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CBOT Exchange Volume Comparison Report - Monthly
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Interest Rate Futures
10-YR NOTE 113,078 158,739 -28.8% 32,133,938 30,803,640 4.3% 746,987 826,445 -9.6% 216,807,519 223,068,606 -2.8%
10-YR SWAP RATE 0 0 0.0% 64,677 71,124 -9.1% 0 0 0.0% 240,970 281,974 -14.5%
15-YR SWAP RATE 0 - - 0 - - 0 - - 0 - -
20-YR SWAP RATE 0 - - 0 - - 0 - - 46 - -
2-YR NOTE 617 1,673 -63.1% 10,811,109 6,251,284 72.9% 15,781 17,080 -7.6% 79,603,843 64,435,542 23.5%
2-YR SWAP RATE 0 - - 81,716 - - 0 - - 260,884 - -
30-YR BOND 10,382 19,882 -47.8% 5,878,697 5,903,001 -0.4% 105,586 119,501 -11.6% 41,073,091 44,236,990 -7.2%
30-YR SWAP RATE 0 0 0.0% 1,199 54 2,120.4% 0 0 0.0% 4,615 983 369.5%
3-YR SWAP RATE 0 - - 15,825 - - 0 - - 62,240 - -
4-YR SWAP RATE 0 - - 14,944 - - 0 - - 75,173 - -
5-YR NOTE 63,677 59,930 6.3% 19,786,967 16,414,929 20.5% 226,940 217,088 45% 139,500,842 137,452,718 1.5%
5-YR SWAP RATE 0 0 0.0% 128,072 36,359 252.2% 0 0 0.0% 423,891 160,505 164.1%
7-YR SWAP RATE 0 - - 5,375 - - 0 - - 27,150 - -
FED FUND 0 0 0.0% 11,437,090 5,757,064 98.7% 0 0 0.0% 43,126,471 34,716,338 24.2%
Ultra 10-Year Note 0 0 0.0% 4,179,672 2,918,089 43.2% 0 0 0.0% 26,024,329 22,847,517 13.9%
ULTRA T-BOND 0 0 0.0% 2,671,818 2,531,368 5.5% 66 230 -71.3% 22,120,444 21,090,551 4.9%

Interest Rate Options
10-YR NOTE 2,273,811 2,277,751 -0.2% 10,511,591 10,665,535 -1.4% 14,199,426 13,565,028 4.7% 63,696,261 66,324,908 -4.0%
2-YR NOTE 182,970 216,557 -15.5% 426,087 368,883 15.5% 937,866 916,501 2.3% 2,166,722 2,282,695 -51%
30-YR BOND 187,345 196,850 -4.8% 2,398,892 1,759,070 36.4% 1,812,138 1,777,898 1.9% 14,679,503 14,005,379 4.8%
5-YR NOTE 901,013 776,733 16.0% 4,217,380 2,943,607 43.3% 5,397,477 4,316,272 25.0% 22,264,444 16,812,280 32.4%
FED FUND 1,000 0 0.0% 0 0 0.0% 1,250 1,750 -28.6% 202 15,267 -98.7%
Ultra 10-Year Note 1,330 0 0.0% 0 0 0.0% 11,618 0 0.0% 5,328 28 18,928.6%
ULTRA T-BOND 18,709 1,767 958.8% 1,401 1,226 14.3% 85,014 26,905 216.0% 9,808 14,988 -34.6%

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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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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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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