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CME Exchange Volume Comparison Report - Monthly

Interest Rate Futures
EURQOYEN
EURODOLLARS
1-MONTH EURODOLLAR
2YR BUNDLE

EURO 5YR BUNDLE

3YR BUNDLE

Interest Rate Options
EURODOLLARS
EURO MIDCURVE

Open
Outcry
JAN 2016

947,709

o O o

17,335,661
11,791,237

Open
Outcry
JAN 2015

503,642

o O o

7,469,392
8,693,352

%
CHG

0.0%
88.2%
0.0%
0.0%
0.0%
0.0%

132.1%
35.6%

ELEC
JAN 2016

59,056,108
966

o O o

3,592,579
5,115,308

ELEC
JAN 2015

0
59,506,372
3,429

295

28

20

1,186,316
1,536,952

%
CHG

0.0%
-0.8%
-71.8%
-100.0%
-100.0%
-100.0%

202.8%
232.8%

Open
Outcry
Y.T.D 2016

947,709

o O o

17,335,661
11,791,237

Open
Outcry
Y.T.D 2015

503,642

o O o

7,469,392
8,693,352

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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Equity Index Futures

E-MINI S&P500

S&P 500

S&P 600 SMALLCAP EMINI
E-MINI MIDCAP

S&P 400 MIDCAP

S&P 500 GROWTH

S&P 500/VALUE

E-MINI RUSSELL 1000

E-MINI NASDAQ 100

NASDAQ

NIKKEI 225 ($) STOCK

NIKKEI 225 (YEN) STOCK
NASDAQ BIOTECH

E-MICRO NIFTY

S&P ENERGY SECTOR

S&P FINANCIAL SECTOR

S&P TECHNOLOGY SECTOR
S&P CONSUMER DSCRTNRY S
S&P HEALTH CARE SECTOR
S&P MATERIALS SECTOR
S&P INDUSTRIAL SECTOR
S&P CONSUMER STAPLES SE
S&P UTILITIES SECTOR
IBOVESPA INDEX

E-MINI RUSSELL 1000 GROWT
FT-SE 100

E-MINI RUSSELL 1000 VALUE
ENERGY SECTOR

Open
Outcry
JAN 2016

75,893
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JAN 2015
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%
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JAN 2016

47,913,055
25,572

0

504,250

0

12

5,507
1,541
8,146,526
0

502,422
1,698,526
0

0

9,851
7,896
4,064
6,268
8,108
3,097
2,238
5,073
8,185
358

760

2,354
1,110

20

ELEC
JAN 2015

38,294,133
24,870

0

413,595
0

7

15
6,833,041
1,175
404,453
1,151,587

%
CHG

251%
2.8%
0.0%

21.9%
0.0%

71.4%

36,613.3%

19.2%

-100.0%

24.2%

47.5%
0.0%

240.5%
399.7%
159.2%

36.3%

44.7%
-17.3%
-24.3%
355.8%

55.9%
241.0%
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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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Equity Index Options
E-MINI S&P500

S&P 500

E-MINI MIDCAP
E-MINI NASDAQ 100
NASDAQ

EOM S&P 500

EOM EMINI S&P
EOW1 S&P 500
EOW1 EMINI S&P 500
EOW2 S&P 500
EOW2 EMINI S&P 500
EOW4 EMINI S&P 500

FX Futures
AUSTRALIAN DOLLAR
BRITISH POUND
BRAZIL REAL
CANADIAN DOLLAR
E-MINI EURO FX
EURO FX

E-MINI JAPANESE YEN
JAPANESE YEN
MEXICAN PESO

NEW ZEALND DOLLAR
NKR/USD CROSS RATE
RUSSIAN RUBLE
S.AFRICAN RAND
SWISS FRANC

AD/CD CROSS RATES
AD/JY CROSS RATES
AD/NE CROSS RATES
BP/JY CROSS RATES
BP/SF CROSS RATES

Open
Outcry
JAN 2016

25,850
968,815
0

0

0
126,134
0
31,237
0
56,162
0

0

11
217

34

823

346

O OO OO OoOOoO o oo
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Open
Outcry
JAN 2015

29,195
755,647
0

0

20
128,121
0
35,376
0
82,128
0

0

%
CHG

-98.6%
-82.9%
0.0%
-96.6%
0.0%
-85.7%
0.0%
-82.1%
-100.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%

ELEC
JAN 2016

8,265,420

1,514,678
0

606,684

0

849,522
1,341,736

2,268,750
1,914,730
40,153
1,790,333
110,684
4,057,464
41,493
3,619,540
1,087,610
445,226
566
32,220
11,579
405,555
15

8,283

117

1,940

16

ELEC
JAN 2015

6,900,740
33

10
159,240

0

0
1,289,459
0

869,856

0

864,857
1,077,987

1,889,613
2,014,681
32,430
1,362,858
139,676
5,529,904
27,347
4,019,618
796,677
428,330
747

9,656
7,037
726,347
45

3,718

69

792

401

%
CHG

19.8%
-100.0%
-90.0%
116.5%
0.0%
0.0%
17.5%
0.0%
-30.3%
0.0%
-1.8%
24.5%

20.1%
-5.0%
23.8%
31.4%
-20.8%
-26.6%
51.7%
-10.0%
36.5%
3.9%
-24.2%
233.7%
64.5%
-44.2%
-66.7%
122.8%
69.6%
144.9%
-96.0%
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0
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11
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o
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Outcry
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29,195
755,647
0

0

20
128,121
0
35,376
0
82,128
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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FX Futures

CD/JY CROSS RATES
EC/AD CROSS RATES
EC/CD CROSS RATES
EC/NOK CROSS RATES
EC/SEK CROSS RATES
EFX/BP CROSS RATES
EFX/JY CROSS RATES
EFX/SF CROSS RATES
SF/JY CROSS RATES
SKR/USD CROSS RATES
CZECK KORUNA (US)
CZECK KORUNA (EC)
HUNGARIAN FORINT (US)
HUNGARIAN FORINT (EC)
POLISH ZLOTY (US)
POLISH ZLOTY (EC)
SHEKEL

RMB USD

KOREAN WON

TURKISH LIRA

TURKISH LIRA (EU)
E-MICRO EUR/USD
E-MICRO GBP/USD
E-MICRO USD/CAD
E-MICRO USD/CHF
E-MICRO USD/JPY
E-MICRO AUD/USD
MICRO CHF/USD

INDIAN RUPEE

EURO QUARTERLY VARIANCE

USDZAR

E-MICRO JPY/USD
E-MICRO CAD/USD
CHINESE RENMINBI (CNH)
E-MICRO USD/CNH

Open
Outcry
JAN 2016

O OO O o o oo

o
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CME Exchange Volume Comparison Report - Monthly
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JAN 2015
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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
E-MICRO INR/USD

FX Options
AUSTRALIAN DOLLAR
BRITISH POUND
BRAZIL REAL
CANADIAN DOLLAR
EURO FX

JAPANESE YEN
MEXICAN PESO

NEW ZEALND DOLLAR
RUSSIAN RUBLE
SWISS FRANC
JAPANESE YEN (EU)
EURO FX (EU)

SWISS FRANC (EU)
CANADIAN DOLLAR (EU)
BRITISH POUND (EU)
AUSTRALIAN DLR (EU)

Open
Outcry
JAN 2016

520
7,959

3,084

21,107
11,299

20

o o

O O O

Open
Outcry
JAN 2015

%
CHG

0.0%

ELEC
JAN 2016

97

156,613
193,069
233,794
715,519
292,378
2,675

0

0

9,454
653
5,937

570
2,029
413

ELEC
JAN 2015

553

120,104
204,052
0
119,989
1,234,322
210,373
749

10

0
35,486
660
7,579

0

523

971

92

%
CHG

-82.5%

30.4%
-5.4%
0.0%
94.8%
-42.0%
39.0%
257.1%
-100.0%
0.0%
-73.4%
-1.1%
-21.7%
0.0%
9.0%
109.0%
348.9%

Open
Outcry
Y.T.D 2016

520
7,959

3,084

21,107
11,299

20

o o

o O O

Open
Outcry
Y.T.D 2015

0

5,288
10,802
0
2,156
49,131
13,874
270

0

0
2,639

O O O o oo

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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Commodities and
Alternative Investments
Futures

LIVE CATTLE

FEEDER CATTLE

LEAN HOGS

LUMBER

MILK

MLK MID

NFD MILK

BUTTER CS

CLASS IV MILK

DRY WHEY

GSCI EXCESS RETURN FUT
GOLDMAN SACHS

HDD WEATHER

CDD WEATHER

HDD SEASONAL STRIP
CDD SEASONAL STRIP
HDD WEATHER EUROPEAN
CAT WEATHER EUROPEAN
HDD EURO SEASONAL STRIP
WKLY AVG TEMP

HOUSING INDEX

OTC SP GSCI ER SWAP
CASH-SETTLED CHEESE
MALAYSIAN PALM SWAP
S&P GSCI ENHANCED ER SWA

Open
Outcry
JAN 2016

4,991
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o
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~
~
(o]
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o

O O O
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Outcry
JAN 2015

85,554
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67,357
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0
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%
CHG

-94.2%
-99.4%
-97.4%
-100.0%
-100.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
0.0%
-100.0%
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
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1,122,264
188,457
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20,741
0
6,826
2,823
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1,684
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28,761
76

O OO o oo

9
10,439
0
0

ELEC
JAN 2015

1,196,034
231,084
813,530

13,275
30,003
0
2,817
2,356
815
2,582
0
27,628
50

0

50

O 0O O O oo

12,573
0
0

%
CHG

-6.2%
-18.4%
-18.4%

-0.4%
-30.9%

0.0%
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19.8%
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-34.8%
0.0%
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Outcry
Y.T.D 2015
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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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TOTAL FUTURES GROUP
Interest Rate Futures

Equity Index Futures

FX Futures

Commodities and Alternative Inve
Foreign Exchange Futures

Ags Futures

TOTAL FUTURES

TOTAL OPTIONS GROUP
Equity Index Options

Interest Rate Options

FX Options

Commodities and Alternative Inve
TOTAL OPTIONS

TOTAL COMBINED

Interest Rate

Equity Index

FX

Commodities and Alternative Inve
Foreign Exchange

Ags
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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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