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CME Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
FEB 2018 FEB 2017 CHG FEB 2018 FEB 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG
Interest Rate Futures
EURODOLLARS 1,098,777 561,280 95.8% 88,419,462 55,861,780 58.3% 1,941,931 1,261,466 53.9% 155,533,418 116,944,286 33.0%
1-MONTH EURODOLLAR 0 0 0.0% 5,695 2,539 124.3% 0 0 0.0% 7,277 3,273 122.3%
Interest Rate Options
EURODOLLARS 15,369,145 10,816,273 42.1% 6,674,144 3,923,350 70.1% 24,571,415 18,765,493 30.9% 12,790,408 6,695,564 91.0%
EURO MIDCURVE 13,503,452 10,297,258 31.1% 7,285,862 5,095,400 43.0% 25,258,081 20,781,138 21.5% 15,043,814 8,758,689 71.8%

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.
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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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
FEB 2018 FEB 2017 CHG FEB 2018 FEB 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG

FX Futures

RUSSIAN RUBLE 0 0 0.0% 50,751 20,688 145.3% 0 0 0.0% 75,330 44,181 70.5%
S.AFRICAN RAND 0 0 0.0% 39,854 25,394 56.9% 0 0 0.0% 78,416 52,899 48.2%
SWISS FRANC 0 0 0.0% 514,284 371,403 38.5% 0 0 0.0% 1,210,892 843,989 43.5%
AD/CD CROSS RATES 0 0 0.0% 13 1 1,200.0% 0 0 0.0% 18 6 200.0%
AD/JY CROSS RATES 0 0 0.0% 4,947 1,262 292.0% 0 0 0.0% 8,328 2,948 182.5%
AD/NE CROSS RATES 0 0 0.0% 79 25 216.0% 0 0 0.0% 148 35 322.9%
BP/JY CROSS RATES 0 0 0.0% 3,340 1,192 180.2% 0 0 0.0% 7,801 3,629 115.0%
BP/SF CROSS RATES 0 0 0.0% 211 0 0.0% 0 0 0.0% 459 0 0.0%
CD/JY CROSS RATES 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 2 -100.0%
EC/AD CROSS RATES 0 0 0.0% 981 551 78.0% 0 0 0.0% 1,942 892 117.7%
EC/CD CROSS RATES 0 0 0.0% 1,664 1,571 5.9% 0 0 0.0% 5,659 3,911 44.7%
EC/NOK CROSS RATES 0 0 0.0% 155 41 278.0% 0 0 0.0% 498 79 530.4%
EC/SEK CROSS RATES 0 0 0.0% 339 63 438.1% 0 0 0.0% 1,070 133 704.5%
EFX/BP CROSS RATES 0 0 0.0% 66,285 32,706 102.7% 0 0 0.0% 127,044 73,161 73.6%
EFX/JY CROSS RATES 0 0 0.0% 84,499 32,293 161.7% 0 0 0.0% 147,441 63,816 131.0%
EFX/SF CROSS RATES 0 0 0.0% 26,713 17,483 52.8% 0 0 0.0% 49,334 34,561 42.7%
SF/JY CROSS RATES 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
SKR/USD CROSS RATES 0 0 0.0% 2,208 814 171.3% 0 0 0.0% 3,920 1,803 117.4%
HUNGARIAN FORINT (EC) 0 - - 0 - - 0 - - 0 - -
POLISH ZLOTY (US) 0 0 0.0% 50 220 -77.3% 0 0 0.0% 245 408 -40.0%
POLISH ZLOTY (EC) 0 0 0.0% 11 3 266.7% 0 0 0.0% 34 54 -37.0%
SHEKEL 0 - - 0 - - 0 - - 0 - -
RMB USD 0 0 0.0% 1 26 -96.2% 0 0 0.0% 14 78 -82.1%
KOREAN WON 0 0 0.0% 321 2 15,950.0% 0 0 0.0% 881 4 21,925.0%
TURKISH LIRA 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
E-MICRO EUR/USD 0 0 0.0% 383,943 238,566 60.9% 0 0 0.0% 833,685 561,272 48.5%
E-MICRO GBP/USD 0 0 0.0% 60,281 56,177 7.3% 0 0 0.0% 133,865 133,974 -0.1%
E-MICRO USD/CAD - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
E-MICRO USD/CHF - 0 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 0.0%
E-MICRO AUD/USD 0 0 0.0% 101,629 82,857 22.7% 0 0 0.0% 220,090 162,042 35.8%
INDIAN RUPEE 0 0 0.0% 99,834 25,628 289.6% 0 0 0.0% 216,628 47,921 352.1%
USDZAR 0 0 0.0% 4 0 0.0% 0 0 0.0% 4 0 0.0%
E-MICRO INR/USD 0 0 0.0% 2,306 1,545 49.3% 0 0 0.0% 5,762 4,191 37.5%
E-MICRO JPY/USD 0 0 0.0% 33,463 49,697 -32.7% 0 0 0.0% 65,873 117,877 -44. 1%

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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
FEB 2018 FEB 2017 CHG FEB 2018 FEB 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG

FX Futures

CHINESE RENMINBI (CNH) 0 0 0.0% 2,913 1,715 69.9% 0 0 0.0% 4,479 3,785 18.3%
E-MICRO USD/CNH - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
E-MICRO CAD/USD 0 0 0.0% 13,653 11,838 15.3% 0 0 0.0% 39,712 26,452 50.1%
E-MICRO CHF/USD 0 0 0.0% 1,223 714 71.3% 0 0 0.0% 2,830 1,600 76.9%
BDI 0 0 0.0% 0 601 -100.0% 0 0 0.0% 0 2,603 -100.0%
FX Options

AUSTRALIAN DOLLAR 0 698 -100.0% 0 42,416 -100.0% 0 1,908 -100.0% 0 83,303 -100.0%
BRITISH POUND 0 476  -100.0% 0 101,806 -100.0% 0 564 -100.0% 0 184,385 -100.0%
CANADIAN DOLLAR 0 1,392  -100.0% 0 33,964 -100.0% 0 1,471 -100.0% 0 77,614 -100.0%
EURO FX 0 919  -100.0% 0 233,909 -100.0% 0 3,362 -100.0% 0 441,369 -100.0%
JAPANESE YEN 0 2,270  -100.0% 0 151,943 -100.0% 0 4,877 -100.0% 0 263,216 -100.0%
MEXICAN PESO 500 35 1,328.6% 305 3,838 -92.1% 700 99 607.1% 1,154 15,700 -92.6%
RUSSIAN RUBLE - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
SWISS FRANC 0 0 0.0% 0 1,806 -100.0% 0 0 0.0% 0 3,108 -100.0%
EFX/JY CROSS RATES 0 - - 0 - 0 - - 0 - -
JAPANESE YEN (EU) 0 0 0.0% 0 4 -100.0% 0 0 0.0% 0 93 -100.0%
EURO FX (EU) 0 0 0.0% 5 29 -82.8% 0 0 0.0% 16 84 -81.0%
SWISS FRANC (EU) 0 - - 0 - - 0 - - 0 - -
CANADIAN DOLLAR (EU) 0 0 0.0% 50 14 257.1% 0 0 0.0% 62 32 93.8%
BRITISH POUND (EU) 0 0 0.0% 62 389 -84.1% 0 0 0.0% 107 458 -76.6%
AUSTRALIAN DLR (EU) 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 2 -100.0%
CHF/USD PQO 2pm Fix 0 0 0.0% 978 1,728 -43.4% 0 0 0.0% 3,901 4,719 -17.3%
GBP/USD PQO 2pm Fix 48 4 1,100.0% 249,787 86,340 189.3% 365 4 9,025.0% 556,644 219,723 153.3%
AUD/USD PQO 2pm Fix 0 0 0.0% 134,800 47,617 183.1% 0 300 -100.0% 276,507 102,174 170.6%
EUR/USD PQO 2pm Fix 1,719 1,102 56.0% 827,752 224,171 269.3% 3,457 2,898 19.3% 1,935,946 552,382 250.5%
JPY/USD PQO 2pm Fix 543 2,926 -81.4% 290,183 128,367 126.1% 1,588 19,413 -91.8% 569,592 344,029 65.6%
CAD/USD PQO 2pm Fix 50 0 0.0% 162,593 51,087 218.3% 900 0 0.0% 352,054 130,612 169.5%
Foreign Exchange Futures

CHILEAN PESO 0 0 0.0% 1,774 155 1,044.5% 0 0 0.0% 5,154 222 2,221.6%

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.
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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
HDD EURO SEASONAL STRIP
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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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69,899

50

0

0

0

50

%
CHG

14.1%
25.7%
21.5%
15.8%
-23.6%
0.0%
-28.1%
140.4%
-55.2%
-46.2%
-100.0%
-14.6%
10.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
0.0%
-63.6%
0.0%
5.4%
0.0%
0.0%
0.0%
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Ag Products 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
HDD EURO SEASONAL STRIP
HOUSING INDEX

LV CATL CSO
CASH-SETTLED CHEESE

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures

FX Futures

Foreign Exchange Futures
Ag Products Futures
TOTAL FUTURES

Open
Outcry
FEB 2018

24,413
2,549
24,175
72
4,157
46
1,635
1,083

o]
- o

OO OO O o oo

1,020

1,098,777
26,660
375

0

3,425
1,129,237

Open
Outcry
FEB 2017

62,237
1,580
33,752
1
10,416
45
3,130
665
927
106

O O OO o oo

427
5,718

561,280
54,183
1,808

0

6,083
623,354

%
CHG

-60.8%
61.3%
-28.4%
7,100.0%
-60.1%
2.2%
-47.8%
62.9%
-99.4%
-23.6%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-98.8%
-82.2%

95.8%
-50.8%
-79.3%

0.0%
-43.7%
81.2%

ELEC
FEB 2018

197,714
23,675
162,120
1,921
18,324
0

3,145
3,050
1,563
185

O OO O oo oo

4,993

88,425,157
57,889,628
18,779,540
1,774
2,386,846
167,482,945

ELEC
FEB 2017

149,943
18,268
160,952
1,328
23,973
0

4,575
160
1,259
90

-
O 0O OO o oo

2,949

55,864,319
31,550,540
13,168,024
155
2,028,871
102,611,909

%
CHG

31.9%
29.6%
0.7%
44.7%
-23.6%
0.0%
-31.3%
1,806.3%
24.1%
105.6%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
69.3%

58.3%
83.5%
42.6%
1,044.5%
17.6%
63.2%

Open
Outcry
Y.T.D 2018

46,842
5,621
41,899
131
10,339
84
2,795
1,921
72

558

g O OO O o oo

6,261

1,941,931
43,375
461

0

5,822
1,991,589

Open
Outcry
Y.T.D 2017

108,347
4,147
53,702
25
25,470
241
4,499
2,326
1,403
761

O O OO o oo

796
9,294

1,261,466
95,593
5,794

0

10,206
1,373,059

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

-56.8%
35.5%
-22.0%
424.0%
-59.4%
-65.1%
-37.9%
-17.4%
-94.9%
-26.7%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-99.4%
-32.6%

53.9%
-54.6%
-92.0%

0.0%
-43.0%
45.0%

ELEC
Y.T.D 2018

435,513
58,089
288,585
3,941
44,081
0

5,703
4,471
2,445
580

O OO OO o oo

17,956

155,540,695
97,381,753
39,385,796

5,154
5,216,574
297,529,972

ELEC
Y.T.D 2017

363,540
44,591
278,670
2,400
44,372
0

8,145
611
1,745
96

O 0O OO o oo

N
o)}
[$2] —_
R

116,947,559
65,515,343
29,946,679

222
4,466,731
216,876,534

%
CHG

19.8%
30.3%
3.6%
64.2%
-0.7%
0.0%
-30.0%
631.8%
40.1%
504.2%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
134.7%

33.0%
48.6%
31.5%
2,221.6%
16.8%
37.2%
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TOTAL OPTIONS GROUP
Equity Index Options
Interest Rate Options

FX Options

Ag Products Options
Foreign Exchange Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

FX

Foreign Exchange

Ag Products
GRAND TOTAL

Open
Outcry
FEB 2018

1,614,595
28,872,597
2,860
59,242

0
30,449,294

29,971,374
1,541,255
3,235

0

62,667
31,578,531

Open
Outcry
FEB 2017

1,133,050
21,113,531
9,822
119,004

22,375,407

21,674,811
1,187,233
11,630

0

125,087
22,998,761

%
CHG

33.7%
36.7%
-70.9%
-50.2%

36.1%

38.3%
29.8%
-72.2%
0.0%
-49.9%
37.3%

ELEC
FEB 2018

26,132,958
13,960,006
1,666,515
416,690
992
42,177,161

102,385,163
84,022,586
20,446,055

2,766
2,803,536
209,660,106

ELEC
FEB 2017

12,854,013
9,018,750
1,109,428

363,515

23,345,706

64,883,069
44,404,553
14,277,452

155
2,392,386
125,957,615

%
CHG

103.3%
54.8%
50.2%
14.6%

80.7%

57.8%
89.2%
43.2%
1,684.5%
17.2%
66.5%

Open
Outcry
Y.T.D 2018

3,331,344
49,829,496
7,010
116,528

0
53,284,378

51,771,427
3,374,719
7,471

0

122,350
55,275,967

Open
Outcry
Y.T.D 2017

2,053,692
39,546,631
34,896
211,011

41,846,230

40,808,097
2,149,285
40,690

0

221,217
43,219,289

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

62.2%
26.0%
-79.9%
-44.8%

27.3%

26.9%
57.0%
-81.6%
0.0%
-44.7%
27.9%

ELEC
Y.T.D 2018

44,261,933
27,834,222
3,695,983
861,364
1,173
76,654,675

183,374,917
141,643,686
43,081,779
6,327
6,077,938
374,184,647

ELEC
Y.T.D 2017

25,004,490
15,454,253
2,423,003
751,840

43,633,586

132,401,812
90,519,833
32,369,682

222
5,218,571
260,510,120

%
CHG

77.0%
80.1%
52.5%
14.6%

75.7%

38.5%
56.5%
33.1%
2,750.0%
16.5%
43.6%



	Volume
	Interest Rate
	Futures
	Options

	Equity Index
	Futures
	Options

	FX
	Futures
	Options

	Foreign Exchange
	Futures
	Options

	Ag Products
	Futures
	Options



