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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

CME Exchange Volume Report - Monthly
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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 Group defines the number of tradina 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 tradina days. The open interest values are based on preliminary open interest values only.
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VOLUME VOLUME VOLUME VOLUME VOLUME
FEB 2017 FEB 2016 % CHG JAN 2017 % CHG Y.T.D 2017 Y.T.D 2016 % CHG

FX Futures

AUSTRALIAN DOLLAR 1,504,092 1,883,951 -20.2% 1,799,961 -16.4% 3,304,053 4,157,007 -20.5%
BRITISH POUND 1,975,111 2,024,962 -2.5% 2,491,361 -20.7% 4,466,472 3,944,038 13.2%
BRAZIL REAL 92,110 71,383 29.0% 88,476 4.1% 180,586 127,546 41.6%
CANADIAN DOLLAR 1,093,855 1,487,168 -26.4% 1,405,753 -22.2% 2,499,608 3,281,940 -23.8%
E-MINI EURO FX 70,152 88,901 -21.1% 88,215 -20.5% 158,367 199,585 -20.7%
EURO FX 3,667,043 4,559,622 -19.6% 4,328,412 -15.3% 7,995,455 8,636,762 -7.4%
E-MINI JAPANESE YEN 24,559 44,222 -44.5% 37,141 -33.9% 61,700 85,715 -28.0%
JAPANESE YEN 2,739,911 3,997,142 -31.5% 3,844,003 -28.7% 6,583,914 7,634,914 -13.8%
MEXICAN PESO 717,252 1,178,519 -39.1% 1,092,693 -34.4% 1,809,945 2,267,619 -20.2%
NEW ZEALND DOLLAR 418,640 350,036 19.6% 537,500 -22.1% 956,140 799,855 19.5%
NKR/USD CROSS RATE 810 1,124 -27.9% 774 4.7% 1,584 1,740 -9.0%
RUSSIAN RUBLE 21,293 27,544 -22.7% 24,830 -14.2% 46,123 61,264 -24.7%
S.AFRICAN RAND 39,547 9,755 305.4% 34,813 13.6% 74,360 21,335 248.5%
SWISS FRANC 372,024 559,616 -33.5% 474,327 -21.6% 846,351 966,186 -12.4%
AD/CD CROSS RATES 1 9 -88.9% 5 -80.0% 6 24 -75.0%
AD/JY CROSS RATES 1,262 4,429 -71.5% 1,686 -25.1% 2,948 12,986 -77.3%
AD/NE CROSS RATES 25 66 -62.1% 10 150.0% 35 183 -80.9%
BP/JY CROSS RATES 1,250 1,536 -18.6% 2,465 -49.3% 3,715 3,568 4.1%
BP/SF CROSS RATES 0 10 -100.0% 0 0.0% 0 26 -100.0%
CD/JY CROSS RATES 0 4 -100.0% 2 -100.0% 2 6 -66.7%
EC/AD CROSS RATES 551 953 -42.2% 341 61.6% 892 3,421 -73.9%
EC/CD CROSS RATES 1,571 2,698 -41.8% 2,340 -32.9% 3,911 5,837 -33.0%
EC/NOK CROSS RATES 41 0 0.0% 38 7.9% 79 3 2,533.3%
EC/SEK CROSS RATES 63 54 16.7% 70 -10.0% 133 98 35.7%
EFX/BP CROSS RATES 33,623 65,072 -48.3% 41,394 -18.8% 75,017 145,785 -48.5%
EFX/JY CROSS RATES 32,459 46,192 -29.7% 32,564 -0.3% 65,023 86,374 -24.7%
EFX/SF CROSS RATES 18,135 34,270 -47 1% 18,857 -3.8% 36,992 64,804 -42.9%
SF/JY CROSS RATES 0 0 - 32 -100.0% 32 0 -
SKR/USD CROSS RATES 855 1,030 -17.0% 1,101 -22.3% 1,956 1,963 -0.4%
HUNGARIAN FORINT (US) 0 0 0.0% 0 - 0 0 0.0%
POLISH ZLOTY (US) 607 634 -4.3% 749 -19.0% 1,356 1,216 11.5%
POLISH ZLOTY (EC) 3 1,578 -99.8% 51 -94.1% 54 6,675 -99.2%
SHEKEL 0 0 0.0% 0 - 0 0 0.0%
RMB USD 36 594 -93.9% 52 -30.8% 88 1,134 -92.2%
KOREAN WON 32 15 113.3% 2 1,500.0% 34 22 54.5%
TURKISH LIRA 94 0 0.0% 1,080 -91.3% 1,174 0 0.0%
TURKISH LIRA (EU) 0 0 0.0% 0 - 0 0 0.0%
E-MICRO EUR/USD 238,566 331,430 -28.0% 322,706 -26.1% 561,272 764,222 -26.6%
E-MICRO GBP/USD 56,177 65,633 -14.4% 77,797 -27.8% 133,974 112,327 19.3%
E-MICRO USD/CAD 0 2 -100.0% 0 0.0% 0 2 -100.0%
E-MICRO USD/CHF 0 0 0.0% 0 0.0% 0 0 0.0%
E-MICRO USD/JPY 0 0 0.0% 0 0.0% 0 0 0.0%
E-MICRO AUD/USD 82,857 80,832 2.5% 79,185 4.6% 162,042 168,871 -4.0%
MICRO CHF/USD 714 1,994 -64.2% 886 -19.4% 1,600 4,089 -60.9%
INDIAN RUPEE 25,628 10,338 147.9% 22,293 15.0% 47,921 22,693 111.2%
E-MICRO USD/CNH 0 6 -100.0% 0 0.0% 0 38 -100.0%
CHINESE RENMINBI (CNH) 1,762 1,363 29.3% 2,080 -15.3% 3,842 4,110 -6.5%
FCXRX 601 0 - 2,002 -70.0% 2,603 0 -
E-MICRO INR/USD 1,545 516 199.4% 2,646 -41.6% 4,191 613 583.7%
E-MICRO CAD/USD 11,838 16,446 -28.0% 14,614 -19.0% 26,452 34,535 -23.4%
E-MICRO JPY/USD 49,697 35,411 40.3% 68,180 -27.1% 117,877 59,115 99.4%
USDZAR 0 4 -100.0% 0 0.0% 0 4 -100.0%

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 tradina 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
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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 Group defines the number of tradina 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
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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 Group defines the number of tradina days. The open interest values are based on preliminary open interest values only.
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VOLUME VOLUME VOLUME VOLUME VOLUME
FEB 2017 FEB 2016 % CHG JAN 2017 % CHG Y.T.D 2017 Y.T.D 2016 % CHG

TOTAL FUTURES GROUP

Interest Rate Futures 57,148,313 58,699,550 -2.6% 62,546,199 -8.6% 119,694,512 119,430,694 0.2%
Equity Index Futures 31,814,795 52,249,835 -39.1% 34,236,903 -71% 66,051,698 111,489,904 -40.8%
FX Futures 13,296,392 16,987,064 21.7% 16,943,487 -21.5% 30,239,879 33,690,250 -10.2%
Commodities and Alternative Invest 2,055,757 1,897,321 8.4% 2,458,228 -16.4% 4,513,985 3,972,542 13.6%
Foreign Exchange Futures 395 0 0.0% 101 291.1% 496 6 8,166.7%
TOTAL FUTURES 104,315,652 129,833,770 -19.7% 116,184,918 -10.2% 220,500,570 268,583,396 -17.9%
TOTAL OPTIONS GROUP

Equity Index Options 13,987,063 12,990,461 7.7% 13,071,119 7.0% 27,058,182 27,121,513 -0.2%
Interest Rate Options 32,450,271 29,853,181 8.7% 27,723,953 17.0% 60,174,224 70,733,932 -14.9%
FX Options 1,149,950 2,046,875 -43.8% 1,377,652 -16.5% 2,527,602 3,745,891 -32.5%
Commodities and Alternative Invest 485,199 562,939 -13.8% 480,585 1.0% 965,784 1,190,535 -18.9%
TOTAL OPTIONS 48,072,483 45,453,456 5.8% 42,653,309 12.7% 90,725,792 102,791,871 A1.7%
TOTAL COMBINED

Interest Rate 89,598,584 88,552,731 1.2% 90,270,152 -0.7% 179,868,736 190,164,626 -5.4%
Equity Index 45,801,858 65,240,296 -29.8% 47,308,022 -3.2% 93,109,880 138,611,417 -32.8%
FX 14,446,342 19,033,939 -24.1% 18,321,139 -21.1% 32,767,481 37,436,141 -12.5%
Commodities and Alternative Invest 2,540,956 2,460,260 3.3% 2,938,813 -13.5% 5,479,769 5,163,077 6.1%
Foreign Exchange 395 0 0.0% 101 291.1% 496 6 8,166.7%
GRAND TOTAL 152,388,135 175,287,226 -13.1% 158,838,227 -4.1% 311,226,362 371,375,267 -16.2%

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 tradina days. The open interest values are based on preliminary open interest values only.
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