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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.

%
CHG

0.0%
0.0%
-93.5%
0.0%
0.0%
-37.8%
0.0%
0.0%
0.0%
-6.7%
0.0%
0.0%
-17.7%
0.0%
0.0%
-61.2%
0.0%
0.0%
-27.2%

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
-92.1%
0.0%
0.0%

ELEC
Y.T.D 2019

1,238,807
78,206
29,614,784
51,478
11,182,919
0

8,861
10,454
5,673,095
0

22,314
6,031,053
0

62,199
13,555,724
0

17,541
4,848,673
0

104

17,789
508
13,146,796
15,123
2,374
675,466
14,480,037
9,818,521
119
155,520

ELEC
Y.T.D 2018

1,482,469
83,245
37,302,834
37,944
16,313,747
0

14,686
19,814
6,719,134
0

35,027
8,214,279
0

145,005
23,303,536
0

40,406
7,524,986
0

42

23,468
452
14,566,543
0

19,389
1,969
584,154
16,743,154
11,025,234
538

14,636

%
CHG

-16.4%
-6.1%
-20.6%
35.7%
-31.5%
0.0%
-39.7%
-47.2%
-15.6%
0.0%
-36.3%
-26.6%
0.0%
-57.1%
-41.8%
0.0%
-56.6%
-35.6%
0.0%

147.6%
-24.2%
12.4%
-9.7%
0.0%
-22.0%
20.6%
15.6%
-13.5%
-10.9%
-17.9%
962.6%



&2 CME Group

CME Exchange Volume Comparison Report - Monthly

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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
JUN 2019 JUN 2018 CHG JUN 2019 JUN 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG

FX Futures

SWISS FRANC 0 0 0.0% 802,112 685,378 17.0% 0 0 0.0% 3,325,829 3,615,357 -8.0%
TURKISH LIRA 0 0 0.0% 8 0 0.0% 0 0 0.0% 16 0 0.0%
USDZAR 0 0 0.0% 0 0 0.0% 0 0 0.0% 20 5 300.0%
FX Options

AUD/USD PQO 2pm Fix 0 0 0.0% 83,833 120,095 -30.2% 0 0 0.0% 613,890 755,169 -18.7%
AUSTRALIAN DLR (EU) - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
AUSTRALIAN DOLLAR - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
BRAZIL REAL 0 - - 2 - - 0 - - 56 - -
BRITISH POUND - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
BRITISH POUND (EU) 0 0 0.0% 0 13 -100.0% 0 0 0.0% 0 241 -100.0%
CAD/USD PQO 2pm Fix 236 315 -25.1% 98,581 181,913 -45.8% 817 1,934 -57.8% 629,303 1,033,615 -39.1%
CANADIAN DOLLAR - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
CANADIAN DOLLAR (EU) 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 63 -100.0%
CHF/USD PQO 2pm Fix 0 0 0.0% 4,557 5,418 -15.9% 0 0 0.0% 16,709 18,670 -10.5%
EFX/BP CROSS RATES 0 - - 0 - - 0 - - 74 - -
EFX/JY CROSS RATES 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
EURO FX - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
EURO FX (EU) 0 0 0.0% 0 3 -100.0% 0 0 0.0% 0 31 -100.0%
EUR/USD PQO 2pm Fix 567 745 -23.9% 536,646 738,572 -27.3% 7,530 8,300 -9.3% 3,191,275 4,953,313 -35.6%
GBP/USD PQO 2pm Fix 33 96 -65.6% 82,474 225,534 -63.4% 732 576 27.1% 1,007,241 1,447,984 -30.4%
JAPANESE YEN - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
JAPANESE YEN (EU) 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
JPY/USD PQO 2pm Fix 48 450 -89.3% 201,830 217,380 -71.2% 88 3,883 -97.7% 1,255,464 1,578,416 -20.5%
MEXICAN PESO 0 1,193  -100.0% 2,088 1,790 16.6% 900 3,888 -76.9% 8,840 9,682 -8.7%
NEW ZEALND DOLLAR 0 - - 136 - - 0 - - 2,589 - -
SWISS FRANC - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
SWISS FRANC (EU) - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
Foreign Exchange Futures

CHILEAN PESO 0 0 0.0% 0 307 -100.0% 0 0 0.0% 0 8,795 -100.0%

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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
JUN 2019 JUN 2018 CHG JUN 2019 JUN 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG

Foreign Exchange Options

AUD/USD PQO 2pm Fix 0 0 0.0% 380 1,041 -63.5% 0 0 0.0% 5,386 4,655 15.7%
Ag Products Futures

BUTTER CS 0 0 0.0% 3,106 4,941 -37.1% 0 0 0.0% 22,377 27,305 -18.0%
CASH-SETTLED CHEESE 0 0 0.0% 9,781 14,967 -34.6% 0 0 0.0% 67,404 60,453 11.5%
CATTLE 171 2,010 -91.5% 1,131,885 1,167,660 -3.1% 8,677 8,646 0.4% 8,888,356 8,323,047 6.8%
CAT WEATHER EUROPEAN 0 - - 0 - - 0 - - 0 - -
CDD SEASONAL STRIP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
CDD WEATHER 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
CLASS IV MILK 52 0 0.0% 1,905 675 182.2% 157 0 0.0% 14,800 3,568 314.8%
DRY WHEY 0 0 0.0% 1,180 1,808 -34.7% 0 0 0.0% 8,333 7,869 5.9%
FEEDER CATTLE 15 0 0.0% 278,916 244,093 14.3% 105 12 775.0% 1,876,569 1,735,393 8.1%
GOLDMAN SACHS 0 0 0.0% 27,823 33,276 -16.4% 0 0 0.0% 173,417 191,679 -9.5%
GSCI EXCESS RETURN FUT 0 0 0.0% 0 9 -100.0% 0 0 0.0% 0 305 -100.0%
HDD EURO SEASONAL STRIP - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
HDD SEASONAL STRIP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
HDD WEATHER 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 55 -100.0%
HDD WEATHER EUROPEAN 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
HOGS 1,286 1,494 -13.9% 1,414,681 1,305,756 8.3% 12,025 8,619 39.5% 7,993,367 6,569,929 21.7%
HOUSING INDEX 0 0 0.0% 2 15 -86.7% 0 0 0.0% 71 52 36.5%
LUMBER 0 0 0.0% 16,465 22,984 -28.4% 0 0 0.0% 87,249 118,709 -26.5%
MALAYSIAN PALM SWAP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
MILK 113 176 -35.8% 21,861 32,925 -33.6% 220 868 -T4.7% 147,663 131,942 11.9%
MLK MID OPTIONS 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
NFD MILK 0 0 0.0% 5,331 4,232 26.0% 0 43 -100.0% 40,176 31,094 29.2%
S&P GSCI ENHANCED ER SWA 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
USD CRUDE PALM OIL 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 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.
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TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures

FX Futures

Foreign Exchange Futures
Ag Products Futures
TOTAL FUTURES

Open
Outcry
JUN 2019

1,104,692
63,932

3

0

1,637
1,170,264
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Open
Outcry
JUN 2018

2,254
3,414
26,502

32,849
0

49

5
5,101
12
488

689,410
99,374
92

0

3,680
792,556

%
CHG

-95.5%
-64.4%
-36.9%
0.0%
0.0%
1,068.4%
-37.5%
237.1%
0.0%
0.0%
0.0%
0.0%
-52.5%
0.0%
-100.0%
700.0%
-27.5%
-100.0%
-69.9%

60.2%
-35.7%
-96.7%

0.0%
-65.5%
47.7%

ELEC
JUN 2019

365,419
7

1,899

0
30,589
5

3,317

75,856,356
59,092,988
20,059,077
0

2,912,936
157,921,357

ELEC
JUN 2018

3,824
11,140
156,198

207,861
0

1,962

0
40,167
1

4,937

51,759,339
49,552,031
22,590,900
307
2,833,341
126,735,918

%
CHG

-54.9%
-34.7%
-8.1%

0.0%
0.0%
331.6%
-42.3%
117.6%
0.0%
0.0%
0.0%
0.0%
75.8%
0.0%
-3.2%
0.0%
-23.8%
400.0%
-32.8%

46.6%
19.3%
-11.2%
-100.0%
2.8%
24.6%

Open
Outcry
Y.T.D 2019

3,715
11,271
168,854

479
16,482
8

767

4,971,530
154,085
45

0

21,184
5,146,844

Open
Outcry
Y.T.D 2018

7,791
15,990
175,204

206
108
41,060
290
7,233

5,457,112
295,996
595

0

18,188
5,771,891

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

-62.3%
-29.5%
-3.6%

0.0%
0.0%
528.4%
-38.2%
-4.1%
0.0%
0.0%
0.0%
0.0%
39.3%
0.0%
-66.0%
343.5%
-59.9%
-97.2%
-89.4%

-8.9%
-47.9%
-92.4%

0.0%

16.5%

-10.8%

ELEC
Y.T.D 2019

20,074
50,765
1,071,860

1,987,316
7

11,399

0
208,317
181
39,623

371,712,523
302,776,834
101,272,663
0
19,319,782
795,081,802

ELEC
Y.T.D 2018

16,744
44,063
1,428,922

1,009,897
0

11,866

0

145,976

1

25,564

410,973,257
301,641,580
121,756,354
8,795
17,201,400
851,581,386

%
CHG

19.9%
15.2%
-25.0%
0.0%
0.0%
345.7%
117.8%
5.8%
0.0%
0.0%
0.0%
0.0%
96.8%
0.0%
-3.9%
0.0%
42.7%
18,000.0%
55.0%

-9.6%
0.4%
-16.8%
-100.0%
12.3%
-6.6%
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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
JUN 2019

700,991
30,261,167
884

41,462

0
31,004,504

31,365,859
764,923
887

0

43,099
32,174,768

Open
Outcry
JUN 2018

807,150
14,507,544
2,799
71,988

0
15,389,481

15,196,954
906,524
2,891

0

75,668
16,182,037

%
CHG

-13.2%
108.6%
-68.4%
-42.4%

0.0%
101.5%

106.4%
-15.6%
-69.3%
0.0%
-43.0%
98.8%

ELEC
JUN 2019

11,534,549
22,548,000
1,010,147
590,944
380
35,684,020

98,404,356
70,627,537
21,069,224
380
3,503,880
193,605,377

ELEC
JUN 2018

11,365,005
9,217,686
1,490,718

443,138
1,041
22,517,588

60,977,025
60,917,036
24,081,618
1,348
3,276,479
149,253,506

%
CHG

1.5%
144.6%
-32.2%

33.4%
-63.5%
58.5%

61.4%
15.9%
-12.5%
-71.8%
6.9%
29.7%

Open
Outcry
Y.T.D 2019

4,112,668
134,399,690
10,067
432,661

0
138,955,086

139,371,220
4,266,753
10,112

0

453,845
144,101,930

Open
Outcry
Y.T.D 2018

6,540,317
120,014,961
18,581
416,704

0
126,990,563

125,472,073
6,836,313
19,176

0

434,892
132,762,454

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

-37.1%
12.0%
-45.8%
3.8%
0.0%
9.4%

11.1%
-37.6%
-47.3%

0.0%
4.4%
8.5%

ELEC
Y.T.D 2019

72,396,108
86,852,044
6,725,441
3,600,759
5,386
169,579,738

458,564,567
375,172,942
107,998,104
5,386
22,920,541
964,661,540

ELEC
Y.T.D 2018

101,237,112
64,307,069
9,797,184
2,863,941
4,655
178,209,961

475,280,326
402,878,692
131,553,538

13,450
20,065,341
1,029,791,347

%
CHG

-28.5%
35.1%
-31.4%
25.7%
15.7%
-4.8%

-3.5%
-6.9%
-17.9%
-60.0%
14.2%
-6.3%
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