-

Interest Rate Futures
10-YR NOTE

10-YR SWAP RATE
15-YR SWAP RATE
20-YR SWAP RATE
2-YR NOTE

2-YR SWAP RATE
30-YR BOND
30-YR SWAP RATE
3-YR SWAP RATE
4-YR SWAP RATE
5-YR NOTE

5-YR SWAP RATE
7-YR SWAP RATE
FED FUND

Ultra 10-Year Note
ULTRA T-BOND

Interest Rate Options
10-YR NOTE

2-YR NOTE

30-YR BOND

5-YR NOTE

FED FUND

Ultra 10-Year Note
ULTRA T-BOND

Equity Index Futures
DJ US REAL ESTATE
E-mini ($5) Dow
MICRO MINI $5 DOW
S&P 500

Equity Index Options
E-mini ($5) Dow

Energy Futures
ETHANOL

VOLUME
MAY 2019

56,919,411
27,721

0

0
25,719,814
40,435
9,727,944
636

8,986
28,369
39,172,146
73,185
7,391
9,473,062
7,198,555
6,886,883

16,644,420
750,504
3,609,149
6,371,187
0

4,331
26,615

19,241
5,889,586
943,066

0

3,618

9,526
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CBOT Exchange Volume Report - Monthly

VOLUME
MAY 2018

53,075,110
22,333

0

0
17,938,863
0
10,025,157
28

0

0
36,454,467
9,979

0
7,305,556
5,677,700
5,878,929

15,536,122
739,761
2,770,504
3,842,002
7,300

0

14,462

25,324
4,405,651
0

0

8,921

9,476

% CHG

7.2%
24.1%

43.4%
-3.0%
2,171.4%

7.5%
633.4%
29.7%
26.8%
17.1%

71%
1.5%
30.3%
65.8%
-100.0%
0.0%
84.0%

-24.0%
33.7%

-59.4%

0.5%

VOLUME
APR 2019

27,261,890
27,112

0

0
9,357,510
30,266
4,783,897
1,010
7,438
19,220
16,018,844
43,209
1,605
6,036,330
3,255,055
2,463,567

11,697,042
477,944
2,375,482
4,415,426
0

1,720
4,524

29,304
3,353,426
0

0

2,616

8,269

% CHG

108.8%
2.2%
0.0%
0.0%

174.9%

33.6%
103.3%
-37.0%

20.8%

47.6%
144.5%

69.4%
360.5%

56.9%
121.2%
179.5%

42.3%
57.0%
51.9%
44.3%
0.0%
151.8%
488.3%

-34.3%
75.6%

0.0%

38.3%

15.2%

VOLUME
Y.T.D 2019

192,061,204
253,818
5,500

46
76,119,691
199,556
36,117,257
3,528
47,790
60,533
128,424,461
349,826
22,087
32,243,638
22,864,307
21,001,712

66,936,548
2,551,031
13,972,904
22,869,148
452

15,616
74,712

180,774
22,723,712
943,066

0

23,502

49,303

VOLUME
Y.T.D 2018

198,857,757
225,582

0

0
62,608,640
0
39,144,618
929

0

0
126,328,169
126,646

0
29,146,015
20,877,903
19,795,764

69,058,161
2,663,452
13,863,773
17,648,842
17,017

28

38,900

193,418
27,040,216
0

0

56,878

47,112

% CHG

-3.4%
12.5%

21.6%
-1.7%
279.8%

1.7%
176.2%
10.6%
9.5%
6.1%

-3.1%
-4.2%
0.8%
29.6%
-97.3%
55,671.4%
92.1%

-6.5%
-16.0%

-68.7%

4.7%

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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VOLUME

MAY 2019
Ag Products Futures
CHI WHEAT 2,879,585
CORN 13,559,792
DJ_UBS ROLL SELECT INDEX FU 112
DOW-UBS COMMOD INDEX 44,812
FERTILIZER PRODUCS 2,385
Intercommodity Spread 0
KC WHEAT 1,391,891
MINI CORN 26,659
MINI SOYBEAN 24,729
MINI WHEAT 7,085
OATS 14,000
ROUGH RICE 18,974
SOYBEAN 5,096,195
SOYBEAN MEAL 2,667,776
SOYBEAN OIL 2,405,587
WHEAT 12,113
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VOLUME
MAY 2018

3,416,514
8,164,275
0

51,467
3,125

0
1,195,181
11,380
14,240
7,308
10,995
16,399
4,592,769
2,275,436
2,097,267
13,070

% CHG

-15.7%
66.1%
0.0%
-12.9%
-23.7%
16.5%
134.3%
73.7%
-3.1%
27.3%
15.7%
11.0%
17.2%
14.7%
-7.3%

VOLUME
APR 2019

3,062,639
10,348,023
0

19,244
2,300

0
1,549,989
9,347
13,850
4,531
19,410
26,449
4,801,506
2,796,374
3,012,561
10,762

% CHG

-6.0%
31.0%
0.0%
132.9%
3.7%
0.0%
-10.2%
185.2%
78.5%
56.4%
-27.9%
-28.3%
6.1%
-4.6%
-20.1%
12.6%

VOLUME
Y.T.D 2019

13,889,140
48,132,476
3,888
201,247
10,325

0
6,721,013
57,355
87,621
24,772
70,875
98,197
21,187,039
11,861,944
12,306,827
67,243

VOLUME
Y.T.D 2018

16,366,309
44,462,059
4,594
351,053
11,180

0
7,198,983
53,298
135,992
30,924
78,161
89,943
27,364,454
13,881,317
13,123,046
39,792

% CHG

-15.1%
8.3%
-15.4%
-42.7%
-7.6%

-6.6%
7.6%
-35.6%
-19.9%
-9.3%
9.2%
-22.6%
-14.5%
-6.2%
69.0%

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

AUG-NOV SOYBEAN CAL SPRD
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 SPRD
JULY-DEC SOY OIL CAL SPRD
JULY-DEC WHEAT CAL SPRD
JULY-NOV SOYBEAN CAL SPRD
KC WHEAT

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

ROUGH RICE

SEP-DEC SOYBEAN MEAL CSO
SOYBEAN

SOYBEAN CRUSH

SOYBEAN MEAL

SOYBEAN OIL

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

WHEAT-CORN ICSO

WHEAT NEARBY+2 CAL SPRD

Ags Futures
FERTILIZER PRODUCS

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures
Energy Futures

Ag Products Futures

Ags Futures

TOTAL FUTURES

Group

CBOT Exchange Volume Report - Monthly

VOLUME
MAY 2019

0
859,909
5,754,783
6,955
5,067
7,630

0

320

0

500

0

0

0

1,965
131,171
0

0

2,200
20

0

309
2,063

0
2,049,579
0
249,171
143,472
5,500

0

9,851
40

0

1,500

155,284,538
6,851,893
9,526
28,151,695
1,500
190,299,152

VOLUME
MAY 2018

0
935,871
2,656,898
220
4,322
1,500

0

639

0

200

0

0

650
3,799
87,535

U O O © o

308
1,884
800
1,965,113
39
346,083
105,085
0

0

200

600

405

1,240

136,388,122
4,430,975
9,476
21,869,426
1,240
162,699,239

% CHG

0.0%
-8.1%
116.6%
3,061.4%
17.2%
408.7%
0.0%
-49.9%
0.0%
150.0%
0.0%
-100.0%
-48.3%
49.8%
0.0%
0.0%
0.0%
0.0%
-100.0%
0.3%
9.5%
-100.0%
4.3%
-100.0%
-28.0%
36.5%
0.0%
0.0%
4,825.5%
-93.3%
-100.0%

21.0%

13.9%
54.6%

0.5%
28.7%
21.0%
17.0%

VOLUME
APR 2019

0

490,365
2,108,666
125

2,174
3,210

0

100

0

2,660

586
1,486

0
1,073,931
4
149,386
103,969
0

15
7,219
640

960

1,500

69,306,953
3,382,730
8,269
25,676,985
1,500
98,376,437

% CHG

75.4%
172.9%
5,464.0%
133.1%
137.7%
0.0%
220.0%
-81.2%
0.0%
-100.0%
373.5%
117.4%
0.0%
0.0%
193.3%
0.0%
0.0%
-47.3%
38.8%
0.0%
90.8%
-100.0%
66.8%
38.0%
0.0%
-100.0%
36.5%
-93.8%
-100.0%

0.0%

124.1%
102.6%
15.2%
9.6%
0.0%
93.4%

VOLUME
Y.T.D 2019

0
3,642,748
13,657,871
15,551
7,814
14,540

0

1,000

0

8,145

0

0

1,350
6,121
464,645
0

30

3,000

20

114

3,334
10,740

0
6,073,762
4

817,409
576,549
5,500
465
27,484
2,530
2,240

7,100

500,774,954
23,847,552
49,303
114,719,962
7,100
648,398,871

VOLUME
Y.T.D 2018

0
4,116,327
10,542,912
6,928
5,750
1,500

0

8,019

0

9,519

0

0

1,370
49,896
483,312
0

200

1

70

18

2,203
6,684

800
8,842,293
121
1,709,758
612,636
0

400

764

2,945
7,301

5,565

497,112,023
27,233,634
47,112
123,191,105
5,565
647,589,439

% CHG

0.0%
-11.5%
29.5%
124.5%
35.9%
869.3%
0.0%
-87.5%
0.0%
-14.4%
0.0%
-1.5%
-87.7%
-3.9%
0.0%
-85.0%
299,900.0%
-711.4%
533.3%
51.3%
60.7%
-100.0%
-31.3%
-96.7%
-62.2%
-5.9%
0.0%
16.3%
3,497.4%
-14.1%
-69.3%

27.6%

2.5%
-12.4%
4.7%
-6.9%
27.6%
0.1%

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
Interest Rate Options

Ag Products Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

Energy

Ag Products

Ags

GRAND TOTAL

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,

VOLUME
MAY 2019

3,618
27,406,206
9,230,505
36,640,329

182,690,744
6,855,511
9,526
37,382,200
1,500
226,939,481

VOLUME
MAY 2018

8,921
22,910,151
6,112,156
29,031,228

159,298,273
4,439,896
9,476
27,981,582
1,240
191,730,467

% CHG

-59.4%
19.6%
51.0%
26.2%

14.7%
54.4%

0.5%
33.6%
21.0%
18.4%

VOLUME
APR 2019

2,616
18,972,138
4,007,056
22,981,810

88,279,091
3,385,346
8,269
29,684,041
1,500
121,358,247

% CHG

38.3%
44.5%
130.4%
59.4%

106.9%
102.5%
15.2%
25.9%
0.0%
87.0%

VOLUME
Y.T.D 2019

23,502
106,420,411
25,342,966
131,786,879

616,195,365
23,871,054
49,303
140,062,928
7,100
780,185,750

VOLUME
Y.T.D 2018

56,878
103,290,173
26,411,727
129,758,778

600,402,196
27,290,512
47,112
149,602,832
5,565
777,348,217

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

-68.7%
3.0%
-4.0%
1.6%

2.6%
-12.5%
4.7%
-6.4%
27.6%
0.4%
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