&2 CME Group

CME Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
OCT 2018 OCT 2017 CHG OCT 2018 OCT 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG
Interest Rate Futures
1-MONTH EURODOLLAR 0 0 0.0% 0 2,001 -100.0% 0 0 0.0% 31,342 47,355 -33.8%
EURODOLLARS 730,435 805,345 -9.3% 71,095,732 50,635,232 40.4% 7,991,228 6,347,189 25.9% 615,369,845 529,982,361 16.1%
SOFR 0 - - 175,035 - - 0 - - 530,872 - -
SONIA 0 - - 61,399 - - 0 - - 61,399 - -
Interest Rate Options
EURODOLLARS 10,492,464 7,772,111 35.0% 5,440,711 3,471,967 56.7% 91,787,967 82,939,316 10.7% 45,065,418 39,377,920 14.4%
EURO MIDCURVE 8,720,772 11,478,636 -24.0% 6,974,780 8,437,344 -17.3% 88,597,733 88,227,561 0.4% 52,940,186 57,093,404 -7.3%
0 - - 6,600 - - 250 - - 6,601 - -

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
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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
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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
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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
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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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
OCT 2018 OCT 2017 CHG OCT 2018 OCT 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG Y.T.D 2018 Y.T.D 2017 CHG

Foreign Exchange Futures

CHILEAN PESO 0 0 0.0% 967 2,697 -64.1% 0 0 0.0% 12,808 17,077 -25.0%
Foreign Exchange Options

AUD/USD PQO 2pm Fix 0 - - 1,274 - - 0 - - 9,202 - -
Ag Products Futures

BUTTER CS 0 0 0.0% 4,817 3,576 34.7% 0 0 0.0% 42,561 31,821 33.8%
CASH-SETTLED CHEESE 0 0 0.0% 17,814 10,723 66.1% 0 0 0.0% 107,020 98,178 9.0%
CAT EURO SEASONAL STRIP - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
CATTLE 978 4,394 -17.7% 1,395,250 1,219,436 14.4% 12,843 36,535 -64.8% 13,828,009 13,599,001 1.7%
CDD SEASONAL STRIP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
CDD WEATHER 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 25 -100.0%
CLASS IV MILK 0 12 -100.0% 1,030 497 107.2% 0 79 -100.0% 6,291 9,596 -34.4%
DRY WHEY 0 0 0.0% 2,671 1,066 150.6% 0 0 0.0% 14,350 17,235 -16.7%
FEEDER CATTLE 0 70  -100.0% 331,588 328,772 0.9% 17 525 -96.8% 3,070,855 3,016,383 1.8%
GOLDMAN SACHS 0 0 0.0% 31,766 34,500 -7.9% 0 0 0.0% 312,122 340,394 -8.3%
GSCI EXCESS RETURN FUT 0 0 0.0% 0 17 -100.0% 0 0 0.0% 616 1,065 -42.2%
HDD EURO SEASONAL STRIP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
HDD SEASONAL STRIP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
HDD WEATHER 0 0 0.0% 0 0 0.0% 0 0 0.0% 55 50 10.0%
HDD WEATHER EUROPEAN 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 50 -100.0%
HOGS 2,546 5,698 -55.3% 1,138,057 941,656 20.9% 15,779 30,739 -48.7% 11,500,911 9,335,576 23.2%
HOUSING INDEX 0 0 0.0% 22 9 144.4% 0 0 0.0% 89 131 -32.1%
LUMBER 0 0 0.0% 20,494 21,462 -4.5% 0 0 0.0% 188,561 166,661 13.1%
MALAYSIAN PALM SWAP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
MILK 57 125 -54.4% 35,846 22,058 62.5% 1,239 1,085 14.2% 240,795 265,235 -9.2%
MLK MID OPTIONS 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
NFD MILK 0 0 0.0% 3,892 6,943 -43.9% 43 14 207.1% 49,898 51,043 -2.2%
PALM OIL 0 0.0% - 0 0.0% 0 0.0% - 0 0.0%
S&P GSCI ENHANCED ER SWA 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
USD CRUDE PALM OIL 0 0 0.0% 0 0 0.0% 0 0 0.0% 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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Ag Products Options
BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE

HDD EURO SEASONAL STRIP
HDD SEASONAL STRIP
HDD WEATHER

HDD WEATHER EUROPEAN
HOGS

HOUSING INDEX

LUMBER

LV CATL CSO

MILK

MLK MID OPTIONS

NFD MILK

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures

FX Futures

Foreign Exchange Futures
Ag Products Futures
TOTAL FUTURES

Open
Outcry
OCT 2018

202
6,854
18,143

856

730,435
16,580
11

0

3,581
750,607

CME Group

CME Exchange Volume Comparison Report - Monthly

Open
Outcry
OCT 2017

1,603

805,345
11,070
253

0
10,299
826,967

%
CHG

100.0%
-62.3%
-75.2%
-56.8%
-46.6%

-9.3%
49.8%
-95.7%
0.0%
-65.2%
-9.2%

ELEC
OCT 2018

71,332,166
76,411,390
19,033,035
967
2,983,247
169,760,805

ELEC
OCT 2017

218,900
0

1,765

0
23,270
0

5,444

50,637,323
32,819,622
17,624,683
2,697
2,590,715
103,675,040

%
CHG

43.6%
-44.8%
-30.9%

0.0%
0.0%
-53.4%
-38.8%
-23.0%
0.0%
0.0%
0.0%
0.0%
9.4%
0.0%
33.5%
0.0%
68.2%
0.0%
-31.5%

40.9%
132.8%
8.0%
-64.1%
15.2%
63.7%

Open
Outcry
Y.T.D 2018

10,516
29,136
265,292

7,991,228
410,620
704

0

29,921
8,432,473

Open
Outcry
Y.T.D 2017

10,640
46,534
507,861

43
1,972
116,829
614
14,299

6,347,189
676,179
16,083

0

68,977
7,108,428

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.

%
CHG

-1.2%
-37.4%
-47.8%

0.0%
0.0%
-73.6%
-56.6%
-58.6%
0.0%
0.0%
0.0%
0.0%
-11.8%
0.0%
402.3%
-84.7%
-49.8%
-30.8%
-39.4%

25.9%
-39.3%
-95.6%

0.0%
-56.6%
18.6%

ELEC ELEC
Y.T.D 2018 Y.T.D 2017
29,824 7,020
72,268 43,255
2,067,267 1,956,317
0 0
0 0
10,200 14,485
5,128 2,154
274,947 304,461
0 0
0 0
0 0
0 0
2,110,222 1,868,349
0 42
17,738 11,852
0 0
291,375 233,961
27 0
40,770 29,021
615,993,458 530,029,716
495,699,281 383,423,729
195,437,258 172,619,847
12,808 17,077
29,362,133 26,932,444

1,336,504,938 1,113,022,813

%
CHG

324.8%
67.1%
5.7%
0.0%
0.0%
-29.6%
138.1%
-9.7%
0.0%
0.0%
0.0%
0.0%
12.9%
-100.0%
49.7%
0.0%
24.5%
0.0%
40.5%

16.2%
29.3%
13.2%
-25.0%
9.0%
20.1%
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TOTAL OPTIONS GROUP
Equity Index Options
Interest Rate Options

FX Options

Ag Products Options
Foreign Exchange Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

FX

Foreign Exchange

Ag Products
GRAND TOTAL

Open
Outcry
OCT 2018

1,071,946
19,213,236
1,662
58,409

0
20,345,253

19,943,671
1,088,526
1,673

0

61,990
21,095,860

Open
Outcry
OCT 2017

1,274,766
19,250,747
6,284
111,992

20,643,789

20,056,092
1,285,836
6,537

0

122,291
21,470,756

%
CHG

-15.9%

-0.2%
-73.6%
-47.8%

-1.4%

-0.6%
-15.3%
-14.4%

0.0%
-49.3%
“1.7%

ELEC
OCT 2018

23,484,005
12,422,091
1,605,461
476,636
1,274
37,989,467

83,754,257
99,895,395
20,638,496
2,241
3,459,883
207,750,272

ELEC
OCT 2017

12,534,801
11,909,311
1,738,569
524,050

26,706,731

62,546,634
45,354,423
19,363,252

2,697
3,114,765
130,381,771

%
CHG

87.4%

4.3%
-1.7%
-9.0%

42.2%

33.9%
120.3%
6.6%
-16.9%
11.1%
59.3%

Open
Outcry
Y.T.D 2018

10,109,747
180,385,950
27,668
664,647

0
191,188,012

188,377,178
10,520,367
28,372

0

694,568
199,620,485

Open
Outcry
Y.T.D 2017

11,162,183
171,166,877
104,254
1,056,823

183,490,137

177,514,066
11,838,362
120,337

0

1,125,800
190,598,565

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.

%
CHG

-9.4%
5.4%
-73.5%
-37.1%

4.2%

6.1%
-11.1%
-76.4%

0.0%
-38.3%

4.7%

ELEC
Y.T.D 2018

160,994,285
98,012,205
15,563,315

4,919,766
9,202
279,498,773

714,005,663
656,693,566
211,000,573
22,010
34,281,899
1,616,003,711

ELEC
Y.T.D 2017

128,515,156
96,471,324
16,076,261

4,470,917

245,533,658

626,501,040
511,938,885
188,696,108
17,077
31,403,361
1,358,556,471

%
CHG

25.3%

1.6%
-3.2%
10.0%

13.8%

14.0%
28.3%
11.8%
28.9%

9.2%
19.0%
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