.0%
0.0%
-100.0%
0.0%
0.0%

26.8%
19.4%
-81.2%
-0.5%
19.9%

129.1%
68.4%
0.0%
4.1%
45.5%

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 Groub defines the number of tradina davs. The oben interest values are based on oreliminarv onen interest values onlv.
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VOLUME VOLUME VOLUME VOLUME VOLUME

FEB 2013 FEB 2012 % CHG JAN 2013 % CHG Y.T.D 2013 Y.T.D 2012 % CHG
TOTAL COMBINED
Interest Rate 83,791,508 65,351,002 28.2% 62,014,118 35.1% 145,805,626 110,762,632 31.6%
Equity Index 2,574,684 2,071,100 24.3% 2,178,655 18.2% 4,753,339 3,972,189 19.7%
Energy 5,762 27,776 -79.3% 7,410 -22.2% 13,172 70,176 -81.2%
Commodities and Alternative Invest 21,443,354 21,340,287 0.5% 18,403,970 16.5% 39,847,324 39,714,018 0.3%
GRAND TOTAL 107,815,308 88,790,165 21.4% 82,604,153 30.5% 190,419,461 154,519,015 23.2%

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 Groub defines the number of tradina davs. The onen interest values are based on preliminarv oben interest values onlv.
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