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CME Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
JAN 2017 JAN 2016 CHG JAN 2017 JAN 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG
Interest Rate Futures
EURODOLLARS 700,186 947,709 -26.1% 61,082,506 59,056,108 3.4% 700,186 947,709 -26.1% 61,082,506 59,056,108 3.4%
1-MONTH EURODOLLAR 0 0 0.0% 734 966 -24.0% 0 0 0.0% 734 966 -24.0%
2YR BUNDLE - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
EURO 5YR BUNDLE - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
3YR BUNDLE - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
Interest Rate Options
EURODOLLARS 7,949,220 17,335,661 -54.1% 2,772,214 3,592,579 -22.8% 7,949,220 17,335,661 -54.1% 2,772,214 3,592,579 -22.8%
EURO MIDCURVE 10,483,880 11,791,237 -11.1% 3,663,289 5,115,308 -28.4% 10,483,880 11,791,237 -11.1% 3,663,289 5,115,308 -28.4%

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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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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
JAN 2017 JAN 2016 CHG JAN 2017 JAN 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG

Equity Index Options

E-MINI S&P500 0 25,850 -100.0% 2,977,563 8,265,420 -64.0% 0 25,850 -100.0% 2,977,563 8,265,420 -64.0%
S&P 500 162,605 968,815 -83.2% 0 0 0.0% 162,605 968,815 -83.2% 0 0 0.0%
E-MINI MIDCAP 0 0 0.0% 0 1 -100.0% 0 0 0.0% 0 1 -100.0%
E-MINI NASDAQ 100 0 0 0.0% 171,708 344,813 -50.2% 0 0 0.0% 171,708 344,813 -50.2%
NASDAQ - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
EOM S&P 500 188,806 126,134 49.7% 0 0 0.0% 188,806 126,134 49.7% 0 0 0.0%
EOM EMINI S&P 0 0 0.0% 1,757,626 1,514,678 16.0% 0 0 0.0% 1,757,626 1,514,678 16.0%
EOW1 S&P 500 59,544 31,237 90.6% 0 0 0.0% 59,544 31,237 90.6% 0 0 0.0%
EOW1 EMINI S&P 500 0 0 0.0% 1,033,745 606,684 70.4% 0 0 0.0% 1,033,745 606,684 70.4%
EOW2 S&P 500 137,504 56,162 144.8% 0 0 0.0% 137,504 56,162 144.8% 0 0 0.0%
EOW2 EMINI S&P 500 0 0 0.0% 1,174,548 849,522 38.3% 0 0 0.0% 1,174,548 849,522 38.3%
EOW4 EMINI S&P 500 0 0 0.0% 1,053,374 1,341,736 -21.5% 0 0 0.0% 1,053,374 1,341,736 -21.5%
EOW3 S&P 500 372,183 - - 0 - - 372,183 - - 0 - -
EOW3 EMINI S&P 500 0 - - 3,981,913 - - 0 - - 3,981,913 - -
FX Futures

AUSTRALIAN DOLLAR 285 11 2,490.9% 1,794,419 2,268,750 -20.9% 285 11 2,490.9% 1,794,419 2,268,750 -20.9%
BRITISH POUND 0 217  -100.0% 2,483,962 1,914,730 29.7% 0 217  -100.0% 2,483,962 1,914,730 29.7%
BRAZIL REAL 0 0 0.0% 34,756 40,153 -13.4% 0 0 0.0% 34,756 40,153 -13.4%
CANADIAN DOLLAR 2 34 -94.1% 1,397,745 1,790,333 -21.9% 2 34 -94.1% 1,397,745 1,790,333 -21.9%
E-MINI EURO FX 0 0 0.0% 88,123 110,684 -20.4% 0 0 0.0% 88,123 110,684 -20.4%
EURO FX 43 823 -94.8% 4,302,919 4,057,464 6.0% 43 823 -94.8% 4,302,919 4,057,464 6.0%
E-MINI JAPANESE YEN 0 0 0.0% 37,064 41,493 -10.7% 0 0 0.0% 37,064 41,493 -10.7%
JAPANESE YEN 3,656 346 956.6% 3,820,372 3,619,540 5.5% 3,656 346 956.6% 3,820,372 3,619,540 5.5%
MEXICAN PESO 0 0 0.0% 1,073,477 1,087,610 -1.3% 0 0 0.0% 1,073,477 1,087,610 -1.3%
NEW ZEALND DOLLAR 0 0 0.0% 531,834 445,226 19.5% 0 0 0.0% 531,834 445,226 19.5%
NKR/USD CROSS RATE 0 0 0.0% 754 566 33.2% 0 0 0.0% 754 566 33.2%
RUSSIAN RUBLE 0 0 0.0% 23,493 32,220 -27.1% 0 0 0.0% 23,493 32,220 -27.1%
S.AFRICAN RAND 0 0 0.0% 27,505 11,579 137.5% 0 0 0.0% 27,505 11,579 137.5%
SWISS FRANC 0 0 0.0% 472,586 405,555 16.5% 0 0 0.0% 472,586 405,555 16.5%
AD/CD CROSS RATES 0 0 0.0% 5 15 -66.7% 0 0 0.0% 5 15 -66.7%
AD/JY CROSS RATES 0 0 0.0% 1,686 8,283 -79.6% 0 0 0.0% 1,686 8,283 -79.6%
AD/NE CROSS RATES 0 0 0.0% 10 117 -91.5% 0 0 0.0% 10 117 -91.5%

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 Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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FX Futures
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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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
JAN 2017 JAN 2016 CHG JAN 2017 JAN 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG

FX Options

AUSTRALIAN DOLLAR 1,210 520 132.7% 40,887 156,613 -73.9% 1,210 520 132.7% 40,887 156,613 -73.9%
BRITISH POUND 88 7,959 -98.9% 82,579 193,069 -57.2% 88 7,959 -98.9% 82,579 193,069 -57.2%
CANADIAN DOLLAR 79 3,084 -97.4% 43,650 233,794 -81.3% 79 3,084 -97.4% 43,650 233,794 -81.3%
EURO FX 2,443 21,107 -88.4% 207,460 715,519 -71.0% 2,443 21,107 -88.4% 207,460 715,519 -71.0%
JAPANESE YEN 2,607 11,299 -76.9% 111,273 292,378 -61.9% 2,607 11,299 -76.9% 111,273 292,378 -61.9%
MEXICAN PESO 64 0 0.0% 11,862 2,675 343.4% 64 0 0.0% 11,862 2,675 343.4%
NEW ZEALND DOLLAR - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
RUSSIAN RUBLE 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
SWISS FRANC 0 20 -100.0% 1,302 9,454 -86.2% 0 20 -100.0% 1,302 9,454 -86.2%
JAPANESE YEN (EU) 0 0 0.0% 89 653 -86.4% 0 0 0.0% 89 653 -86.4%
EURO FX (EU) 0 0 0.0% 55 5,937 -99.1% 0 0 0.0% 55 5,937 -99.1%
CANADIAN DOLLAR (EU) 0 0 0.0% 18 570 -96.8% 0 0 0.0% 18 570 -96.8%
BRITISH POUND (EU) 0 0 0.0% 69 2,029 -96.6% 0 0 0.0% 69 2,029 -96.6%
AUSTRALIAN DLR (EU) 0 0 0.0% 2 413 -99.5% 0 0 0.0% 2 413 -99.5%
JPY/USD PQO 2pm Fix 16,487 - - 215,662 - - 16,487 - - 215,662 - -
EUR/USD PQO 2pm Fix 1,796 - - 328,211 - - 1,796 - - 328,211 - -
CAD/USD PQO 2pm Fix 0 - - 79,525 - - 0 - - 79,525 - -
AUD/USD PQO 2pm Fix 300 - - 54,557 - - 300 - - 54,557 - -
CHF/USD PQO 2pm Fix 0 - - 2,991 - - 0 - - 2,991 - -
GBP/USD PQO 2pm Fix 0 - - 133,383 - - 0 - - 133,383 - -

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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%
CHG

15.4%
7.6%
27.3%
-14.9%
31.2%
0.0%
-27.3%
-15.2%
-35.4%
68.6%
-86.0%
27.7%
-34.2%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

177.8%
-14.0%
0.0%
0.0%
0.0%
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Commodities and
Alternative Investments
Options

LIVE CATTLE

FEEDER CATTLE

LEAN HOGS

LUMBER

MILK

MLK MID

NFD MILK

BUTTER CS

CLASS IV MILK

DRY WHEY

HDD WEATHER

CDD WEATHER

HDD SEASONAL STRIP
CDD SEASONAL STRIP
HDD WEATHER EUROPEAN
CAT WEATHER EUROPEAN
HDD EURO SEASONAL STRIP
HOUSING INDEX

LV CATL CSO
CASH-SETTLED CHEESE

Foreign Exchange Futures
CHILEAN PESO

TOTAL FUTURES GROUP
Interest Rate Futures

Equity Index Futures

FX Futures

Commodities and Alternative Inve
Foreign Exchange Futures
TOTAL FUTURES

Open
Outcry
JAN 2017

46,110
2,567
19,950
24
15,054
196
1,369
1,661
476
655

O O O © o

o o

369
3,576

700,186
41,410
3,986
4,123

0
749,705

Open
Outcry
JAN 2016

161,068
5,161
43,585
0

9,342
66
5,305
1,857
183

20

O O OO o oo

2,672

6

947,709
75,893
1,437
6,809

6
1,031,854

%
CHG

-711.4%
-50.3%
-54.2%
0.0%
61.1%
197.0%
-14.2%
-10.6%
160.1%
3,175.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
33.8%

-100.0%

-26.1%
-45.4%
177.4%
-39.4%
-100.0%
-27.3%

ELEC
JAN 2017

213,597
26,323
117,718
1,072
20,399
0

3,570
451

486

O o oo oo

O O O

4,703

67

61,083,240
33,964,803
16,778,655
2,437,860
67
114,264,625

ELEC
JAN 2016

228,722
28,910
122,383
1,052
11,924
0

2,066
264

226

O OO O oo oo

2,790

59,057,074
58,856,793
16,616,986
2,059,766

0
136,590,619

%
CHG

-6.6%
-8.9%
-3.8%
1.9%
71.1%
0.0%
72.8%
70.8%
115.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

0.0%
68.6%

0.0%

3.4%
-42.3%
1.0%
18.4%
0.0%
-16.3%

Open
Outcry
Y.T.D 2017

46,110
2,567
19,950
24
15,054
196
1,369
1,661
476
655

O O O o o

o o

369
3,576

700,186
41,410
3,986
4,123

0
749,705

Open
Outcry
Y.T.D 2016

161,068
5,161
43,585
0

9,342
66
5,305
1,857
183

20

O O OO o oo

2,672

6

947,709
75,893
1,437
6,809

6
1,031,854

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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0.0%
0.0%
0.0%
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0.0%
33.8%

-100.0%
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TOTAL OPTIONS GROUP
Equity Index Options

Interest Rate Options

FX Options

Commodities and Alternative Inve
TOTAL OPTIONS

TOTAL COMBINED

Interest Rate

Equity Index

FX

Commodities and Alternative Inve

Foreign Exchange
GRAND TOTAL

Open
Outcry
JAN 2017

920,642
18,433,100
25,074
92,007
19,470,823

19,133,286
962,052
29,060
96,130

0
20,220,528

Open
Outcry
JAN 2016

1,208,198
29,126,898
43,989
229,259
30,608,344

30,074,607
1,284,091
45,426
236,068

6
31,640,198

%
CHG

-23.8%
-36.7%
-43.0%
-59.9%
-36.4%

-36.4%
-25.1%
-36.0%
-569.3%
-100.0%
-36.1%

ELEC
JAN 2017

12,150,477
6,435,503
1,313,575

388,325

20,287,880

67,518,743
46,115,280
18,092,230
2,826,185
67
134,552,505

ELEC
JAN 2016

12,922,854
8,707,887
1,613,104

398,337

23,642,182

67,764,961
71,779,647
18,230,090
2,458,103

0
160,232,801

%
CHG

-6.0%
-26.1%
-18.6%

-2.5%
-14.2%

-0.4%
-35.8%
-0.8%
15.0%
0.0%
-16.0%

Open
Outcry
Y.T.D 2017

920,642
18,433,100
25,074
92,007
19,470,823

19,133,286
962,052
29,060
96,130

0
20,220,528

Open
Outcry
Y.T.D 2016

1,208,198
29,126,898
43,989
229,259
30,608,344

30,074,607
1,284,091
45,426
236,068

6
31,640,198

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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