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May 2014
ADV ADV ADV

MAY 2014 MAY 2013 % CHG APR 2014 % CHG
Interest Rate Futures
EUROYEN 0 0 - 0 -
EURODOLLARS 2,574,472 2,335,085 10.3% 2,196,107.33 17.2%
EMINI ED 0 0 - 0 -
1-MONTH EURODOLLAR 21 11.18 87.4% 90.38 -76.8%
EURO BONDS 0 0 - 0 -
Interest Rate Options
EURODOLLARS 133,948 99,575.36 34.5% 118,198.19 13.3%
EURO MIDCURVE 664,690 463,377.82 43.4% 616,797.81 7.8%
Equity Index Futures
E-MINI S&P500 1,316,801 1,904,603.77 -30.9% 1,640,971.57 -19.8%
S&P 500 6,940 10,574.95 -34.4% 6,531 6.3%
S&P 600 SMALLCAP EMINI 0 0.41 4.8% 0.43 0.0%
E-MINI MIDCAP 15,915 18,346.09 -13.2% 18,339.76 -13.2%
S&P 400 MIDCAP 54 45.59 17.8% 79.62 -32.5%
S&P 500 GROWTH 0 0.59 -91.9% 0.24 -80.0%
S&P 500/VALUE 0 0.64 -40.1% 0.52 -27.3%
E-MINI NASDAQ 100 263,861 206,794.41 27.6% 369,801.67 -28.6%
NASDAQ 942 596.18 58.0% 1,060.52 -11.2%
NIKKEI 225 ($) STOCK 14,210 20,428.55 -30.4% 15,343.76 -7.4%
NIKKEI 225 (YEN) STOCK 33,474 59,852.09 -44 1% 39,780.29 -15.9%
S&P FINANCIAL SECTOR 63 203.09 -69.1% 111.81 -43.8%
S&P MATERIALS SECTOR 38 133.36 -71.6% 22.9 65.1%
S&P ENERGY SECTOR 396 417.36 -5.1% 238.86 65.8%
S&P INDUSTRIAL SECTOR 68 106.45 -36.3% 441 53.9%
S&P UTILITIES SECTOR 184 204.41 -9.8% 188.81 -2.3%
S&P TECHNOLOGY SECTOR 111 89.68 23.7% 96.71 14.7%
S&P HEALTH CARE SECTOR 80 345 -76.8% 81.48 -1.8%
S&P CONSUMER DSCRTNRY SE 83 42.68 94.2% 771 7.5%
E-MICRO NIFTY 0 0.18 -100.0% 0 -
S&P CONSUMER STAPLES SECT 120 137.82 -12.6% 114.24 5.4%
IBOVESPA INDEX 4 120.91 -96.4% 29.19 -85.0%
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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 2014
Equity Index Options
E-MINI S&P500 223,770
S&P 500 27,843
E-MINI MIDCAP 5
E-MINI NASDAQ 100 12,206
NASDAQ 0
EOM S&P 500 3,760
EOM EMINI S&P 33,368
EOW1 EMINI S&P 500 25,111
EOW2 EMINI S&P 500 26,190
EOW1 S&P 500 1,006
EOW2 S&P 500 3,283
EOW4 EMINI S&P 500 32,680
FX Futures
AUSTRALIAN DOLLAR 61,270
BRITISH POUND 75,820
BRAZIL REAL 1,664
CANADIAN DOLLAR 43,676
E-MINI EURO FX 2,843
EURO FX 158,966
E-MINI JAPANESE YEN 384
JAPANESE YEN 108,815
MEXICAN PESO 29,141
NEW ZEALND DOLLAR 9,620
NKR/USD CROSS RATE 42
RUSSIAN RUBLE 966
S.AFRICAN RAND 223
SWISS FRANC 28,918
AD/CD CROSS RATES 3
AD/JY CROSS RATES 170
AD/NE CROSS RATES 13
BP/JY CROSS RATES 292
BP/SF CROSS RATES 11
CD/JY CROSS RATES 6
EC/AD CROSS RATES 38
EC/CD CROSS RATES 201
EC/NOK CROSS RATES 5
EC/SEK CROSS RATES 6
EFX/BP CROSS RATES 1,783
EFX/JY CROSS RATES 1,637
EFX/SF CROSS RATES 990
SF/JY CROSS RATES 0
SKR/USD CROSS RATES 27
CZECK KORUNA (US) 0
CZECK KORUNA (EC) 0
HUNGARIAN FORINT (US) 3
HUNGARIAN FORINT (EC) 0
POLISH ZLOTY (US) 69
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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.



-

FX Futures

POLISH ZLOTY (EC)
SHEKEL

RMB USD

RMB EURO
KOREAN WON
TURKISH LIRA
E-MICRO USD/CHF
TURKISH LIRA (EU)
E-MICRO USD/JPY
E-MICRO AUD/USD
E-MICRO EUR/USD
E-MICRO GBP/USD
E-MICRO USD/CAD
INDIAN RUPEE
USDZAR

MICRO CHF/USD
MICRO JYP/USD
MICRO CAD/USD
EURO QUARTERLY VARIANCE F

FX Options
AUSTRALIAN DOLLAR
BRITISH POUND
BRAZIL REAL
CANADIAN DOLLAR
EURO FX

JAPANESE YEN
MEXICAN PESO

NEW ZEALND DOLLAR
RUSSIAN RUBLE
SWISS FRANC

EFX/JY CROSS RATES
EFX/SF CROSS RATES
JAPANESE YEN (EU)
EURO FX (EU)

SWISS FRANC (EU)
CANADIAN DOLLAR (EU)
BRITISH POUND (EU)
AUSTRALIAN DLR (EU)

.2 CME Group

CME Exchange ADV Report - Monthly

ADV
MAY 2014
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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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ADV ADV ADV

MAY 2014 MAY 2013 % CHG APR 2014 % CHG
Commodities and
Alternative Investments
Options
LIVE CATTLE 14,502 10,722.32 35.2% 11,360.05 27.7%
FEEDER CATTLE 1,164 791 47 1% 959.05 21.4%
LEAN HOGS 13,007 5,878.5 121.3% 13,513.14 -3.7%
LUMBER 49 94.45 -48.0% 61.48 -20.1%
MILK 969 909.05 6.6% 1,122.05 -13.7%
MLK MID 4 0.73 489.3% 3 42.9%
NFD MILK 60 17.23 246.6% 41.86 42.7%
BUTTER CS 72 80.09 -10.3% 20.24 254.8%
CLASS IV MILK 71 14.23 400.4% 71.24 -0.1%
DRY WHEY 17 28 -38.4% 2.86 503.3%
HOUSING INDEX 2 0 - 0 -
HDD WEATHER 0 0 - 0 -
CDD WEATHER 48 18.18 161.9% 0 -
HDD SEASONAL STRIP 0 0 - 23.81 -100.0%
CDD SEASONAL STRIP 119 252.73 -52.9% 1,000 -88.1%
HDD WEATHER EUROPEAN 0 0 - 0 -
CAT WEATHER EUROPEAN 0 0 - 214.29 -100.0%
HDD EURO SEASONAL STRIP 0 0 - 0 -
CAT EURO SEASONAL STRIP 0 22.73 -100.0% 0 -
SBIN M HURR EVENT2 0 0 - 0 -
LV CATL CSO 0 9.59 -100.0% 0 -
SNOWFALL 0 0 - 0 -
SBIN HURR 0 34.09 -100.0% 0 -
LN HOGS CSO 0 0 - 0 -
CASH-SETTLED CHEESE 75 90.82 -17.8% 39.67 88.1%
TOTAL FUTURES GROUP
Interest Rate Futures 2,574,493 2,335,096.18 10.3% 2,196,197.71 17.2%
Equity Index Futures 1,653,344 2,223,044.23 -25.6% 2,092,914.57 -21.0%
FX Futures 536,972 968,004.14 -44.5% 515,419.67 4.2%
Commodities and Alternative Invest 106,906 113,136.18 -5.5% 87,183.24 22.6%
TOTAL FUTURES 4,871,715 5,639,280.73 -13.6% 4,891,715.19 -0.4%
TOTAL OPTIONS GROUP
Interest Rate Options 798,638 562,953.18 41.9% 734,996 8.7%
Equity Index Options 389,225 402,594.77 -3.3% 496,214.48 -21.6%
FX Options 52,259 62,670.46 -16.6% 43,161.43 21.1%
Commodities and Alternative Invest 30,157 18,963.73 59.0% 28,432.71 6.1%
TOTAL OPTIONS 1,270,278 1,047,182.14 21.3% 1,302,804.62 -2.5%
TOTAL COMBINED
Interest Rate 3,373,130 2,898,049.36 16.4% 2,931,193.71 15.1%
Equity Index 2,042,569 2,625,639 -22.2% 2,589,129.05 -21.1%
FX 589,231 1,030,674.59 -42.8% 558,581.1 5.5%
Commodities and Alternative Invest 137,063 132,099.91 3.8% 115,615.95 18.6%
GRAND TOTAL 6,141,994 6,686,462.86 -8.1% 6,194,519.81 -0.8%
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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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