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ADV ADV ADV ADV ADV

JUN 2017 JUN 2016 % CHG MAY 2017 % CHG Y.T.D 2017 Y.T.D 2016 % CHG

Interest Rate Futures
EURODOLLARS 2,460,119 2,571,123.27 -4.3% 2,428,851.18 1.3% 2,812,399 2,537,172 10.8%
1-MONTH EURODOLLAR 654 95.5 584.9% 465.77 40.4% 325 67 384.8%

Interest Rate Options
EURODOLLARS 727,266 648,976.5 12.1% 665,831.91 9.2% 758,929 714,995 6.1%
EURO MIDCURVE 558,900 482,282.45 15.9% 693,853.05 -19.4% 777,980 560,999 38.7%

Equity Index Futures
E-MINI S&P500 1,832,497 2,208,316.32 -17.0% 1,277,513.23 43.4% 1,556,796 2,011,349 -22.6%
S&P 500 9,453 15,316.27 -38.3% 4,423.41 113.7% 6,781 9,854 -31.2%
E-MINI MIDCAP 24,412 29,728.36 -17.9% 14,013.73 74.2% 19,016 23,463 -19.0%
S&P 500 GROWTH 4 2.23 61.2% 0.18 1875.2% 1 1 -11.0%
S&P 500/VALUE 1,529 680.27 124.7% 691.23 121.1% 918 665 38.1%
E-MINI RUSSELL 1000 76 16.59 358.4% 45.41 67.5% 55 29 91.4%
E-MINI NASDAQ 100 409,659 274,771.45 49.1% 233,141.45 75.7% 249,974 293,414 -14.8%
NIKKEI 225 ($) STOCK 14,636 21,863.77 -33.1% 10,241.09 42.9% 13,532 20,708 -34.7%
NIKKEI 225 (YEN) STOCK 48,554 64,815.59 -25.1% 39,131.23 24.1% 45,793 67,458 -32.1%
S&P MATERIALS SECTOR 739 398.91 85.2% 302.09 144.6% 405 254 59.4%
S&P ENERGY SECTOR 958 688.32 39.1% 503.95 90.0% 771 454 69.9%
S&P FINANCIAL SECTOR 2,701 798.95 238.1% 770.91 250.4% 1,342 646 107.7%
S&P INDUSTRIAL SECTOR 635 998.41 -36.4% 365.41 73.8% 375 409 -8.4%
S&P TECHNOLOGY SECTOR 1,005 804.18 24.9% 236.27 325.2% 447 329 35.8%
S&P UTILITIES SECTOR 2,838 2,749.27 3.2% 477.41 494.5% 1,288 1,258 2.3%
S&P HEALTH CARE SECTOR 1,874 1,454.18 28.9% 399.32 369.3% 846 627 35.0%
S&P CONSUMER DSCRTNRY SE 415 1,112.55 -62.7% 257.09 61.2% 395 581 -32.0%
E-MINI RUSSELL 1000 GROWTH 72 7.45 863.4% 42.27 69.9% 42 17 141.7%
FT-SE 100 103 121.05 -14.6% 77.5 33.3% 82 86 -4.5%
E-MINI RUSSELL 1000 VALUE 68 95.09 -29.0% 80.91 -16.5% 97 47 106.2%
S&P CONSUMER STAPLES SECT 1,433 3,684.82 -61.1% 381.77 275.5% 639 1,569 -59.3%
IBOVESPA INDEX 24 46.59 -48.4% 30.23 -20.5% 32 34 -6.2%
NASDAQ BIOTECH 54 0 - 0 - 16 0 -
E-MINI S&P REAL ESTATE SELE 612 0 - 94.95 544.9% 270 0 -
NIFTY 50 460 343.73 33.9% 706.14 -34.8% 430 383 12.3%

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

JUN 2017 JUN 2016 % CHG MAY 2017 % CHG
Equity Index Options
E-MINI S&P500 210,415 174,525.77 20.6% 208,978.59 0.7%
S&P 500 17,948 14,205.18 26.3% 16,487.14 8.9%
E-MINI MIDCAP 0 0 - 0 -
E-MINI NASDAQ 100 13,406 9,495 41.2% 9,478.55 41.4%
EOM S&P 500 8,663 9,635.86 -10.1% 5,052.41 71.5%
EOM EMINI S&P 110,017 100,751.86 9.2% 74,058.14 48.6%
EOW1 EMINI S&P 500 43,882 60,322.41 -27.3% 50,570.32 -13.2%
EOW2 EMINI S&P 500 47,852 55,829.73 -14.3% 52,108.55 -8.2%
EOW1 S&P 500 3,614 3,429.36 5.4% 4,181.45 -13.6%
EOW2 S&P 500 8,418 10,535.73 -20.1% 7,764.09 8.4%
EOW4 EMINI S&P 500 40,301 78,021.73 -48.3% 49,761.82 -19.0%
EOW3 EMINI S&P 500 118,203 165,632.86 -28.6% 147,674.27 -20.0%
EOWS3 S&P 500 11,757 32,630.41 -64.0% 12,848.59 -8.5%
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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

JUN 2017 JUN 2016 % CHG MAY 2017 % CHG
FX Options
AUSTRALIAN DOLLAR 621 7,363.14 -91.6% 1,998.91 -68.9%
BRITISH POUND 4,223 9,295.91 -54.6% 4,636.73 -8.9%
CANADIAN DOLLAR 494 5,700.5 -91.3% 2,160.27 -77.1%
EURO FX 3,081 39,194.41 -92.1% 15,284.68 -79.8%
JAPANESE YEN 2,120 16,984 -87.5% 3,936.32 -46.1%
MEXICAN PESO 74 146.95 -49.7% 48.05 53.7%
RUSSIAN RUBLE 0 0 - 0 -
SWISS FRANC 17 240.5 -92.8% 53.73 -67.6%
JAPANESE YEN (EU) 0 55.41 -99.8% 0.18 -25.0%
EURO FX (EU) 2 253.05 -99.2% 2.77 -29.5%
SWISS FRANC (EU) 0 0 - 0.27 -50.0%
CANADIAN DOLLAR (EU) 0 2.36 -84.6% 1.45 -75.0%
BRITISH POUND (EU) 4 32.09 -86.4% 5.77 -24.4%
AUSTRALIAN DLR (EU) 0 0 - 0 -
JPY/USD PQO 2pm Fix 13,796 0 - 8,580.27 60.8%
CHF/USD PQO 2pm Fix 78 0 - 113.77 -31.0%
AUD/USD PQO 2pm Fix 6,127 0 - 3,928.86 55.9%
EUR/USD PQO 2pm Fix 29,258 0 - 21,623.27 35.3%
CAD/USD PQO 2pm Fix 8,051 0 - 4,832.18 66.6%
GBP/USD PQO 2pm Fix 14,536 0 - 6,394.18 127.3%
Commodities and
Alternative Investments
Futures
LIVE CATTLE 54,598 38,748.59 40.9% 98,396.5 -44.5%
FEEDER CATTLE 11,702 6,999.45 67.2% 15,334.55 -23.7%
LEAN HOGS 50,912 42,627.09 19.4% 46,005.27 10.7%
LUMBER 698 763.91 -8.7% 759.36 -8.1%
MILK 1,162 2,020.77 -42.5% 1,380.5 -15.8%
MLK MID 0 0 - 0 -
NFD MILK 251 197.09 27.1% 180.77 38.6%
BUTTER CS 122 115.09 5.9% 149.18 -18.3%
CLASS IV MILK 33 83.14 -60.6% 40.82 -19.8%
DRY WHEY 61 58.86 3.5% 63.82 -4.6%
GSCI EXCESS RETURN FUT 4,724 3,652.32 29.3% 47.82 9778.9%
GOLDMAN SACHS 1,578 1,201.55 31.3% 1,540.73 2.4%
HOUSING INDEX 1 0.14 333.2% 0.55 8.3%
HDD WEATHER 0 0 - 0 -
CDD WEATHER 14 25 -45.5% 4.55 200.0%
HDD SEASONAL STRIP 0 0 - 0 -
CDD SEASONAL STRIP 0 7.95 -100.0% 0 -
HDD WEATHER EUROPEAN 0 0 - 0 -
HDD EURO SEASONAL STRIP 0 0 - 0 -
CAT EURO SEASONAL STRIP 0 0 - 0 -
PALM OIL 0 0 - 0 -
CASH-SETTLED CHEESE 367 702.77 -47.7% 346.77 5.9%
S&P GSCI ENHANCED ER SWAP 1,548 1,188.36 30.3% 0 -
MALAYSIAN PALM SWAP 512 621.82 -17.7% 629.09 -18.7%
USD CRUDE PALM OIL 0 0 - 9.09 -100.0%
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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 ADV ADV

JUN 2017 JUN 2016 % CHG MAY 2017 % CHG
Commodities and
Alternative Investments
Options
LIVE CATTLE 10,307 12,835.91 -19.7% 13,748.77 -25.0%
FEEDER CATTLE 1,301 1,356.55 -4.1% 1,840.23 -29.3%
LEAN HOGS 10,016 8,161.64 22.7% 9,511.36 5.3%
LUMBER 43 31.77 35.1% 53.41 -19.7%
MILK 1,352 1,962.86 -31.1% 1,856.59 -27.2%
MLK MID 1 3.91 -65.1% 5.73 -76.2%
NFD MILK 194 101.82 90.6% 177.95 9.1%
BUTTER CS 63 42.55 47.3% 62.73 -0.1%
CLASS IV MILK 124 97.27 27.0% 114.23 8.1%
DRY WHEY 8 0.14  6098.3% 18 -53.0%
HOUSING INDEX 0 0 - 0 -
HDD WEATHER 0 0 - 0 -
CDD WEATHER 0 0 - 0 -
HDD SEASONAL STRIP 0 0 - 0 -
CDD SEASONAL STRIP 0 34.09 -100.0% 0 -
HDD WEATHER EUROPEAN 0 0 - 0 -
HDD EURO SEASONAL STRIP 0 0 - 0 -
LV CATL CSO 5 0.27 1566.9% 4.64 -2.0%
CASH-SETTLED CHEESE 154 469.18 -67.3% 435.5 -64.7%
Foreign Exchange Futures
CHILEAN PESO 217 0 - 12.68 1612.2%
TOTAL FUTURES GROUP
Interest Rate Futures 2,460,773 2,571,218.77 -4.3% 2,429,316.95 1.3%
Equity Index Futures 2,354,809 2,628,814.36 -10.4% 1,583,927.18 48.7%
FX Futures 931,525 931,235.86 0.0% 749,409.09 24.3%
Commodities and Alternative Invest 128,281 99,013.91 29.6% 164,889.36 -22.2%
Foreign Exchange Futures 217 0 - 12.68 1612.2%
TOTAL FUTURES 5,875,605 6,230,282.91 -5.7% 4,927,555.27 19.2%
TOTAL OPTIONS GROUP
Interest Rate Options 1,286,166 1,131,258.95 13.7% 1,359,684.95 -5.4%
Equity Index Options 634,476 715,015.91 -11.3% 638,963.91 -0.7%
FX Options 82,484 79,268.32 4.1% 73,601.68 12.1%
Commodities and Alternative Invest 23,567 25,097.95 -6.1% 27,829.14 -15.3%
TOTAL OPTIONS 2,026,693 1,950,641.14 3.9% 2,100,079.68 -3.5%
TOTAL COMBINED
Interest Rate 3,746,939 3,702,477.73 1.2% 3,789,001.91 -1.1%
Equity Index 2,989,284 3,343,830.27 -10.6% 2,222,891.09 34.5%
FX 1,014,009 1,010,504.18 0.3% 823,010.77 23.2%
Commodities and Alternative Invest 151,849 124,111.86 22.3% 192,718.5 -21.2%
Foreign Exchange 217 0 - 12.68 1612.2%
GRAND TOTAL 7,902,298 8,180,924.05 -3.4% 7,027,634.95 12.4%
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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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