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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.



-

.2 CME Group

CME Exchange ADV Report - Monthly

June 2018
ADV ADV ADV

JUN 2018 JUN 2017 % CHG MAY 2018 % CHG
Equity Index Options
E-MINI NASDAQ 100 8,683 13,405.5 -35.2% 7,913.27 9.7%
E-MINI RUSSELL 2000 393 0 - 506.95 -22.5%
E-MINI S&P500 219,293 210,414.5 4.2% 234,082.73 -6.3%
EOM E-MINI RUSSELL 2000 END 281 0 - 168.73 66.6%
EOM EMINI S&P 110,668 110,016.91 0.6% 70,826.32 56.3%
EOM S&P 500 9,529 8,663.32 10.0% 3,396.82 180.5%
EOW1 E-MINI RUSSELL 2000 WE 101 0 - 7245 39.9%
EOW1 E-MINI RUSSELL 2000 WE 88 0 - 173.77 -49.4%
EOW1 EMINI S&P 500 31,900 43,881.59 -27.3% 49,446.77 -35.5%
EOW1 S&P 500 2,025 3,614.27 -44.0% 4,310.95 -53.0%
EOW2 E-MINI RUSSELL 2000 WE 263 0 - 285.45 -7.9%
EOW2 EMINI S&P 500 31,811 47,851.64 -33.5% 45,261 -29.7%
EOW2 S&P 500 6,397 8,418.36 -24.0% 5,589 14.5%
EOW3 E-MINI RUSSELL 2000 WE 848 0 - 741.09 14.4%
EOW3 EMINI S&P 500 96,288 118,203.41 -18.5% 100,945.73 -4.6%
EOW3 S&P 500 4,447 11,757.45 -62.2% 8,966.95 -50.4%
EOW4 E-MINI RUSSELL 2000 WE 181 0 - 155.32 16.7%
EOW4 EMINI S&P 500 40,411 40,300.55 0.3% 35,878.18 12.6%
S&P 500 16,201 17,948.09 -9.7% 10,482.18 54.6%
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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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June 2018
ADV ADV ADV

JUN 2018 JUN 2017 % CHG MAY 2018 % CHG
FX Options
AUD/USD PQO 2pm Fix 6,131 6,126.82 0.1% 5,545.45 10.6%
AUSTRALIAN DLR (EU) 0 0 - 0 -
AUSTRALIAN DOLLAR 0 621.32 -100.0% 0 -
BRITISH POUND 0 4,223.23 -100.0% 0 -
BRITISH POUND (EU) 1 4.36 -85.8% 5.05 -87.7%
CAD/USD PQO 2pm Fix 8,854 8,051.32 10.0% 8,151.36 8.6%
CANADIAN DOLLAR 0 494 .18 -100.0% 0 -
CANADIAN DOLLAR (EU) 0 0.36 -100.0% 0 -
CHF/USD PQO 2pm Fix 258 78.45 228.9% 220.32 17.1%
EFX/JY CROSS RATES 0 0 - 0 -
EURO FX 0 3,080.55  -100.0% 0 -
EURO FX (EU) 0 1.95 -92.7% 0.32 -55.1%
EUR/USD PQO 2pm Fix 35,746 29,258.09 22.2% 46,000.59 -22.3%
GBP/USD PQO 2pm Fix 11,045 14,535.95 -24.0% 10,649.59 3.7%
JAPANESE YEN 0 2,119.86 -100.0% 0 -
JAPANESE YEN (EU) 0 0.14 -100.0% 0 -
JPY/USD PQO 2pm Fix 10,556 13,796.05 -23.5% 11,811.27 -10.6%
MEXICAN PESO 142 73.86 92.3% 94.59 50.2%
SWISS FRANC 0 17.41 -100.0% 0 -
SWISS FRANC (EU) 0 0.14 -100.0% 0 -
Foreign Exchange Futures
CHILEAN PESO 24 217.14 -88.9% 37.68 -35.9%
Foreign Exchange Options
AUD/USD PQO 2pm Fix 50 0 - 81.73 -39.3%
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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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Ag Products Futures
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CME Exchange ADV Report - Monthly
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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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June 2018
ADV ADV ADV

JUN 2018 JUN 2017 % CHG MAY 2018 % CHG
TOTAL FUTURES GROUP
Interest Rate Futures 2,536,563 2,460,773.36 3.1% 3,130,713.68 -19.0%
Equity Index Futures 2,407,155 2,354,808.68 2.2% 1,837,504.77 31.0%
FX Futures 1,093,789 931,524.82 17.4% 1,019,665.86 7.3%
Foreign Exchange Futures 24 217.14 -88.9% 37.68 -35.9%
Ag Products Futures 141,630 128,281.45 10.4% 149,445.09 -5.2%
TOTAL FUTURES 6,179,162 5,875,605.45 5.2% 6,137,367.09 0.7%
TOTAL OPTIONS GROUP
Interest Rate Options 1,226,806  1,286,165.5 -4.6% 1,232,781.86 -0.5%
Equity Index Options 579,807 634,475.59 -8.6% 579,203.68 0.1%
FX Options 72,733 82,484.05 -11.8% 82,478.55 -11.8%
Foreign Exchange Options 50 0 - 81.73 -39.3%
Ag Products Options 24,596 23,567.45 4.4% 24,992 -1.6%
TOTAL OPTIONS 1,903,992 2,026,692.59 -6.1% 1,919,537.82 -0.8%
TOTAL COMBINED
Interest Rate 3,763,369 3,746,938.86 0.4% 4,363,495.55 -13.8%
Equity Index 2,986,962 2,989,284.27 -0.1% 2,416,708.45 23.6%
FX 1,166,522 1,014,008.86 15.0% 1,102,144.41 5.8%
Foreign Exchange 74 217.14 -66.1% 119.41 -38.3%
Ag Products 166,226 151,848.91 9.5% 174,437.09 -4.7%
GRAND TOTAL 8,083,154 7,902,298.05 2.3% 8,056,904.91 0.3%
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19.5%

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.



	ADV
	29/06/2018
	Interest Rate
	Futures
	Options

	Equity Index
	Futures
	Options

	FX
	Futures
	Options

	Foreign Exchange
	Futures
	Options

	Ag Products
	Futures
	Options




