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CBOT Exchange Volume Comparison Report - Monthly

Open Open Open Open

Outcry Outcry % ELEC ELEC % Outcry Outcry ELEC ELEC %
AUG 2019 AUG 2018 CHG AUG 2019 AUG 2018 CHG Y.T.D 2019 Y.T.D 2018 % CHG Y.T.D 2019 Y.T.D 2018 CHG

Interest Rate Futures
10-YR NOTE 161,559 125,267 29.0% 55,016,218 42,886,170 28.3% 1,058,464 1,057,532 0.1% 300,860,932 290,560,935 3.5%
10-YR SWAP RATE 0 0 0.0% 55,780 15,237 266.1% 0 0 0.0% 318,345 309,732 2.8%
15-YR SWAP RATE 0 - - 0 - - 0 - - 0 - -
20-YR SWAP RATE 0 - - 0 - - 0 - - 46 - -
2-YR NOTE 1,681 6,765 -75.2% 24,179,873 13,688,044 76.6% 18,256 26,415 -30.9% 113,688,622 83,146,445 36.7%
2-YR SWAP RATE 0 - - 52,862 - - 0 - - 370,168 - -
30-YR BOND 20,736 29,213 -29.0% 12,086,872 8,537,215 41.6% 144,432 171,827 -15.9% 58,797,661 57,870,004 1.6%
30-YR SWAP RATE 0 0 0.0% 508 0 0.0% 0 0 0.0% 5,506 983 460.1%
3-YR SWAP RATE 0 - - 27,725 - - 0 - - 123,716 - -
4-YR SWAP RATE 0 - - 4,374 - - 0 - - 84,915 - -
5-YR NOTE 48,978 23,498 108.4% 38,236,016 28,895,666 32.3% 341,323 267,803 27.5% 195,218,293 179,694,085 8.6%
5-YR SWAP RATE 0 0 0.0% 78,158 11,432 583.7% 0 0 0.0% 564,510 179,470 214.5%
7-YR SWAP RATE 0 - - 1,432 - - 0 - - 32,652 - -
FED FUND 0 0 0.0% 8,756,833 3,648,428 140.0% 0 0 0.0% 61,667,695 40,871,944 50.9%
Ultra 10-Year Note 0 0 0.0% 8,608,967 4,660,336 84.7% 0 0 0.0% 38,250,073 29,927,525 27.8%
ULTRA T-BOND 0 0 0.0% 6,942,950 5,386,635 28.9% 66 230 -71.3% 31,392,187 28,567,191 9.9%

Interest Rate Options
10-YR NOTE 2,670,329 2,142,687 24.6% 13,894,162 10,481,444 32.6% 19,004,574 17,287,927 9.9% 88,251,733 83,888,605 5.2%
2-YR NOTE 164,619 175,410 -6.2% 321,224 468,405 -31.4% 1,190,267 1,155,956 3.0% 2,876,899 3,123,837 -7.9%
30-YR BOND 440,149 423,397 4.0% 3,866,019 2,575,895 50.1% 2,483,619 2,562,755 -3.1% 20,800,054 18,340,089 13.4%
5-YR NOTE 1,170,403 817,109 43.2% 3,689,526 2,353,927 56.7% 7,506,963 5,538,895 35.5% 29,619,918 20,661,655 43.4%
FED FUND 1,450 0 0.0% 4 495 -99.2% 19,800 1,750 1,031.4% 1,815 15,763 -88.5%
Ultra 10-Year Note 9,356 0 0.0% 0 0 0.0% 21,484 0 0.0% 5,328 28 18,928.6%
ULTRA T-BOND 20,608 2,064 898.4% 2,935 1,867 57.2% 136,334 29,171 367.4% 13,004 19,033 -31.7%

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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Open Open Open
Outcry % ELEC ELEC % Outcry Outery
AUG 2018 CHG AUG 2019 AUG 2018 CHG Y.T.D2019  Y.T.D 2018
15,691 57.7% 2,850,528 4,133,220  -31.0% 59,117 119,871
30,661 -11.0% 9,981,819 8,242,340 21.1% 211,887 292,653
0 0.0% 0 0 0.0% 0 0

0 0.0% 23,989 39,428  -39.2% 0 0

0 0.0% 0 0 0.0% 0 0

0 0.0% 0 0 0.0% 0 0
2,176 -57.4% 1,583,778 1,650,535 -4.0% 7,672 10,369
0 0.0% 20,987 10,167  106.4% 0 0

0 0.0% 18,777 16,998 10.5% 0 0

0 0.0% 11,517 11,591 -0.6% 0 0

0 0.0% 7,989 14813  -46.1% 0 40

8 -100.0% 30,865 26,718 15.5% 31 8
16,653 -69.1% 3,618,707 3,947,839 -8.3% 45,889 125,753
1,817 3.7% 2,192,632 2,629,327  -16.6% 7,111 31,337
704 -44.6% 2,599,055 2,154,532 20.6% 4,428 12,197

0 0.0% 1,185 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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190,264 -24.0%
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112,378 -5.4%
150,880 6.9%
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21,534,169 -15.1%
20,482,504 -5.0%
22 31,313.6%
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Ag Products Options
AUG-NOV SOYBEAN CAL SPR
CHI WHEAT

CORN

CORN NEARBY+2 CAL SPRD
DEC-DEC CORN CAL SPRD
DEC-JULY CORN CAL SPRD
DEC-JULY WHEAT CAL SPRD
Intercommodity Spread
JAN-MAY SOYBEAN CAL SPRD
JULY-DEC CORN CAL SPRD
JULY-DEC SOYMEAL CAL SPR
JULY-DEC SOY OIL CAL SPRD
JULY-DEC WHEAT CAL SPRD
JULY-NOV SOYBEAN CAL SPR
KC WHEAT

MAR-JULY CORN CAL SPRD
MAR-JULY WHEAT CAL SPRD
NOV-JULY SOYBEAN CAL SPR
NOV-MAR SOYBEAN CSO
NOV-NOV SOYBEAN CAL SPR
OATS

ROUGH RICE

SEP-DEC SOYBEAN MEAL CSC
SOYBEAN

SOYBEAN CRUSH

SOYBEAN MEAL

SOYBEAN OIL

SOYBN NEARBY+2 CAL SPRD
SOYMEAL NEARBY+2 CAL SPR
WHEAT

WHEAT-CORN ICSO

WHEAT NEARBY+2 CAL SPRD

Open
Outcry

AUG 2019

105,939
478,547
6,255
3,058
515

18,722
20

0

300

0

0

90
5,720
0
127,985
0
33,615
27,606

CBOT Exchange Volume Comparison Report - Monthly

Open Open Open
Outcry % ELEC ELEC % Outcry Outery
AUG 2018 CHG AUG 2019 AUG 2018 CHG Y.T.D2019  Y.T.D 2018
0 0.0% - 0 0.0% - 0
235,627 -55.0% 541,952 807,118  -32.9% 811,153 1,559,461
591,120 -19.0% 2,791,744 1,753,517 59.2% 3,825,199 5,011,758
9,140 -31.6% 950 0 0.0% 40,543 16,918
5,734 -46.7% 51 0 0.0% 11,689 14,138
3,950 -87.0% 0 0 0.0% 17,921 13,444
34 -100.0% 0 0 0.0% 0 144

480 -100.0% 0 0 0.0% 1,000 9,259

0 0.0% - 0 0.0% - 0

600 -71.0% 0 0 0.0% 9,347 9,946

0 0.0% 0 0 0.0% 0 1,200

0 0.0% - 0 0.0% - 0

0 0.0% 0 0 0.0% 1,450 1,965

1,700 -100.0% 100 250  -60.0% 5,931 49,473
54,117 -65.4% 89,379 66,978 33.4% 190,964 284,157
0 0.0% 0 0 0.0% 40 0

0 0.0% 0 0 0.0% 0 200

0 0.0% 0 0 0.0% 1,050 1

0 0.0% 0 0 0.0% 20 130

100 -100.0% 0 0 0.0% 134 118

244 63.1% 107 544  -80.3% 2,209 930
1,398 309.2% 1,344 935 43.7% 15,549 5,380

0 0.0% 0 0 0.0% 0 1,170
299,537 -57.3% 827,579 1,256,802  -34.2% 1,152,545 2,619,009
0 0.0% 0 0 0.0% 4 185
77,651 -56.7% 111,980 194,064  -42.3% 261,541 888,194
30,414 -9.2% 112,125 76,449 46.7% 152,288 278,475
0 0.0% 0 0 0.0% 3,500 10

0 0.0% 0 0 0.0% 490 2,650

535 -100.0% 1,850 85 2,076.5% 4,916 2,640
340 -100.0% 0 0 0.0% 2,680 5,120
747 -86.6% 0 450  -100.0% 2,340 8,032

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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