
CBOT Exchange Volume Report - Monthly

Interest Rate Futures
10-YR NOTE 34,503,415 33,837,131 2.0% 41,653,960 -17.2% 107,879,903 118,331,727 -8.8%
10-YR SWAP RATE 147,103 99,269 48.2% 26,226 460.9% 198,985 179,736 10.7%
15-YR SWAP RATE 0 0 - 1,000 -100.0% 5,500 0 -
20-YR SWAP RATE 46 0 - 0 0.0% 46 0 -
2-YR NOTE 10,462,935 9,652,249 8.4% 20,428,157 -48.8% 41,042,367 37,228,521 10.2%
2-YR SWAP RATE 50,071 0 - 33,566 49.2% 128,855 0 -
30-YR BOND 6,758,646 6,379,951 5.9% 8,404,878 -19.6% 21,605,416 23,602,272 -8.5%
30-YR SWAP RATE 814 317 156.8% 631 29.0% 1,882 825 128.1%
3-YR SWAP RATE 18,655 0 - 8,187 127.9% 31,366 0 -
4-YR SWAP RATE 7,999 0 - 1,306 512.5% 12,944 0 -
5-YR NOTE 20,637,854 19,974,642 3.3% 31,298,546 -34.1% 73,233,471 73,665,683 -0.6%
5-YR SWAP RATE 141,707 57,145 148.0% 32,257 339.3% 233,432 103,169 126.3%
7-YR SWAP RATE 7,548 0 - 4,283 76.2% 13,091 0 -
FED FUND 6,326,302 6,107,308 3.6% 3,815,389 65.8% 16,734,246 17,268,623 -3.1%
Ultra 10-Year Note 4,301,367 3,533,261 21.7% 4,917,848 -12.5% 12,410,697 12,588,660 -1.4%
ULTRA T-BOND 3,067,785 2,785,176 10.1% 5,773,938 -46.9% 11,651,262 11,562,493 0.8%

Interest Rate Options
10-YR NOTE 14,889,927 13,075,410 13.9% 10,331,546 44.1% 38,595,086 43,809,546 -11.9%
2-YR NOTE 755,513 444,220 70.1% 274,648 175.1% 1,322,583 1,366,026 -3.2%
30-YR BOND 3,372,942 2,284,011 47.7% 2,091,396 61.3% 7,988,273 8,723,503 -8.4%
5-YR NOTE 4,731,429 3,353,252 41.1% 3,433,399 37.8% 12,082,535 11,402,727 6.0%
FED FUND 252 6,030 -95.8% 200 26.0% 452 9,567 -95.3%
Ultra 10-Year Note 9,514 3 317,033.3% 50 18,928.0% 9,565 28 34,060.7%
ULTRA T-BOND 7,295 5,096 43.2% 12,165 -40.0% 43,573 13,500 222.8%

Equity Index Futures
DJ US REAL ESTATE 81,517 71,075 14.7% 17,013 379.1% 132,229 148,934 -11.2%
E-mini ($5) Dow 4,927,930 6,939,807 -29.0% 3,651,929 34.9% 13,480,700 17,155,160 -21.4%
S&P 500 0 0 - 0 0.0% 0 0 -

Equity Index Options
E-mini ($5) Dow 5,190 14,157 -63.3% 4,755 9.1% 17,268 39,439 -56.2%

Energy Futures
ETHANOL 10,627 8,683 22.4% 10,252 3.7% 31,508 28,398 11.0%
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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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Ag Products Futures
CHI WHEAT 2,584,211 3,045,313 -15.1% 3,438,165 -24.8% 7,946,916 9,476,261 -16.1%
CORN 7,945,280 8,754,615 -9.2% 10,270,737 -22.6% 24,224,661 26,047,955 -7.0%
DJ_UBS ROLL SELECT INDEX FU 3,776 1,646 129.4% 0 0.0% 3,776 2,384 58.4%
DOW-UBS COMMOD INDEX 97,776 133,340 -26.7% 16,587 489.5% 137,191 266,794 -48.6%
FERTILIZER PRODUCS 1,125 2,455 -54.2% 1,915 -41.3% 5,640 6,325 -10.8%
Intercommodity Spread 0 0 - 0 0.0% 0 0 -
KC WHEAT 1,113,103 1,360,954 -18.2% 1,737,289 -35.9% 3,779,133 4,532,074 -16.6%
MINI CORN 7,860 11,946 -34.2% 7,461 5.3% 21,349 30,716 -30.5%
MINI SOYBEAN 10,776 33,293 -67.6% 21,436 -49.7% 49,042 92,969 -47.2%
MINI WHEAT 5,265 7,279 -27.7% 4,506 16.8% 13,156 17,998 -26.9%
OATS 10,206 14,719 -30.7% 16,765 -39.1% 37,465 45,265 -17.2%
ROUGH RICE 14,456 8,866 63.0% 27,487 -47.4% 52,774 48,014 9.9%
SOYBEAN 3,351,469 5,116,218 -34.5% 4,692,783 -28.6% 11,289,338 15,982,628 -29.4%
SOYBEAN MEAL 1,871,053 2,294,948 -18.5% 2,688,779 -30.4% 6,397,794 8,244,288 -22.4%
SOYBEAN OIL 2,023,067 2,185,274 -7.4% 2,890,136 -30.0% 6,888,679 7,815,612 -11.9%
WHEAT 20,826 11,030 88.8% 13,677 52.3% 44,368 20,462 116.8%
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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 Options
AUG-NOV SOYBEAN CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
CHI WHEAT 859,178 840,286 2.2% 858,585 0.1% 2,292,474 2,404,874 -4.7%
CORN 2,463,263 2,531,231 -2.7% 1,897,064 29.8% 5,794,422 5,649,343 2.6%
CORN NEARBY+2 CAL SPRD 1,571 2,848 -44.8% 5,150 -69.5% 8,471 6,698 26.5%
DEC-DEC CORN CAL SPRD 15 754 -98.0% 38 -60.5% 573 1,076 -46.7%
DEC-JULY CORN CAL SPRD 1,800 0 0.0% 200 800.0% 3,700 0 0.0%
DEC-JULY WHEAT CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
Intercommodity Spread 263 672 -60.9% 317 -17.0% 580 7,200 -91.9%
JAN-MAY SOYBEAN CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
JULY-DEC CORN CAL SPRD 1,380 4,200 -67.1% 3,505 -60.6% 4,985 4,619 7.9%
JULY-DEC SOYMEAL CAL SPRD 0 0 - 0 0.0% 0 0 -
JULY-DEC SOY OIL CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
JULY-DEC WHEAT CAL SPRD 0 225 -100.0% 700 -100.0% 1,300 475 173.7%
JULY-NOV SOYBEAN CAL SPRD 742 19,444 -96.2% 1,168 -36.5% 3,741 35,967 -89.6%
KC WHEAT 109,219 120,966 -9.7% 101,472 7.6% 273,129 299,857 -8.9%
MAR-JULY CORN CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
MAR-JULY WHEAT CAL SPRD 0 0 0.0% 30 -100.0% 30 200 -85.0%
NOV-JULY SOYBEAN CAL SPRD 0 0 0.0% 50 -100.0% 50 1 4,900.0%
NOV-MAR SOYBEAN CSO 0 0 - 0 0.0% 0 0 -
NOV-NOV SOYBEAN CAL SPRD 0 0 0.0% 14 -100.0% 114 9 1,166.7%
OATS 307 696 -55.9% 720 -57.4% 2,439 1,529 59.5%
ROUGH RICE 2,148 796 169.8% 3,735 -42.5% 7,191 3,934 82.8%
SEP-DEC SOYBEAN MEAL CSO 0 0 - 0 0.0% 0 0 -
SOYBEAN 912,515 1,801,217 -49.3% 1,025,596 -11.0% 2,950,252 5,005,237 -41.1%
SOYBEAN CRUSH 0 31 -100.0% 0 0.0% 0 72 -100.0%
SOYBEAN MEAL 126,951 355,463 -64.3% 128,928 -1.5% 418,852 1,033,087 -59.5%
SOYBEAN OIL 93,202 142,281 -34.5% 121,062 -23.0% 329,108 398,183 -17.3%
SOYBN NEARBY+2 CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
SOYMEAL NEARBY+2 CAL SPRD 0 0 - 0 0.0% 450 0 -
WHEAT 7,604 100 7,504.0% 678 1,021.5% 10,414 564 1,746.5%
WHEAT-CORN ICSO 1,250 0 0.0% 0 0.0% 1,850 2,045 -9.5%
WHEAT NEARBY+2 CAL SPRD 10 930 -98.9% 1,040 -99.0% 1,280 6,456 -80.2%

Ags Futures
FERTILIZER PRODUCS 900 450 100.0% 1,350 -33.3% 4,100 3,675 11.6%

TOTAL FUTURES GROUP
Interest Rate Futures 86,432,247 82,426,449 4.9% 116,400,172 -25.7% 285,183,463 294,531,709 -3.2%
Equity Index Futures 5,009,447 7,010,882 -28.5% 3,668,942 36.5% 13,612,929 17,304,094 -21.3%
Energy Futures 10,627 8,683 22.4% 10,252 3.7% 31,508 28,398 11.0%
Ag Products Futures 19,060,249 22,981,896 -17.1% 25,827,723 -26.2% 60,891,282 72,629,745 -16.2%
Ags Futures 900 450 100.0% 1,350 -33.3% 4,100 3,675 11.6%
TOTAL FUTURES 110,513,470 112,428,360 -1.7% 145,908,439 -24.3% 359,723,282 384,497,621 -6.4%
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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 5,190 14,157 -63.3% 4,755 9.1% 17,268 39,439 -56.2%
Interest Rate Options 23,766,872 19,168,022 24.0% 16,143,404 47.2% 60,042,067 65,324,897 -8.1%
Ag Products Options 4,581,418 5,822,140 -21.3% 4,150,052 10.4% 12,105,405 14,861,426 -18.5%
TOTAL OPTIONS 28,353,480 25,004,319 13.4% 20,298,211 39.7% 72,164,740 80,225,762 -10.0%

TOTAL COMBINED
Interest Rate 110,199,119 101,594,471 8.5% 132,543,576 -16.9% 345,225,530 359,856,606 -4.1%
Equity Index 5,014,637 7,025,039 -28.6% 3,673,697 36.5% 13,630,197 17,343,533 -21.4%
Energy 10,627 8,683 22.4% 10,252 3.7% 31,508 28,398 11.0%
Ag Products 23,641,667 28,804,036 -17.9% 29,977,775 -21.1% 72,996,687 87,491,171 -16.6%
Ags 900 450 100.0% 1,350 -33.3% 4,100 3,675 11.6%
GRAND TOTAL 138,866,950 137,432,679 1.0% 166,206,650 -16.4% 431,888,022 464,723,383 -7.1%
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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.


	Volume
	Interest Rate
	Futures
	Options

	Equity Index
	Futures
	Options

	Energy
	Futures

	Ag Products
	Futures
	Options

	Ags
	Futures



