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CME Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
NOV 2018 NOV 2017 CHG NOV 2018 NOV 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 4,420 -100.0% 0 0 0.0% 31,342 51,775 -39.5%
EURODOLLARS 678,692 660,232 2.8% 57,692,399 48,059,358 20.0% 8,669,920 7,007,421 23.7% 673,062,244 578,041,719 16.4%
SOFR 0 - - 245,030 - - 0 - - 775,902 - -
SONIA 0 - - 124,925 - - 0 - - 186,324 - -
Interest Rate Options
EURODOLLARS 5,541,787 6,113,057 -9.3% 4,426,523 3,646,239 21.4% 97,329,754 89,052,373 9.3% 49,491,941 43,024,159 15.0%
EURO MIDCURVE 8,989,740 10,240,172 -12.2% 6,892,241 6,742,140 2.2% 97,587,723 98,467,733 -0.9% 59,839,028 63,835,544 -6.3%

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

BITCOIN 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 %
NOV 2018 NOV 2017 CHG NOV 2018 NOV 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% 134 516 -74.0% 0 0 0.0% 12,942 17,593 -26.4%
Foreign Exchange Options

AUD/USD PQO 2pm Fix 0 0 0.0% 479 634 -24.4% 0 0 0.0% 9,681 634 1,427.0%
Ag Products Futures

BUTTER CS 0 0 0.0% 4,440 3,548 251% 0 0 0.0% 47,001 35,369 32.9%
CASH-SETTLED CHEESE 0 0 0.0% 13,239 15,258 -13.2% 0 0 0.0% 120,259 113,436 6.0%
CAT EURO SEASONAL STRIP - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
CATTLE 128 1,342 -90.5% 1,466,221 1,498,605 -2.2% 12,971 37,877 -65.8% 15,294,230 15,097,606 1.3%
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 3 0 0.0% 2,127 417 410.1% 3 79 -96.2% 8,418 10,013 -15.9%
DRY WHEY 0 0 0.0% 1,009 1,844 -45.3% 0 0 0.0% 15,359 19,079 -19.5%
FEEDER CATTLE 21 13 61.5% 226,098 248,088 -8.9% 38 538 -92.9% 3,296,953 3,264,471 1.0%
GOLDMAN SACHS 0 0 0.0% 31,129 33,561 -71.2% 0 0 0.0% 343,251 373,955 -8.2%
GSCI EXCESS RETURN FUT 0 0 0.0% 202 0 0.0% 0 0 0.0% 818 1,065 -23.2%
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 1,432 3,438 -58.3% 1,259,546 1,092,958 15.2% 17,211 34,177 -49.6% 12,760,457 10,428,534 22.4%
HOUSING INDEX 0 0 0.0% 11 2 450.0% 0 0 0.0% 100 133 -24.8%
LUMBER 0 0 0.0% 13,993 18,607 -24.8% 0 0 0.0% 202,554 185,268 9.3%
MALAYSIAN PALM SWAP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
MILK 0 1,829  -100.0% 30,949 25,474 21.5% 1,239 2,914 -57.5% 271,744 290,709 -6.5%
MLK MID OPTIONS 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
NFD MILK 0 15 -100.0% 5,784 3,915 47.7% 43 29 48.3% 55,682 54,958 1.3%
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
NOV 2018

678,692
15,177
6

0

1,584
695,459

CME Group

CME Exchange Volume Comparison Report - Monthly

Open
Outcry
NOV 2017

926
3,897
30,719

16,315
142
1,610

660,232
22,303
198

0

6,637
689,370

%
CHG

-78.8%
-50.6%
-59.9%
0.0%
0.0%
-8.6%
-100.0%
-563.8%
0.0%
0.0%
0.0%
0.0%
-5.8%
0.0%
600.0%
0.0%
-85.7%
-95.8%
-11.7%

2.8%
-32.0%
-97.0%

0.0%
-76.1%

0.9%

ELEC
NOV 2018

58,062,354
55,001,883
17,386,962
134
3,054,748
133,506,081

ELEC
NOV 2017

181,941
4

2,714

0
25,543
0

3,087

48,063,778
38,083,291
17,358,251
516
2,942,277
106,448,113

%
CHG

20.8%
44.4%
0.2%
-74.0%
3.8%
25.4%

Open
Outcry
Y.T.D 2018

10,712
31,062
277,604

8,669,920
425,797
710

0

31,505
9,127,932

Open
Outcry
Y.T.D 2017

7,007,421
698,482
16,281

0

75,614
7,797,798

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

-7.4%
-38.4%
-48.5%

0.0%
0.0%
-66.9%
-64.4%
-58.3%
0.0%
0.0%
0.0%
0.0%
-11.2%
0.0%
406.8%
-84.0%
-54.2%
-43.0%
-42.7%

23.7%
-39.0%
-95.6%

0.0%
-58.3%
17.1%

ELEC ELEC
Y.T.D 2018 Y.T.D 2017
33,272 9,038
78,368 52,729
2,217,257 2,171,611
0 0
0 0
11,526 16,045
5,216 2,824
298,254 329,777
0 0
0 0
0 0
0 0
2,303,868 2,050,290
0 46
19,264 14,566
0 0
326,415 259,504
28 0
46,028 32,108
674,055,812 578,093,494
550,701,164 421,507,020
212,824,220 189,978,098
12,942 17,593
32,416,881 29,874,721

1,470,011,019 1,219,470,926

%
CHG

268.1%
48.6%
2.1%
0.0%
0.0%
-28.2%
84.7%
-9.6%
0.0%
0.0%
0.0%
0.0%
12.4%
-100.0%
32.3%
0.0%
25.8%
0.0%
43.4%

16.6%
30.7%
12.0%
-26.4%
8.5%
20.5%
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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
NOV 2018

908,376
14,531,527
3,341
52,710

0
15,495,954

15,210,219
923,553
3,347

0

54,294
16,191,413

Open
Outcry
NOV 2017

1,408,716
16,353,229
3,925
93,490

0
17,859,360

17,013,461
1,431,019
4,123

0

100,127
18,548,730

%
CHG

-35.5%
-11.1%
-14.9%
-43.6%

0.0%
-13.2%

-10.6%
-35.5%
-18.8%

0.0%
-45.8%
-12.7%

ELEC
NOV 2018

15,905,385
11,318,764
1,443,071
419,730
479
29,087,429

69,381,118
70,907,268
18,830,033
613
3,474,478
162,593,510

ELEC
NOV 2017

14,491,405
10,388,379
1,721,990
467,621
634
27,070,029

58,452,157
52,574,696
19,080,241
1,150
3,409,898
133,518,142

%
CHG

9.8%
9.0%
-16.2%
-10.2%
-24.4%
7.5%

18.7%
34.9%
-1.3%
-46.7%
1.9%
21.8%

Open
Outcry
Y.T.D 2018

11,018,123
194,917,477
31,009
717,357

0
206,683,966

203,587,397
11,443,920
31,719

0

748,862
215,811,898

Open
Outcry
Y.T.D 2017

12,570,899
187,520,106
108,179
1,150,313

0
201,349,497

194,527,527
13,269,381
124,460

0

1,225,927
209,147,295

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

-12.4%
3.9%
-71.3%
-37.6%
0.0%
2.6%

4.7%
-13.8%
-74.5%

0.0%
-38.9%

3.2%

ELEC
Y.T.D 2018

176,899,670
109,330,969
17,006,386
5,339,496
9,681
308,586,202

783,386,781
727,600,834
229,830,606
22,623
37,756,377
1,778,597,221

ELEC
Y.T.D 2017

143,006,561
106,859,703
17,798,251
4,938,538
634
272,603,687

684,953,197
564,513,581
207,776,349
18,227
34,813,259
1,492,074,613

%
CHG

23.7%
2.3%
-4.4%
8.1%
1,427.0%
13.2%

14.4%
28.9%
10.6%
24.1%

8.5%
19.2%
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