
CBOT Exchange Volume Report - Monthly

Interest Rate Futures
30-YR BOND 5,667,971 5,042,946 12.4% 5,442,268 4.1% 60,009,266 56,875,701 5.5%
10-YR NOTE 28,826,306 22,878,319 26.0% 27,756,666 3.9% 310,463,251 281,261,280 10.4%
5-YR NOTE 14,944,466 11,484,326 30.1% 14,990,661 -0.3% 184,172,931 158,113,254 16.5%
2-YR NOTE 6,749,369 5,733,424 17.7% 6,379,317 5.8% 76,320,985 65,575,781 16.4%
FED FUND 2,942,405 2,304,292 27.7% 4,092,690 -28.1% 42,264,227 27,859,519 51.7%
5-YR SWAP RATE 28,117 37,472 -25.0% 66,324 -57.6% 481,614 607,652 -20.7%
2-YR SWAP RATE 0 0 0.0% 0 0.0% 0 4,414 -100.0%
10-YR SWAP RATE 31,887 33,041 -3.5% 90,300 -64.7% 497,006 490,161 1.4%
7-YR SWAP 0 0 0.0% 0 0.0% 0 3,052 -100.0%
ULTRA T-BOND 2,297,498 1,665,727 37.9% 2,242,724 2.4% 26,532,281 22,478,013 18.0%
30-YR SWAP RATE 172 876 -80.4% 702 -75.5% 10,250 16,960 -39.6%
Ultra 10-Year Note 2,362,921 1,308,179 80.6% 2,322,092 1.8% 22,798,449 12,027,762 89.5%

Interest Rate Options
30-YR BOND 2,286,622 1,701,318 34.4% 2,705,574 -15.5% 23,106,532 17,476,525 32.2%
10-YR NOTE 13,036,575 6,646,009 96.2% 12,291,068 6.1% 111,055,177 74,899,883 48.3%
5-YR NOTE 2,880,985 1,304,248 120.9% 2,445,575 17.8% 25,702,358 19,419,085 32.4%
2-YR NOTE 239,014 117,858 102.8% 387,364 -38.3% 1,741,276 1,466,836 18.7%
FED FUND 1,010 2,360 -57.2% 2,700 -62.6% 16,815 83,670 -79.9%
ULTRA T-BOND 3,990 14,134 -71.8% 4,118 -3.1% 30,561 75,547 -59.5%
Ultra 10-Year Note 700 6,220 -88.7% 0 0.0% 8,487 37,291 -77.2%

Equity Index Futures
DJIA 0 0 0.0% 0 - 0 0 0.0%
DJ US REAL ESTATE 23,477 13,950 68.3% 64,805 -63.8% 281,929 180,860 55.9%
E-mini ($5) Dow 2,144,221 3,274,015 -34.5% 2,672,116 -19.8% 27,309,561 35,740,766 -23.6%

Equity Index Options
DJIA 0 0 0.0% 0 - 0 0 0.0%
E-mini ($5) Dow 7,372 5,324 38.5% 4,174 76.6% 54,300 107,773 -49.6%

Energy Futures
ETHANOL 10,185 11,682 -12.8% 6,012 69.4% 128,933 139,080 -7.3%
ETHANOL FWD 0 608 -100.0% 0 - 3,324 6,926 -52.0%
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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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Commodities and
Alternative Investments
Futures
CORN 5,878,627 5,321,372 10.5% 4,606,354 27.6% 75,311,734 73,322,088 2.7%
SOYBEAN 6,075,189 5,936,734 2.3% 3,628,950 67.4% 45,563,808 52,754,077 -13.6%
SOYBEAN MEAL 1,781,772 1,967,765 -9.5% 1,940,169 -8.2% 20,914,682 21,738,385 -3.8%
SOYBEAN OIL 2,125,431 2,393,929 -11.2% 2,451,284 -13.3% 24,401,358 23,684,721 3.0%
OATS 11,522 21,957 -47.5% 8,370 37.7% 139,452 193,705 -28.0%
ROUGH RICE 28,708 36,253 -20.8% 14,418 99.1% 231,035 256,388 -9.9%
WHEAT 484 44,388 -98.9% 179 170.4% 119,876 65,098 84.1%
MINI CORN 6,452 11,703 -44.9% 5,325 21.2% 95,348 119,401 -20.1%
MINI SOYBEAN 27,274 35,522 -23.2% 14,194 92.2% 170,948 243,838 -29.9%
MINI WHEAT 3,637 5,393 -32.6% 4,046 -10.1% 59,916 64,196 -6.7%
DOW-UBS COMMOD INDEX 76,737 16,596 362.4% 229,866 -66.6% 871,798 322,280 170.5%
FERTILIZER PRODUCS 2,740 1,157 136.8% 1,415 93.6% 17,085 19,147 -10.8%
DJ_UBS ROLL SELECT INDEX FU 410 164 150.0% 2,140 -80.8% 7,322 2,896 152.8%
KC WHEAT 724,219 711,699 1.8% 644,410 12.4% 10,422,380 7,944,222 31.2%
CHI WHEAT 2,200,823 2,200,657 0.0% 1,891,495 16.4% 28,405,482 26,211,547 8.4%
Intercommodity Spread 0 0 0.0% 0 0.0% 0 0 0.0%
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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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Commodities and
Alternative Investments
Options
CORN 1,691,402 1,578,884 7.1% 1,661,780 1.8% 21,380,463 20,407,177 4.8%
SOYBEAN 1,282,582 1,228,168 4.4% 1,403,467 -8.6% 14,643,994 17,792,825 -17.7%
SOYBEAN MEAL 131,348 149,404 -12.1% 126,735 3.6% 1,735,258 1,983,333 -12.5%
SOYBEAN OIL 158,732 160,521 -1.1% 133,612 18.8% 1,738,387 1,932,967 -10.1%
SOYBEAN CRUSH 20 89 -77.5% 75 -73.3% 640 4,773 -86.6%
OATS 1,077 3,232 -66.7% 853 26.3% 12,448 14,192 -12.3%
ROUGH RICE 1,852 1,245 48.8% 3,013 -38.5% 21,177 17,669 19.9%
WHEAT 26 105 -75.2% 0 0.0% 1,450 357 306.2%
CORN NEARBY+2 CAL SPRD 0 2,158 -100.0% 50 -100.0% 13,835 32,815 -57.8%
SOYBN NEARBY+2 CAL SPRD 0 1,000 -100.0% 0 0.0% 1,060 1,401 -24.3%
WHEAT NEARBY+2 CAL SPRD 2,550 2,962 -13.9% 2,000 27.5% 15,898 46,277 -65.6%
JULY-DEC CORN CAL SPRD 0 0 0.0% 0 0.0% 17,402 36,784 -52.7%
DEC-JULY WHEAT CAL SPRD 800 415 92.8% 699 14.4% 1,724 515 234.8%
JULY-NOV SOYBEAN CAL SPRD 0 1,557 -100.0% 0 0.0% 70,857 62,514 13.3%
JULY-DEC WHEAT CAL SPRD 0 200 -100.0% 0 0.0% 1,614 33,519 -95.2%
JULY-JULY WHEAT CAL SPRD 0 0 0.0% 0 0.0% 0 493 -100.0%
NOV-NOV SOYBEAN CAL SPRD 43 11 290.9% 0 0.0% 164 2,982 -94.5%
SOYMEAL NEARBY+2 CAL SPRD 0 0 0.0% 0 0.0% 0 3,785 -100.0%
SOY OIL NEARBY+2 CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
DEC-DEC CORN CAL SPRD 0 34 -100.0% 2,649 -100.0% 12,060 17,866 -32.5%
JULY-DEC SOY OIL CAL SPRD 0 0 0.0% 0 0.0% 640 0 0.0%
WHEAT-CORN ICSO 200 3,210 -93.8% 0 0.0% 6,541 15,652 -58.2%
DEC-JULY CORN CAL SPRD 6,850 3,925 74.5% 3,130 118.8% 39,598 20,213 95.9%
NOV-JULY SOYBEAN CAL SPRD 0 0 0.0% 550 -100.0% 1,696 0 0.0%
AUG-NOV SOYBEAN CAL SPRD 0 0 0.0% 0 0.0% 103 20 415.0%
JAN-MAY SOYBEAN CAL SPRD 0 0 - 36 -100.0% 36 0 -
MAR-DEC CORN CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
MAR-JULY WHEAT CAL SPRD 0 0 0.0% 0 0.0% 1,369 1,650 -17.0%
KC WHEAT 27,472 11,150 146.4% 21,783 26.1% 469,922 307,882 52.6%
CHI WHEAT 477,968 461,643 3.5% 434,906 9.9% 6,601,582 5,965,987 10.7%
Intercommodity Spread 0 0 0.0% 0 0.0% 701 3,395 -79.4%
MAR-JULY CORN CAL SPRD 0 0 0.0% 70 -100.0% 70 2,420 -97.1%
SEP-DEC SOYBEAN MEAL CSO 0 0 0.0% 0 - 0 0 0.0%
AUG-DEC SOYBEAN MEAL CSO 0 0 0.0% 0 0.0% 0 5 -100.0%

Ags Futures
FERTILIZER PRODUCS 700 0 - 1,400 -50.0% 3,150 0 -

TOTAL FUTURES GROUP
Interest Rate Futures 63,851,112 50,488,602 26.5% 63,383,744 0.7% 723,550,260 625,313,549 15.7%
Equity Index Futures 2,167,698 3,287,965 -34.1% 2,736,921 -20.8% 27,591,490 35,921,626 -23.2%
Energy Futures 10,185 12,290 -17.1% 6,012 69.4% 132,257 146,006 -9.4%
Commodities and Alternative Invest 18,944,025 18,705,289 1.3% 15,442,615 22.7% 206,732,224 206,941,989 -0.1%
Ags Futures 700 - 1,400 -50.0% 3,150
TOTAL FUTURES 84,973,720 72,494,146 17.2% 81,570,692 4.2% 958,009,381 868,323,170 10.3%
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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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TOTAL OPTIONS GROUP
Equity Index Options 7,372 5,324 38.5% 4,174 76.6% 54,300 107,773 -49.6%
Interest Rate Options 18,448,896 9,792,147 88.4% 17,836,399 3.4% 161,661,206 113,458,837 42.5%
Commodities and Alternative Invest 3,782,922 3,609,913 4.8% 3,795,408 -0.3% 46,790,689 48,709,468 -3.9%
TOTAL OPTIONS 22,239,190 13,407,384 65.9% 21,635,981 2.8% 208,506,195 162,276,078 28.5%

TOTAL COMBINED
Interest Rate 82,300,008 60,280,749 36.5% 81,220,143 1.3% 885,211,466 738,772,386 19.8%
Equity Index 2,175,070 3,293,289 -34.0% 2,741,095 -20.6% 27,645,790 36,029,399 -23.3%
Energy 10,185 12,290 -17.1% 6,012 69.4% 132,257 146,006 -9.4%
Commodities and Alternative Invest 22,726,947 22,315,202 1.8% 19,238,023 18.1% 253,522,913 255,651,457 -0.8%
Ags 700 - 1,400 -50.0% 3,150 -
GRAND TOTAL 107,212,910 85,901,530 24.8% 103,206,673 3.9% 1,166,515,576 1,030,599,248 13.2%

VOLUME
OCT 2017

VOLUME
OCT 2016 % CHG

VOLUME
SEP 2017 % CHG

VOLUME
Y.T.D 2017

VOLUME
Y.T.D 2016 % CHG

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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