
CBOT Exchange Volume Report - Monthly

Interest Rate Futures
10-YR NOTE 56,558,907 44,233,790 27.9% 29,998,845 88.5% 312,045,261 300,576,339 3.8%
10-YR SWAP RATE 87,848 15,237 476.5% 29,939 193.4% 514,273 335,540 53.3%
15-YR SWAP RATE 0 0 - 0 0.0% 5,500 0 -
20-YR SWAP RATE 0 0 - 0 0.0% 46 0 -
2-YR NOTE 25,807,015 14,407,575 79.1% 11,126,116 131.9% 125,363,574 89,230,566 40.5%
2-YR SWAP RATE 54,121 0 - 58,543 -7.6% 403,436 0 -
30-YR BOND 12,286,639 8,677,520 41.6% 5,736,208 114.2% 60,145,766 59,115,095 1.7%
30-YR SWAP RATE 508 0 0.0% 383 32.6% 5,618 983 471.5%
3-YR SWAP RATE 31,816 0 - 34,577 -8.0% 133,896 0 -
4-YR SWAP RATE 4,864 0 - 5,368 -9.4% 85,709 0 -
5-YR NOTE 40,355,505 30,353,927 32.9% 18,801,436 114.6% 208,900,380 188,248,508 11.0%
5-YR SWAP RATE 80,903 11,432 607.7% 65,745 23.1% 643,412 191,368 236.2%
7-YR SWAP RATE 1,432 0 - 4,070 -64.8% 36,844 0 -
FED FUND 8,966,708 3,658,628 145.1% 9,900,827 -9.4% 62,870,037 41,193,789 52.6%
Ultra 10-Year Note 8,912,346 4,818,100 85.0% 3,770,550 136.4% 39,932,230 31,305,282 27.6%
ULTRA T-BOND 7,499,559 5,704,496 31.5% 2,517,562 197.9% 33,943,342 30,515,140 11.2%

Interest Rate Options
10-YR NOTE 17,022,492 12,686,662 34.2% 13,080,598 30.1% 110,098,916 103,749,304 6.1%
2-YR NOTE 485,843 643,815 -24.5% 476,735 1.9% 4,122,666 4,329,489 -4.8%
30-YR BOND 4,535,168 3,001,292 51.1% 2,533,864 79.0% 23,643,173 20,948,780 12.9%
5-YR NOTE 5,138,259 3,171,036 62.0% 5,026,421 2.2% 38,551,221 26,543,001 45.2%
FED FUND 1,454 495 193.7% 18,709 -92.2% 21,615 17,513 23.4%
Ultra 10-Year Note 9,356 0 0.0% 510 1,734.5% 26,812 28 95,657.1%
ULTRA T-BOND 23,543 3,931 498.9% 30,973 -24.0% 149,338 48,204 209.8%

Equity Index Futures
DJ US REAL ESTATE 34,200 27,364 25.0% 24,140 41.7% 332,716 346,082 -3.9%
E-mini ($5) Dow 5,763,668 2,989,425 92.8% 3,566,286 61.6% 36,278,171 37,898,913 -4.3%
MICRO MINI $5 DOW 1,613,300 0 - 1,066,878 51.2% 4,423,487 0 -
S&P 500 8,450 0 - 0 0.0% 8,450 0 -

Equity Index Options
E-mini ($5) Dow 4,661 7,989 -41.7% 2,115 120.4% 33,262 80,404 -58.6%

Energy Futures
ETHANOL 4,336 8,319 -47.9% 5,391 -19.6% 65,995 71,459 -7.6%
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VOLUME
Y.T.D 2018 % CHG

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 2,877,286 4,177,635 -31.1% 2,271,562 26.7% 22,535,923 27,754,129 -18.8%
CORN 10,317,405 8,636,961 19.5% 8,041,443 28.3% 79,686,391 71,198,066 11.9%
DJ_UBS ROLL SELECT INDEX FU 0 82 -100.0% 452 -100.0% 7,944 10,911 -27.2%
DOW-UBS COMMOD INDEX 23,989 39,428 -39.2% 25,015 -4.1% 371,085 637,646 -41.8%
FERTILIZER PRODUCS 625 2,785 -77.6% 850 -26.5% 13,850 18,570 -25.4%
Intercommodity Spread 0 0 0.0% 0 0.0% 0 0 0.0%
KC WHEAT 1,630,686 1,692,376 -3.6% 1,125,371 44.9% 11,028,562 11,582,325 -4.8%
MINI CORN 20,987 10,167 106.4% 16,852 24.5% 122,520 83,928 46.0%
MINI SOYBEAN 18,777 17,011 10.4% 17,531 7.1% 144,667 190,311 -24.0%
MINI WHEAT 11,518 11,591 -0.6% 9,256 24.4% 54,155 66,137 -18.1%
OATS 9,034 16,254 -44.4% 9,460 -4.5% 111,491 118,091 -5.6%
ROUGH RICE 32,019 27,341 17.1% 13,534 136.6% 169,568 159,637 6.2%
SOYBEAN 3,771,778 4,088,896 -7.8% 3,820,585 -1.3% 34,563,894 41,850,852 -17.4%
SOYBEAN MEAL 2,270,848 2,725,189 -16.7% 1,992,617 14.0% 18,937,327 22,292,161 -15.0%
SOYBEAN OIL 2,651,269 2,203,029 20.3% 2,231,788 18.8% 19,952,531 20,983,359 -4.9%
WHEAT 19,314 23,028 -16.1% 24,452 -21.0% 129,528 104,720 23.7%
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VOLUME
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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 649,041 1,046,345 -38.0% 614,076 5.7% 5,658,140 6,917,298 -18.2%
CORN 3,273,559 2,407,587 36.0% 3,078,169 6.3% 24,692,590 19,591,644 26.0%
CORN NEARBY+2 CAL SPRD 7,205 9,140 -21.2% 8,506 -15.3% 42,934 17,018 152.3%
DEC-DEC CORN CAL SPRD 3,109 5,734 -45.8% 1,496 107.8% 14,025 15,638 -10.3%
DEC-JULY CORN CAL SPRD 515 4,950 -89.6% 3,002 -82.8% 18,945 14,444 31.2%
DEC-JULY WHEAT CAL SPRD 0 34 -100.0% 0 0.0% 0 144 -100.0%
Intercommodity Spread 0 480 -100.0% 0 0.0% 1,000 10,009 -90.0%
JAN-MAY SOYBEAN CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
JULY-DEC CORN CAL SPRD 174 600 -71.0% 693 -74.9% 12,447 10,546 18.0%
JULY-DEC SOYMEAL CAL SPRD 0 0 0.0% 0 0.0% 0 1,200 -100.0%
JULY-DEC SOY OIL CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
JULY-DEC WHEAT CAL SPRD 0 0 0.0% 0 0.0% 1,450 2,420 -40.1%
JULY-NOV SOYBEAN CAL SPRD 100 1,950 -94.9% 0 0.0% 6,221 52,056 -88.0%
KC WHEAT 108,101 121,095 -10.7% 94,132 14.8% 778,718 770,064 1.1%
MAR-JULY CORN CAL SPRD 20 0 0.0% 20 0.0% 40 0 0.0%
MAR-JULY WHEAT CAL SPRD 0 0 0.0% 0 0.0% 30 200 -85.0%
NOV-JULY SOYBEAN CAL SPRD 300 0 0.0% 250 20.0% 3,550 1 354,900.0%
NOV-MAR SOYBEAN CSO 0 0 0.0% 0 0.0% 20 130 -84.6%
NOV-NOV SOYBEAN CAL SPRD 0 100 -100.0% 1,020 -100.0% 1,884 118 1,496.6%
OATS 197 788 -75.0% 158 24.7% 4,030 3,393 18.8%
ROUGH RICE 7,064 2,333 202.8% 3,577 97.5% 22,971 12,485 84.0%
SEP-DEC SOYBEAN MEAL CSO 0 0 0.0% 0 0.0% 0 1,170 -100.0%
SOYBEAN 962,152 1,578,773 -39.1% 1,113,335 -13.6% 9,520,193 14,248,770 -33.2%
SOYBEAN CRUSH 0 0 0.0% 0 0.0% 4 185 -97.8%
SOYBEAN MEAL 145,595 271,715 -46.4% 163,197 -10.8% 1,296,227 2,543,442 -49.0%
SOYBEAN OIL 143,081 109,963 30.1% 92,839 54.1% 910,933 915,892 -0.5%
SOYBN NEARBY+2 CAL SPRD 0 0 0.0% 0 0.0% 5,500 10 54,900.0%
SOYMEAL NEARBY+2 CAL SPRD 0 0 0.0% 25 -100.0% 490 2,650 -81.5%
WHEAT 4,230 620 582.3% 2,915 45.1% 38,227 3,243 1,078.8%
WHEAT-CORN ICSO 0 340 -100.0% 100 -100.0% 2,680 5,120 -47.7%
WHEAT NEARBY+2 CAL SPRD 100 1,197 -91.6% 200 -50.0% 2,540 12,363 -79.5%

Ags Futures
FERTILIZER PRODUCS 3,300 500 560.0% 2,810 17.4% 15,065 7,960 89.3%

TOTAL FUTURES GROUP
Interest Rate Futures 160,648,171 111,880,705 43.6% 82,050,169 95.8% 845,029,324 740,712,610 14.1%
Equity Index Futures 7,419,618 3,016,789 145.9% 4,657,304 59.3% 41,042,824 38,244,995 7.3%
Energy Futures 4,336 8,319 -47.9% 5,391 -19.6% 65,995 71,459 -7.6%
Ag Products Futures 23,655,535 23,671,773 -0.1% 19,600,768 20.7% 187,829,436 197,050,843 -4.7%
Ags Futures 3,300 500 560.0% 2,810 17.4% 15,065 7,960 89.3%
TOTAL FUTURES 191,730,960 138,578,086 38.4% 106,316,442 80.3% 1,073,982,644 976,087,867 10.0%

VOLUME
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VOLUME
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Y.T.D 2019

VOLUME
Y.T.D 2018 % CHG

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 4,661 7,989 -41.7% 2,115 120.4% 33,262 80,404 -58.6%
Interest Rate Options 27,216,115 19,507,231 39.5% 21,167,810 28.6% 176,613,741 155,636,319 13.5%
Ag Products Options 5,304,543 5,563,744 -4.7% 5,177,710 2.4% 43,035,789 45,151,653 -4.7%
TOTAL OPTIONS 32,525,319 25,078,964 29.7% 26,347,635 23.4% 219,682,792 200,868,376 9.4%

TOTAL COMBINED
Interest Rate 187,864,286 131,387,936 43.0% 103,217,979 82.0% 1,021,643,065 896,348,929 14.0%
Equity Index 7,424,279 3,024,778 145.4% 4,659,419 59.3% 41,076,086 38,325,399 7.2%
Energy 4,336 8,319 -47.9% 5,391 -19.6% 65,995 71,459 -7.6%
Ag Products 28,960,078 29,235,517 -0.9% 24,778,478 16.9% 230,865,225 242,202,496 -4.7%
Ags 3,300 500 560.0% 2,810 17.4% 15,065 7,960 89.3%
GRAND TOTAL 224,256,279 163,657,050 37.0% 132,664,077 69.0% 1,293,665,436 1,176,956,243 9.9%

VOLUME
AUG 2019

VOLUME
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VOLUME
JUL 2019 % CHG

VOLUME
Y.T.D 2019

VOLUME
Y.T.D 2018 % CHG

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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