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Interest Rate Futures
10-YR NOTE

10-YR SWAP RATE
2-YR NOTE

30-YR BOND
30-YR SWAP RATE
5-YR NOTE

5-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
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Equity Index Futures
DJ US REAL ESTATE
E-mini ($5) Dow

Equity Index Options
E-mini ($5) Dow

Energy Futures
ETHANOL
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OCT 2018
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OCT 2017
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-94.3% 0
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% CHG

20.6%
-14.7%
38.5%
24.9%
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21.0%
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120.8%

60.4%
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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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ADV
OCT 2018

Ag Products Futures
CHI WHEAT 102,508
CORN 286,559
DJ_UBS ROLL SELECT INDEX FU 30
DOW-UBS COMMOD INDEX 2,670
FERTILIZER PRODUCS 97
Intercommodity Spread 0
KC WHEAT 42,795
MINI CORN 387
MINI SOYBEAN 1,070
MINI WHEAT 301
OATS 773
ROUGH RICE 1,333
SOYBEAN 255,940
SOYBEAN MEAL 113,283
SOYBEAN OIL 100,221
WHEAT 938

ADV
OCT 2017
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October 2018
ADV
% CHG SEP 2018
2.5% 109,612.68
7.2% 293,930.58
61.2% 269.16
-23.5% 4,582.37
-22.3% 90.53
- 0
30.0% 39,435.53
32.1% 416.95
-13.7% 698.58
82.2% 302.68
47.7% 475.21
2.2% 618.58
-7.3% 165,890.95
39.9% 122,605.42
3.7% 125,023.37
4162.4% 1,126.05
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-2.5%
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-41.7%
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8.5%
-11%
53.2%
-0.5%
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152,819
395,653
79
3,731
107

0
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1,082
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Y.T.D 2017

135,264
358,627
35
4,151
81

0
49,630
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% CHG

13.0%
10.3%
127.9%
-10.1%
31.2%
27.4%
5.3%
32.9%
31.0%
3.4%
-13.1%
11.1%
29.6%
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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
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

ADV
OCT 2018

31,387
63,565
146
161

55,464

8,849
6,830

147
35
29
48

54

4,729,623
312,010
410
908,905
54
5,951,003
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ADV
OCT 2017

0
21,725.82
76,881.91

1.95
48.95
84.18

0
58,299.18
0.91
5,970.36
7,215.09
0

0

1.18

9.09
115.91

31.82

2,902,323.27
98,631.73
462.95
861,092.05
31.82
3,862,441.82

October 2018

ADV

% CHG SEP 2018
- 0

44.5% 36,946.32
-17.3% 90,916.74
- 281.58

- 84.42
-92.7% 130.53
-100.0% 81.58
- 29.47

- 0

- 10.53

- 0

- 0

- 0

- 199.21

35.2% 3,862.74

- 0

- 0

- 0

- 0
-100.0% 0
58.3% 34.21
16.4% 94.47

- 0
-4.9% 57,087.68
-100.0% 0
48.2% 10,374
-5.3% 6,908.11

- 0

- 133.68
2880.8% 64.58
222.5% 0.79
-58.8% 15.79
70.0% 57.11
63.0%  3,456,124.95
216.7% 189,716.16
-11.4% 433.63
5.6% 865,078.63
70.0% 57.11
54.1%  4,511,410.47

% CHG

126.5%
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-2.8%
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-1.1%
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Page 3 of 4

% CHG

-100.0%
25.9%
6.3%
85.0%
72.3%
-56.0%
-1.7%
1478.9%
-100.0%
-38.1%
-100.0%
49.9%
-17.9%
87.4%
-100.0%
-85.4%
-99.9%
-28.0%
-53.8%
-22.4%
13.0%
-11.1%
69.2%
-31.1%
-99.1%
261.7%
-11.6%
-13.7%

224.9%

25.8%
76.6%
-31.2%
12.9%
224.9%
24.5%

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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ADV ADV ADV ADV ADV

OCT 2018 OCT 2017 % CHG SEP 2018 % CHG Y.T.D 2018 Y.T.D 2017 % CHG
TOTAL OPTIONS GROUP
Interest Rate Options 1,282,496 838,586.18 52.9% 903,281.16 42.0% 957,207 769,815 24.3%
Equity Index Options 472 335.09 40.9% 336.16 40.4% 463 259 79.0%
Ag Products Options 168,680 171,951 -1.9% 207,256.42 -18.6% 251,431 222,813 12.8%
TOTAL OPTIONS 1,451,648 1,010,872.27 43.6% 1,110,873.74 30.7% 1,209,101.11 992,886.64 21.8%
TOTAL COMBINED
Interest Rate 6,012,120 3,740,909.45 60.7% 4,359,406.1 37.9% 5,292,592 4,215,293 25.6%
Equity Index 312,482 98,866.82 216.1% 190,052.32 64.4% 232,433 131,647 76.6%
Energy 410 462.95 -11.4% 433.63 -5.4% 422 614 -31.2%
Ag Products 1,077,585 1,033,043.05 4.3% 1,072,335.05 0.5% 1,363,256 1,207,252 12.9%
Ags 54 31.82 70.0% 57.11 -5.3% 49 15 224.9%
GRAND TOTAL 7,402,651 4,873,314.09 51.9% 5,622,284.21 31.7% 6,888,752.23 5,554,820.25 24.0%

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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