&2 CME Group

CME Exchange Volume Comparison Report - Monthly

Interest Rate Futures
1-MONTH EURODOLLAR
EURODOLLARS

SOFR

SONIA

Interest Rate Options
EURODOLLARS
EURO MIDCURVE

Equity Index Futures

BITCOIN FUTURES

E-MINI COM SERVICES SELEC
E-mini FTSE 100 (USD)

E-mini FTSE China 50

E-MINI MIDCAP

E-MINI NASDAQ 100

E-MINI RUSSELL 1000

E-MINI RUSSELL 1000 GROWT
E-MINI RUSSELL 1000 VALUE
E-MINI RUSSELL 2000

E-MINI S&P500

E-MINI S&P REAL ESTATE SEL
FT-SE 100

FTSE Emerging

IBOVESPA INDEX

MICRO E-MINI NASDAQ 100
MICRO E-MINI RUSSELL 2000
MICRO E-MINI S&P500
NASDAQ BIOTECH

NIFTY 50

NIKKEI 225 ($) STOCK

Open
Outcry
JUL 2019

0
515,412
0
0

13,113,227
5,138,866

[=lelNeNelNeNeNelNeNeNo oo NeNoNolNeNoNoNe No

o

Open
Outcry
JUL 2018

504,953

7,297,228
5,086,327

o

O OO O OO0 O OO O o o

0
0

0

CHG

0.0%
21%
0.0%

79.7%
1.0%

0.0%

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

0.0%
0.0%
0.0%

ELEC
JUL 2019

1
55,046,855
751,355
292,367

8,969,287
3,314,961

152,868
1,710

0

0

274,293
7,906,354
1,685

866

2,027
2,449,054
25,316,063
1,418

0

1,707

338
4,362,562
640,308
4,563,369
242

0

151,817

ELEC
JUL 2018

1,124
37,334,122
64,874

3,000,724
2,694,156

129,418
885

715
266,970
7,252,366
8,154
7,108
8,020
2,225,633
23,169,451
3,703
1,010
1,357

875

182,851

%
CHG

-99.9%
47.4%
1,058.2%

198.9%
23.0%

18.1%
-100.0%
-100.0%

2.7%
9.0%
-79.3%
-87.8%
-74.7%
10.0%
9.3%
-61.7%
-100.0%
25.8%
-61.4%

0.0%
0.0%
-17.0%

Open
Outcry
Y.T.D 2019

0
5,486,942
0
0

99,711,753
52,940,030

O OO0 OO0 O0OO0OO0ODO0OO0DO0O0O0OO0OO0OO0OOoOOoOOoOOo

o

Open
Outcry
Y.T.D 2018

0
5,962,065
0

66,992,638
65,405,878

o

O OO0 O OO0 O0O OO O O O |

o O O

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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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 %
JUL 2019 JUL 2018 CHG JUL 2019 JUL 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% 463,258 501,443 -7.6% 0 0 0.0% 3,789,087 4,116,800 -8.0%
TURKISH LIRA 0 0 0.0% 40 0 0.0% 0 0 0.0% 56 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% 69,927 102,256 -31.6% 0 0 0.0% 683,817 857,425 -20.2%
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 - - 23 - - 0 - - 79 - -
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% 0 254 -100.0%
CAD/USD PQO 2pm Fix 40 10 300.0% 68,178 122,603 -44 4% 857 1,944 -55.9% 697,481 1,156,218 -39.7%
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% 2,605 3,551 -26.6% 0 0 0.0% 19,314 22,221 -13.1%
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 5 -100.0% 0 0 0.0% 0 36 -100.0%
EUR/USD PQO 2pm Fix 823 1,151 -28.5% 551,504 516,626 6.8% 8,353 9,451 -11.6% 3,742,779 5,469,939 -31.6%
GBP/USD PQO 2pm Fix 48 0 0.0% 144,513 220,248 -34.4% 780 576 35.4% 1,151,754 1,668,232 -31.0%
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 75 82 -8.5% 163,009 279,558 -41.7% 163 3,965 -95.9% 1,418,473 1,857,974 -23.7%
MEXICAN PESO 0 0 0.0% 1,195 2,312 -48.3% 900 3,888 -76.9% 10,035 11,994 -16.3%
NEW ZEALND DOLLAR 0 - - 523 - - 0 - - 3,112 - -
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% 0 593 -100.0% 0 0 0.0% 0 9,388 -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 %
JUL 2019 JUL 2018 CHG JUL 2019 JUL 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% 553 239 131.4% 0 0 0.0% 5,939 4,894 21.4%
Ag Products Futures

BUTTER CS 0 0 0.0% 5,701 3,266 74.6% 0 0 0.0% 28,078 30,571 -8.2%
CASH-SETTLED CHEESE 0 0 0.0% 12,831 10,596 21.1% 0 0 0.0% 80,235 71,049 12.9%
CATTLE 151 968 -84.4% 1,319,012 1,475,409 -10.6% 8,828 9,614 -8.2% 10,207,368 9,798,456 4.2%
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% 25 0 0.0% 0 0 0.0% 25 0 0.0%
CLASS IV MILK 0 0 0.0% 1,260 577 118.4% 157 0 0.0% 16,060 4,145 287.5%
DRY WHEY 0 0 0.0% 908 1,055 -13.9% 0 0 0.0% 9,241 8,924 3.6%
FEEDER CATTLE 73 5 1,360.0% 305,018 338,058 -9.8% 178 17 947 1% 2,181,587 2,073,451 5.2%
GOLDMAN SACHS 0 0 0.0% 27,483 28,783 -4.5% 0 0 0.0% 200,900 220,462 -8.9%
GSCI EXCESS RETURN FUT 0 0 0.0% 0 33 -100.0% 0 0 0.0% 0 338 -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 1,129 1,348 -16.2% 1,562,776 1,246,877 25.3% 13,154 9,967 32.0% 9,556,143 7,816,806 22.3%
HOUSING INDEX 0 0 0.0% 10 5 100.0% 0 0 0.0% 81 57 42.1%
LUMBER 0 0 0.0% 12,438 15,314 -18.8% 0 0 0.0% 99,687 134,023 -25.6%
MALAYSIAN PALM SWAP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
MILK 40 170 -76.5% 25,860 23,318 10.9% 260 1,038 -75.0% 173,523 155,260 11.8%
MLK MID OPTIONS 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
NFD MILK 14 0 0.0% 5,025 6,049 -16.9% 14 43 -67.4% 45,201 37,143 21.7%
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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Ag Products Options
BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CAT WEATHER EUROPEAN
CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE

HDD EURO SEASONAL STRIP
HDD SEASONAL STRIP
HDD WEATHER

HDD WEATHER EUROPEAN
HOGS

HOUSING INDEX

LUMBER

LV CATL CSO

MILK

MLK MID OPTIONS

NFD MILK

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures

FX Futures

Foreign Exchange Futures
Ag Products Futures
TOTAL FUTURES

Open
Outcry
JUL 2019

515,412
4,447
13

0

1,407
521,279

Open
Outcry
JUL 2018

504,953
8,526

4

0

2,491
515,974

%
CHG

-61.4%
-69.9%
-38.5%

0.0%
0.0%
-2.5%
-88.3%
15.9%
0.0%
0.0%
0.0%
0.0%
-18.1%
0.0%
-100.0%
-100.0%
-13.1%
-81.0%
103.8%

2.1%
-47.8%
225.0%
0.0%
-43.5%
1.0%

ELEC
JUL 2019

405,274
0

2,004

0
39,160
13
4,357

56,090,578
46,617,420
14,085,566
0

3,278,347
120,071,911

ELEC
JUL 2018

30,753
0
3,965

37,400,120
33,969,017
16,221,734
593
3,149,340
90,740,804

%
CHG

-8.1%
13.7%
-35.3%

0.0%
0.0%
158.3%
-19.7%
8.8%
0.0%
0.0%
0.0%
0.0%
44.3%
0.0%
117.4%
0.0%
27.3%
0.0%
9.9%

50.0%
37.2%
-13.2%
-100.0%
4.1%
32.3%

Open
Outcry
Y.T.D 2019

479
17,925
16
1,246

5,486,942
158,532
58

0

22,591
5,668,123

Open
Outcry
Y.T.D 2018

207
113
46,434
332
7,468

5,962,065
304,522
599

0

20,679
6,287,865

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

-562.9%
-34.8%
-7.0%

0.0%
0.0%
423.1%
-42.4%
-2.2%
0.0%
0.0%
0.0%
0.0%
30.0%
0.0%
-66.2%
323.9%
-61.4%
-95.2%
-83.3%

-8.0%
-47.9%
-90.3%

0.0%
9.2%
-9.9%

ELEC
Y.T.D 2019

22,151
58,713
1,192,578

2,392,590
7

13,403

0

247,477
194
43,980

427,803,101
349,394,254
115,358,229
0
22,598,129
915,153,713

ELEC
Y.T.D 2018

19,004
51,051
1,615,530

1,290,753
0

12,788

0

176,729

1

29,529

448,373,377
335,610,597
137,978,088
9,388
20,350,740
942,322,190

%
CHG

16.6%
15.0%
-26.2%
0.0%
0.0%
306.2%
99.3%
6.2%
0.0%
0.0%
0.0%
0.0%
85.4%
0.0%
4.8%
0.0%
40.0%
19,300.0%
48.9%

-4.6%
4.1%
-16.4%
-100.0%
11.0%
-2.9%
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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
JUL 2019

627,135
18,252,093
986

40,346

0
18,920,560

18,767,505
631,582
999

0

41,753
19,441,839

Open
Outcry
JUL 2018

837,662
12,383,555
1,243
58,498

0
13,280,958

12,888,508
846,188
1,247

0

60,989
13,796,932

%
CHG

-25.1%
47.4%
-20.7%
-31.0%
0.0%
42.5%

45.6%
-25.4%
-19.9%

0.0%
-31.5%
40.9%

ELEC
JUL 2019

10,469,976
12,284,248
1,001,477
612,870
553
24,369,124

68,374,826
57,087,396
15,087,043
553
3,891,217
144,441,035

ELEC
JUL 2018

11,007,625
5,694,880
1,247,172

539,413
239
18,489,329

43,095,000
44,976,642
17,468,906
832
3,688,753
109,230,133

%
CHG

-4.9%
115.7%
-19.7%

13.6%
131.4%

31.8%

58.7%
26.9%
-13.6%
-33.5%
5.5%
32.2%

Open
Outcry
Y.T.D 2019

4,739,803
152,651,783
11,053
473,007

0
157,875,646

158,138,725
4,898,335
11,111

0

495,598
163,543,769

Open
Outcry
Y.T.D 2018

7,377,979
132,398,516
19,824
475,202

0
140,271,521

138,360,581
7,682,501
20,423

0

495,881
146,559,386

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

-35.8%
15.3%
-44.2%
-0.5%
0.0%
12.6%

14.3%
-36.2%
-45.6%

0.0%

-0.1%

11.6%

ELEC
Y.T.D 2019

82,866,084
99,136,292
7,726,918
4,213,629
5,939
193,948,862

526,939,393
432,260,338
123,085,147
5,939
26,811,758
1,109,102,575

ELEC
Y.T.D 2018

112,244,737
70,001,949
11,044,356

3,403,354
4,894
196,699,290

518,375,326
447,855,334
149,022,444
14,282
23,754,094
1,139,021,480

%
CHG

-26.2%
41.6%
-30.0%
23.8%
21.4%
-1.4%

1.7%
-3.5%
-17.4%
-58.4%
12.9%
-2.6%
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