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ADV ADV ADV ADV ADV

APR 2017 APR 2016 % CHG MAR 2017 % CHG Y.T.D 2017 Y.T.D 2016 % CHG

Interest Rate Futures
EURODOLLARS 2,703,638 1,962,360.14 37.8% 3,171,077.91 -14.7% 3,012,254 2,598,997 15.9%
1-MONTH EURODOLLAR 422 5.48 7600.3% 91.65 360.1% 197 78 152.7%

Interest Rate Options
EURODOLLARS 861,132 550,029.24 56.6% 862,778.91 -0.2% 792,815 667,675 18.7%
EURO MIDCURVE 930,558 353,121.9 163.5% 862,770.57 7.9% 860,333 557,656 54.3%

Equity Index Futures
E-MINI S&P500 1,441,966 1,649,457.52 -12.6% 1,880,364.52 -23.3% 1,557,768 1,875,709 -17.0%
S&P 500 4,078 5,564.38 -26.7% 11,088.17 -63.2% 6,696 8,880 -24.6%
E-MINI MIDCAP 17,226 15,497.38 11.2% 25,780.7 -33.2% 18,909 21,451 -11.9%
S&P 500 GROWTH 0 0.62 -74.5% 1.61 -90.2% 1 1 -41.0%
S&P 500/VALUE 1,138 226.52 402.4% 784 45.2% 814 530 53.5%
E-MINI RUSSELL 1000 46 9.19 401.1% 90.17 -48.9% 52 21 152.9%
E-MINI NASDAQ 100 230,364 238,449.67 -3.4% 247,771.04 -7.0% 211,175 260,913 -19.1%
NIKKEI 225 ($) STOCK 12,782 19,936.76 -35.9% 15,660.13 -18.4% 14,126 17,018 -17.0%
NIKKEI 225 (YEN) STOCK 43,643 66,569.76 -34.4% 45,301.65 -3.7% 46,853 58,752 -20.3%
S&P MATERIALS SECTOR 149 142 5.0% 691.91 -78.5% 343 340 0.7%
S&P ENERGY SECTOR 556 321.81 72.7% 1,310.83 -57.6% 793 562 41.0%
S&P FINANCIAL SECTOR 989 401.81 146.0% 2,045.04 -51.7% 1,127 692 62.9%
S&P INDUSTRIAL SECTOR 106 117.86 -9.7% 497.96 -78.6% 306 530 -42. 1%
S&P TECHNOLOGY SECTOR 159 99.9 59.4% 702.04 -77.3% 354 323 9.4%
S&P UTILITIES SECTOR 808 388.19 108.1% 1,935.22 -58.3% 1,087 1,184 -8.2%
S&P HEALTH CARE SECTOR 344 329.14 4.4% 1,237.3 -72.2% 689 583 18.2%
S&P CONSUMER DSCRTNRY SE 127 177.14 -28.6% 761.26 -83.4% 427 599 -28.7%
E-MINI RUSSELL 1000 GROWTH 73 7.52 870.3% 28.83 153.2% 34 14 147.4%
FT-SE 100 50 64.43 -22.9% 48.17 3.1% 78 83 -6.3%
E-MINI RUSSELL 1000 VALUE 92 48.81 88.4% 197.13 -53.4% 110 42 159.4%
S&P CONSUMER STAPLES SECT 197 338.29 -41.8% 1,114.39 -82.3% 492 1,253 -60.7%
IBOVESPA INDEX 37 37.24 -0.8% 28.7 28.8% 35 35 -1.1%
NASDAQ BIOTECH 0 0 - 28.17 -100.0% 10 9 13.0%
NIFTY 50 752 333.05 125.9% 264.43 184.5% 347 465 -25.3%
E-MINI S&P REAL ESTATE SELE 278 0 - 350.7 -20.6% 224 56 298.0%

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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ADV ADV ADV

APR 2017 APR 2016 % CHG MAR 2017 % CHG
Equity Index Options
E-MINI S&P500 159,051 267,163.48 -40.5% 231,863.43 -31.4%
S&P 500 9,342 25,528.14 -63.4% 18,851.43 -50.4%
E-MINI MIDCAP 0 0 - 0 -
E-MINI NASDAQ 100 6,634 11,732.14 -43.5% 9,579.83 -30.8%
EOM S&P 500 8,755 9,136.57 -4.2% 9,473.39 -7.6%
EOM EMINI S&P 115,851 92,505.95 25.2% 124,700.57 -71%
EOW1 EMINI S&P 500 68,960 31,784.1 117.0% 58,052.43 18.8%
EOW2 EMINI S&P 500 59,974 37,078.38 61.8% 50,106.3 19.7%
EOW1 S&P 500 5,114 2,517.71 103.1% 3,383.83 51.1%
EOW2 S&P 500 3,388 4,951.33 -31.6% 9,748.39 -65.2%
EOW4 EMINI S&P 500 3,143 40,780.52 -92.3% 65,542.09 -95.2%
EOW3 S&P 500 21,082 2,706.24 679.0% 17,782.65 18.6%
EOW3 EMINI S&P 500 230,770 17,779.33  1198.0% 166,563.78 38.5%

ADV
Y.T.D 2017
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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

APR 2017 APR 2016 % CHG MAR 2017 % CHG
FX Options
AUSTRALIAN DOLLAR 1,122 6,230.81 -82.0% 2,006.26 -44.1%
BRITISH POUND 2,808 10,506.29 -73.3% 1,664.61 68.7%
CANADIAN DOLLAR 1,245 6,035.14 -79.4% 1,216.39 2.4%
EURO FX 14,100 30,284.52 -53.4% 8,404.35 67.8%
JAPANESE YEN 3,512 15,933.81 -78.0% 4,066.35 -13.6%
MEXICAN PESO 40 93.29 -57.5% 52.26 -24.1%
RUSSIAN RUBLE 0 16.95 -100.0% 0 -
SWISS FRANC 25 303.19 -91.9% 24.74 -0.4%
JAPANESE YEN (EU) 1 27.48 -94.6% 0.52 182.4%
EURO FX (EU) 1 130.57 -99.1% 5.3 -77.2%
SWISS FRANC (EU) 0 0 - 0.04 384.1%
CANADIAN DOLLAR (EU) 0 1.05 -74.9% 0.39 -32.7%
BRITISH POUND (EU) 10 52.05 -80.2% 7.26 42.1%
AUSTRALIAN DLR (EU) 0 2.52 -100.0% 0 -
JPY/USD PQO 2pm Fix 10,591 0 - 13,065.04 -18.9%
GBP/USD PQO 2pm Fix 5,837 0 - 7,741.61 -24.6%
AUD/USD PQO 2pm Fix 3,428 0 - 4,976.09 -31.1%
CHF/USD PQO 2pm Fix 75 0 - 93.13 -19.6%
EUR/USD PQO 2pm Fix 25,992 0 - 22,148.74 17.4%
CAD/USD PQO 2pm Fix 3,978 0 - 4,123.57 -3.5%
Commodities and
Alternative Investments
Futures
LIVE CATTLE 66,343 48,129.33 37.8% 67,486.13 -1.7%
FEEDER CATTLE 18,720 11,156.81 67.8% 13,210.91 41.7%
LEAN HOGS 36,344 28,064.9 29.5% 41,877.09 -13.2%
LUMBER 1,142 758.62 50.6% 649.65 75.8%
MILK 1,066 1,076.81 -1.0% 1,468.43 -27.4%
MLK MID 0 0 - 0 -
NFD MILK 121 194.86 -38.1% 232.35 -48.1%
BUTTER CS 141 151.81 -7.0% 181.52 -22.2%
CLASS IV MILK 23 69.71 -67.5% 75.09 -69.8%
DRY WHEY 82 34.81 136.8% 117.74 -30.0%
GSCI EXCESS RETURN FUT 83 67.57 23.4% 4,249.13 -98.0%
GOLDMAN SACHS 1,705 1,314.19 29.7% 1,557.78 9.4%
HOUSING INDEX 0 0.76 -72.4% 0.61 -65.4%
HDD WEATHER 0 0 - 0 -
CDD WEATHER 0 4.76 -100.0% 1,086.96 -100.0%
HDD SEASONAL STRIP 0 0 - 0 -
CDD SEASONAL STRIP 45 16.67 168.4% 10.87 311.6%
HDD WEATHER EUROPEAN 0 0 - 0 -
HDD EURO SEASONAL STRIP 0 0 - 0 -
CAT EURO SEASONAL STRIP 0 11.9 -100.0% 0 -
PALM OIL 0 0 - 0 -
CASH-SETTLED CHEESE 460 415.81 10.6% 689.04 -33.3%
S&P GSCI ENHANCED ER SWAP 0 0 - 1,481.13 -100.0%
MALAYSIAN PALM SWAP 517 485.71 6.4% 379.13 36.3%
USD CRUDE PALM OIL 13 0 - 22.61 -44 1%
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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.



SRS
n

Y

[

-

CME Group

CME Exchange ADV Report - Monthly

April 2017
ADV ADV ADV

APR 2017 APR 2016 % CHG MAR 2017
Commodities and
Alternative Investments
Options
LIVE CATTLE 14,517 20,013.24 -27.5% 13,465.17
FEEDER CATTLE 2,533 1,989.62 27.3% 1,971.3
LEAN HOGS 9,046 6,649.38 36.0% 8,665.48
LUMBER 86 42.81 100.8% 43.3
MILK 1,586 977.81 62.2% 2,014.83
MLK MID 1 0.29 250.0% 3
NFD MILK 112 141.43 -21.0% 189.91
BUTTER CS 53 53.76 -1.8% 35.22
CLASS IV MILK 89 18.95 369.3% 57.65
DRY WHEY 32 10.76 196.4% 18.61
HOUSING INDEX 0 0.86 -100.0% 0.26
HDD WEATHER 0 0 - 0
CDD WEATHER 0 0 - 2,043.48
HDD SEASONAL STRIP 0 0 - 0
CDD SEASONAL STRIP 95 666.67 -85.8% 43.48
HDD WEATHER EUROPEAN 0 0 - 0
HDD EURO SEASONAL STRIP 0 0 - 0
LV CATL CSO 11 0 - 2.57
CASH-SETTLED CHEESE 368 233.48 57.8% 281.26
Foreign Exchange Futures
CHILEAN PESO 37 0 - 13.35
TOTAL FUTURES GROUP
Interest Rate Futures 2,704,060 1,962,365.62 37.8% 3,171,169.57
Equity Index Futures 1,755,959 1,998,519 -12.1% 2,238,084.09
FX Futures 715,285 698,957.86 2.3% 905,705.65
Commodities and Alternative Invest 126,805 91,955.05 37.9% 134,776.17
Foreign Exchange Futures 37 0 - 13.35
TOTAL FUTURES 5,302,146 4,751,797.52 11.6% 6,449,748.83
TOTAL OPTIONS GROUP
Interest Rate Options 1,791,690 903,151.14 98.4% 1,725,549.48
Equity Index Options 692,063 543,663.9 27.3% 765,648.13
FX Options 72,768 69,617.67 4.5% 69,596.65
Commodities and Alternative Invest 28,527 30,799.05 -7.4% 28,835.52
TOTAL OPTIONS 2,585,048 1,547,231.76 67.1% 2,589,629.78
TOTAL COMBINED
Interest Rate 4,495,749 2,865,516.76 56.9% 4,896,719.04
Equity Index 2,448,022 2,542,182.9 -3.7% 3,003,732.22
FX 788,053 768,575.52 2.5% 975,302.3
Commodities and Alternative Invest 155,333 122,754.09 26.5% 163,611.7
Foreign Exchange 37 0 - 13.35
GRAND TOTAL 7,887,195 6,299,029.29 25.2% 9,039,378.61
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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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