&2 CME Group

CME Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
AUG 2018 AUG 2017 CHG AUG 2018 AUG 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG
Interest Rate Futures
1-MONTH EURODOLLAR 0 0 0.0% 61 2,237 -97.3% 0 0 0.0% 31,227 42,371 -26.3%
EURODOLLARS 632,038 468,913 34.8% 42,462,902 43,437,061 -2.2% 6,594,103 4,915,784 34.1% 490,674,097 425,730,270 15.3%
SOFR 0 - - 140,115 - - 0 - - 271,131 - -
Interest Rate Options
EURODOLLARS 7,766,761 4,694,990 65.4% 3,459,250 2,508,419 37.9% 74,759,399 68,029,393 9.9% 35,730,481 32,200,154 11.0%
EURO MIDCURVE 6,875,279 7,492,609 -8.2% 3,907,213 6,734,332 -42.0% 72,281,157 68,268,865 5.9% 41,637,931 41,461,489 0.4%

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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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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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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FX Futures

RUSSIAN RUBLE
S.AFRICAN RAND

SF/JY CROSS RATES
SHEKEL

SKR/USD CROSS RATES
SWISS FRANC

TURKISH LIRA

USDZAR

FX Options

AUD/USD PQO 2pm Fix
AUSTRALIAN DLR (EU)
AUSTRALIAN DOLLAR
BRITISH POUND
BRITISH POUND (EU)
CAD/USD PQO 2pm Fix
CANADIAN DOLLAR
CANADIAN DOLLAR (EU)
CHF/USD PQO 2pm Fix
EFX/JY CROSS RATES
EURO FX

EURO FX (EU)
EUR/USD PQO 2pm Fix
GBP/USD PQO 2pm Fix
JAPANESE YEN
JAPANESE YEN (EU)
JPY/USD PQO 2pm Fix
MEXICAN PESO
RUSSIAN RUBLE
SWISS FRANC

SWISS FRANC (EU)

Open
Outcry
AUG 2018

O OO O o o oo

o O O © o

2

-

O O O o oo

2,146

78
200

Open
Outcry
AUG 2017

O OO O o o o o

%
CHG

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

-100.0%
0.0%
0.0%
0.0%
0.0%

-98.7%
0.0%
0.0%
0.0%

0.0%
0.0%
-0.2%
-100.0%
0.0%
0.0%
-97.6%
0.0%
0.0%
0.0%
0.0%

ELEC
AUG 2018

40,562
63,869

4,109
627,750

132,500

20
771,758
300,996

0

0
247,509
564

ELEC
AUG 2017

29,029
44,527
0

0

1,523
685,928
0

0

143,263
0

0

0

443
165,426
0

13
3,799

0

90
1,063,210
230,638
0

0
336,693
235

%
CHG

39.7%
43.4%
0.0%
0.0%
169.8%
-8.5%
0.0%
0.0%

-7.5%
0.0%
0.0%
0.0%

-95.9%
-20.7%
0.0%
-100.0%
-38.5%
0.0%
-17.8%
-27.4%
30.5%
0.0%
0.0%
-26.5%
140.0%
0.0%
0.0%
-100.0%

Open
Outcry
Y.T.D 2018

O OO O oo oo

Open
Outcry
Y.T.D 2017

O OO OO o oo

4,338

2,674
693

4,095
4,597
0

0
8,535
0
20,941
2,634
8,468
0
30,535
749

0
0
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.

%
CHG

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

-100.0%
0.0%
-100.0%
-100.0%
0.0%
-52.0%
-100.0%
0.0%
0.0%
-100.0%
0.0%
-44.6%
-78.1%
-100.0%
0.0%
-86.8%
445.8%
0.0%
0.0%
0.0%

ELEC
Y.T.D 2018

401,824
368,994

0

0

29,748
4,744,550
5

5

989,925

0

0

0

272
1,287,457
0

63

24,559

0

0

56
6,241,697
1,969,228
0

0
2,105,483
12,558

ELEC
Y.T.D 2017

274,348
336,819
0

0

15,055
4,389,023
12

0

814,646
2
200,250
462,114
1,765
961,161
183,080
111
19,485
1,287,538
436
4,551,816
1,365,764
544,469
180
1,929,643
20,371

0

5,710

15

%
CHG

46.5%
9.6%
0.0%
0.0%

97.6%
8.1%

-68.3%
0.0%

21.5%
-100.0%
-100.0%
-100.0%

-84.6%

33.9%

-100.0%
-43.2%

26.0%

-100.0%
-87.2%

37.1%

44.2%
-100.0%
-100.0%

9.1%
-38.4%
0.0%
-100.0%
-100.0%



&2 CME Group

CME Exchange Volume Comparison Report - Monthly

Foreign Exchange 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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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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