¢ CME Group

CME Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
NOV 2017 NOV 2016 CHG NOV 2017 NOV 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG Y.T.D 2017 Y.T.D 2016 CHG
Interest Rate Futures
EURODOLLARS 660,232 918,116 -28.1% 48,059,358 82,265,871 -41.6% 7,007,421 6,234,448 12.4% 578,041,719 579,549,134 -0.3%
1-MONTH EURODOLLAR 0 0 0.0% 4,420 2,171 103.6% 0 0 0.0% 51,775 12,883 301.9%
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 6,113,057 9,676,460 -36.8% 3,646,239 5,076,847 -28.2% 89,052,373 110,543,177 -19.4% 43,024,159 34,237,463 25.7%
EURO MIDCURVE 10,240,172 12,137,615 -15.6% 6,742,140 4,774,237 41.2% 98,467,733 75,624,393 30.2% 63,835,544 33,239,085 92.0%

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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Equity Index 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.

%
CHG

0.0%
-40.6%
0.0%
0.0%
0.0%
0.0%
0.0%

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

ELEC
Y.T.D 2017

333,755,902
48,090

3,760,657
251
73,738
7,210,280
28,345
62,479,988
3,023,295
10,066,944
0

107,447
164,382
58,683
45,434
92,740
62,743
51,882
87,234
151,121
6,988
26,218
6,703
17,685
26,695
131,490
19,291
2,072

722

ELEC
Y.T.D 2016

435,379,174
108,496

0
4,669,093
0

231
30,544
4,229
60,610,735
0
3,978,936
13,725,302
18

0

110,418
83,014
52,821
58,127
89,449
52,934
34,543
83,540
136,825
7,931
4,444
7,042
2,746
4,817
115,169
10,164
375

1,487

%
CHG

-23.3%
-565.7%
0.0%
-19.5%
0.0%
8.7%
141.4%
570.3%
3.1%
0.0%
-24.0%
-26.7%
-100.0%
0.0%
-2.7%
98.0%
11.1%
-21.8%
3.7%
18.5%
50.2%
4.4%
10.4%
-11.9%
490.0%
-4.8%
544.0%
454.2%
14.2%
89.8%
452.5%
-51.4%



&2 CME Group

CME Exchange Volume Comparison Report - Monthly

Equity Index Options
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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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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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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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28,568
1,811
9,164
1,146
7,877
135,426
101,357
398,256
211,513
101,657

%
CHG

-85.6%
-78.4%
-86.7%
-81.7%
-82.6%
-39.9%
0.0%
0.0%
-91.7%
-96.9%
-98.2%
-92.5%
-51.7%
-99.8%
369.4%
1,685.3%
1,065.2%
1,673.2%
1,229.0%
1,395.2%
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Commodities and
Alternative Investments
Futures

LIVE CATTLE

FEEDER CATTLE

LEAN HOGS

LUMBER

MILK

MLK MID

NFD MILK

BUTTER CS

CLASS IV MILK

DRY WHEY

GSCI EXCESS RETURN FUT
GOLDMAN SACHS

HDD WEATHER

CDD WEATHER

HDD SEASONAL STRIP

CDD SEASONAL STRIP

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

USD CRUDE PALM OIL
CASH-SETTLED CHEESE
MALAYSIAN PALM SWAP
S&P GSCI ENHANCED ER SWA
PALM OIL

Open
Outcry
NOV 2017
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Open
Outcry
NOV 2016

1,599
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2,273
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%
CHG

-16.1%
18.2%
51.3%

0.0%
475.2%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

ELEC
NOV 2017

1,498,605
248,088
1,092,958
18,607
25474

0

3,915
3,548
417
1,844

0

33,561

o O O o o

O N O O

15,258

ELEC
NOV 2016

1,254,423
191,036
911,411

13,377
27,816
0
4,104
2,763
1,418
1,821
0
38,412
251

O O OO o oo
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7,325

0

%
CHG

19.5%
29.9%
19.9%
39.1%
-8.4%
0.0%
-4.6%
28.4%
-70.6%
1.3%
0.0%
-12.6%
-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-95.7%
0.0%
108.3%
0.0%
0.0%
0.0%

Open
Outcry
Y.T.D 2017

37,877
538
34,177

2,914
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© O © O

O OO O oo oo

O OO O OO o o

Open
Outcry
Y.T.D 2016

35,810
291
25,199
1,475
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~
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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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5.8%
84.9%
35.6%

0.0%
97.6%

0.0%

123.1%

0.0%
12.9%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

0.0%

-100.0%

0.0%

0.0%

0.0%

ELEC
Y.T.D 2017

15,097,606
3,264,471
10,428,534
185,268
290,709

0

54,958
35,369
10,013
19,079
1,065
373,955

50

25

0

0

50

133

0
113,436
0

0

0

ELEC
Y.T.D 2016

12,006,318
2,336,306
8,316,822

160,759
281,704
0
51,460
35,409
12,652
14,187
1,119
323,770
579

400

0

0

100

0

50

0

139

0
108,406
0

0

0

%
CHG

25.7%
39.7%
25.4%
15.2%
3.2%
0.0%
6.8%
-0.1%
-20.9%
34.5%
-4.8%
15.5%
-91.4%
-93.8%
0.0%
0.0%
-50.0%
0.0%
-100.0%
0.0%
-4.3%
0.0%
4.6%
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

Foreign Exchange Options
OTC AUDUSD SUB

Open
Outcry
NOV 2017

30,719
3,012
35,846
1
16,315
142
1,610
926
336
686

O O O © o

O O O

3,897

Open
Outcry
NOV 2016

49,258
4,147
21,607

13,659
168
381
510

0

%
CHG

-37.6%
-27.4%
65.9%
-50.0%
19.4%
-15.5%
322.6%
81.6%
158.5%
1,659.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
-22.2%

0.0%

ELEC
NOV 2017

215,294
25,316
181,941
2,714
25,543
0

3,087
2,018
1,560
670

O O O o o

o » O

9,474

516

634

ELEC
NOV 2016

208,829
27,088
133,110
1,116
18,506
0

956

749

943

w
(o]
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1,407

%
CHG

3.1%
-6.5%
36.7%
143.2%
38.0%
0.0%
222.9%
169.4%
65.4%
1,761.1%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
573.3%

0.0%

Open
Outcry
Y.T.D 2017

538,580
48,334
342,476
44
133,144
756
15,909
11,566
3,291
3,810

0

o O O o

0

0
1,972
50,431

Open
Outcry
Y.T.D 2016

1,192,939
50,004
398,658
112
139,403
750
20,360
10,062
2,968

941

O OO OO o oo

270
57,561

6

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.

%
CHG

-54.9%
-3.3%
-14.1%
-60.7%
-4.5%
0.8%
-21.9%
14.9%
10.9%
304.9%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
630.4%
-12.4%

-100.0%

ELEC
Y.T.D 2017

2,171,611
329,777
2,050,290
14,566
259,504

0

32,108
9,038
16,045
2,824

O O O o o
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52,729

17,593

634

ELEC
Y.T.D 2016

2,596,173
333,066
1,611,709
11,384
190,147
0

13,223
3,302
9,027

91

-
O WO O OO o oo

24,524

%
CHG

-16.4%
-1.0%
27.2%
28.0%
36.5%
0.0%
142.8%
173.7%
77.7%
3,003.3%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
155.6%
0.0%
115.0%

4 439,725.0%
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TOTAL FUTURES GROUP
Interest Rate Futures

Equity Index Futures

FX Futures

Commodities and Alternative Inve
Foreign Exchange Futures
TOTAL FUTURES

TOTAL OPTIONS GROUP
Equity Index Options

Interest Rate Options

FX Options

Commodities and Alternative Inve
Foreign Exchange Options
TOTAL OPTIONS

TOTAL COMBINED

Interest Rate

Equity Index

FX

Commodities and Alternative Inve

Foreign Exchange
GRAND TOTAL

Open
Outcry
NOV 2017

660,232
22,303
198
6,637

0
689,370

1,408,716
16,353,229
3,925
93,490

0
17,859,360

17,013,461
1,431,019
4,123
100,127

0
18,548,730

Open
Outcry
NOV 2016

918,116
61,717
975
4,201

0
985,009

1,111,230
21,814,075
13,698
94,915

23,033,918

22,732,191
1,172,947
14,673
99,116

0
24,018,927

%
CHG

-28.1%
-63.9%
-719.7%
58.0%
0.0%
-30.0%

26.8%
-25.0%
-71.3%

-1.5%

-22.5%

-25.2%
22.0%
-71.9%
1.0%
0.0%
-22.8%

ELEC
NOV 2017

48,063,778
38,083,291
17,358,251
2,942277
516
106,448,113

14,491,405
10,388,379
1,721,641
467,621
634
27,069,680

58,452,157
52,574,696
19,079,892
3,409,898
1,150
133,517,793

ELEC
NOV 2016

82,268,042
45,521,769
18,727,802
2,454,203

0
148,971,816

15,741,862
9,851,084
1,736,153

392,740

27,721,839

92,119,126
61,263,631
20,463,955
2,846,943

0
176,693,655

%
CHG

-41.6%
-16.3%
-7.3%
19.9%
0.0%
-28.5%

-7.9%

5.5%
-0.8%
19.1%

-2.4%

-36.5%
-14.2%
-6.8%
19.8%
0.0%
-24.4%

Open
Outcry
Y.T.D 2017

7,007,421
698,482
16,281
75,614

0
7,797,798

12,570,899
187,520,106
108,179
1,150,313

0
201,349,497

194,527,527
13,269,381
124,460
1,225,927

0
209,147,295

Open
Outcry
Y.T.D 2016

6,234,448
1,175,560
16,862
62,864

6
7,489,740

12,402,083
186,167,570
261,040
1,874,028

200,704,721

192,402,018
13,577,643
277,902
1,936,892

6
208,194,461

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.

%
CHG

12.4%
-40.6%
-3.4%
20.3%
-100.0%
4.1%

1.4%
0.7%
-58.6%
-38.6%

0.3%

1.1%
-2.3%
-55.2%
-36.7%
-100.0%
0.5%

ELEC
Y.T.D 2017

578,093,494
421,507,020
189,978,098
29,874,721
17,593
1,219,470,926

143,006,561
106,859,703
17,797,897
4,938,538
634
272,603,333

684,953,197
564,513,581
207,775,995
34,813,259
18,227
1,492,074,259

ELEC
Y.T.D 2016

579,562,017
519,362,604
178,077,000
23,650,180

4
1,300,651,805

134,304,300
67,476,548
16,190,720

4,792,664

222,764,232

647,038,565
653,666,904
194,267,720
28,442,844

4
1,523,416,037

%
CHG

-0.3%
-18.8%
6.7%

26.3%
439,725.0%
-6.2%

6.5%
58.4%
9.9%
3.0%

22.4%

5.9%
-13.6%
7.0%

22.4%
455,575.0%
-2.1%
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