
CBOT Exchange Volume Report - Monthly

Interest Rate Futures
30-YR BOND 6,379,951 5,818,225 9.7% 10,573,909 -39.7% 23,602,272 18,133,707 30.2%
10-YR NOTE 33,837,131 29,608,864 14.3% 51,555,450 -34.4% 118,331,727 96,780,480 22.3%
5-YR NOTE 19,974,642 17,509,851 14.1% 35,388,633 -43.6% 73,665,683 60,124,330 22.5%
2-YR NOTE 9,652,249 6,893,569 40.0% 19,349,234 -50.1% 37,228,521 23,497,019 58.4%
FED FUND 6,107,308 5,992,682 1.9% 7,054,296 -13.4% 17,268,623 15,609,704 10.6%
5-YR SWAP RATE 57,145 83,934 -31.9% 17,985 217.7% 103,169 192,148 -46.3%
2-YR SWAP RATE 0 0 0.0% 0 - 0 0 0.0%
10-YR SWAP RATE 99,269 96,566 2.8% 45,426 118.5% 179,736 168,565 6.6%
7-YR SWAP 0 0 0.0% 0 - 0 0 0.0%
ULTRA T-BOND 2,785,176 2,308,141 20.7% 6,042,932 -53.9% 11,562,493 8,096,934 42.8%
30-YR SWAP RATE 317 2,688 -88.2% 168 88.7% 825 5,079 -83.8%
Ultra 10-Year Note 3,533,261 1,836,642 92.4% 5,893,411 -40.0% 12,588,660 6,421,523 96.0%

Interest Rate Options
30-YR BOND 2,284,011 2,180,704 4.7% 3,437,667 -33.6% 8,723,503 5,970,198 46.1%
10-YR NOTE 13,075,410 11,207,380 16.7% 17,429,291 -25.0% 43,809,546 31,612,040 38.6%
5-YR NOTE 3,353,252 3,852,675 -13.0% 4,855,873 -30.9% 11,402,727 9,068,986 25.7%
2-YR NOTE 444,220 118,388 275.2% 615,416 -27.8% 1,366,026 288,731 373.1%
FED FUND 6,030 1,628 270.4% 2,786 116.4% 9,567 8,504 12.5%
ULTRA T-BOND 5,096 1,890 169.6% 4,693 8.6% 13,500 5,011 169.4%
Ultra 10-Year Note 3 5,348 -99.9% 0 0.0% 28 6,851 -99.6%

Equity Index Futures
DJ US REAL ESTATE 71,075 50,156 41.7% 48,310 47.1% 148,934 79,099 88.3%
E-mini ($5) Dow 6,939,807 3,891,921 78.3% 6,592,087 5.3% 17,155,160 8,751,121 96.0%

Equity Index Options
E-mini ($5) Dow 14,157 6,821 107.6% 15,319 -7.6% 39,439 18,665 111.3%

Energy Futures
ETHANOL 8,683 18,607 -53.3% 9,213 -5.8% 28,398 53,139 -46.6%
ETHANOL FWD 0 278 -100.0% 0 - 0 1,562 -100.0%
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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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Ag Products Futures
CORN 8,754,615 6,001,755 45.9% 10,818,799 -19.1% 26,047,955 20,292,241 28.4%
SOYBEAN 5,116,218 3,836,984 33.3% 6,799,502 -24.8% 15,982,628 12,794,788 24.9%
SOYBEAN MEAL 2,294,948 1,854,395 23.8% 3,466,917 -33.8% 8,244,288 5,870,047 40.4%
SOYBEAN OIL 2,185,274 2,421,635 -9.8% 3,503,090 -37.6% 7,815,612 7,160,816 9.1%
OATS 14,719 13,180 11.7% 14,913 -1.3% 45,265 45,000 0.6%
ROUGH RICE 8,866 12,224 -27.5% 22,367 -60.4% 48,014 62,095 -22.7%
WHEAT 11,030 10,199 8.1% 5,702 93.4% 20,462 30,913 -33.8%
MINI CORN 11,946 7,294 63.8% 10,469 14.1% 30,716 26,242 17.0%
MINI SOYBEAN 33,293 14,214 134.2% 38,272 -13.0% 92,969 55,963 66.1%
MINI WHEAT 7,279 4,179 74.2% 6,408 13.6% 17,998 16,163 11.4%
DOW-UBS COMMOD INDEX 133,340 136,505 -2.3% 57,148 133.3% 266,794 172,615 54.6%
FERTILIZER PRODUCS 2,455 1,665 47.4% 2,395 2.5% 6,325 4,680 35.1%
DJ_UBS ROLL SELECT INDEX FU 1,646 2,140 -23.1% 82 1,907.3% 2,384 2,632 -9.4%
KC WHEAT 1,360,954 832,417 63.5% 1,874,521 -27.4% 4,532,074 2,740,693 65.4%
CHI WHEAT 3,045,313 2,293,929 32.8% 3,731,220 -18.4% 9,476,261 7,869,367 20.4%
Intercommodity Spread 0 0 0.0% 0 - 0 0 0.0%

Ag Products Options
CORN 2,531,231 2,053,664 23.3% 1,446,711 75.0% 5,649,343 5,282,847 6.9%
SOYBEAN 1,801,217 1,582,653 13.8% 1,844,825 -2.4% 5,005,237 3,951,338 26.7%
SOYBEAN MEAL 355,463 210,998 68.5% 406,231 -12.5% 1,033,087 548,804 88.2%
SOYBEAN OIL 142,281 233,751 -39.1% 135,492 5.0% 398,183 531,751 -25.1%
SOYBEAN CRUSH 31 85 -63.5% 31 0.0% 72 190 -62.1%
OATS 696 1,133 -38.6% 384 81.2% 1,529 3,694 -58.6%
ROUGH RICE 796 838 -5.0% 995 -20.0% 3,934 3,562 10.4%
WHEAT 100 73 37.0% 127 -21.3% 564 73 672.6%
CORN NEARBY+2 CAL SPRD 2,848 10 28,380.0% 1,900 49.9% 6,698 2,430 175.6%
SOYBN NEARBY+2 CAL SPRD 0 100 -100.0% 0 0.0% 0 760 -100.0%
WHEAT NEARBY+2 CAL SPRD 930 938 -0.9% 4,536 -79.5% 6,456 3,752 72.1%
JULY-DEC CORN CAL SPRD 4,200 2,400 75.0% 315 1,233.3% 4,619 3,300 40.0%
DEC-JULY WHEAT CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
JULY-NOV SOYBEAN CAL SPRD 19,444 19,454 -0.1% 13,450 44.6% 35,967 42,879 -16.1%
JULY-DEC WHEAT CAL SPRD 225 800 -71.9% 250 -10.0% 475 1,150 -58.7%
JULY-JULY WHEAT CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
NOV-NOV SOYBEAN CAL SPRD 0 0 0.0% 0 0.0% 9 64 -85.9%
SOYMEAL NEARBY+2 CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
DEC-DEC CORN CAL SPRD 754 37 1,937.8% 301 150.5% 1,076 1,190 -9.6%
JULY-DEC SOY OIL CAL SPRD 0 100 -100.0% 0 0.0% 0 430 -100.0%
WHEAT-CORN ICSO 0 0 0.0% 1,355 -100.0% 2,045 2,451 -16.6%
DEC-JULY CORN CAL SPRD 0 3,300 -100.0% 0 0.0% 0 3,900 -100.0%
NOV-JULY SOYBEAN CAL SPRD 0 25 -100.0% 0 0.0% 1 25 -96.0%
AUG-NOV SOYBEAN CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
JAN-MAY SOYBEAN CAL SPRD 0 0 - 0 0.0% 0 0 -
MAR-JULY WHEAT CAL SPRD 0 0 0.0% 0 0.0% 200 1,369 -85.4%
KC WHEAT 120,966 38,362 215.3% 93,013 30.1% 299,857 100,820 197.4%
CHI WHEAT 840,286 629,251 33.5% 688,270 22.1% 2,404,874 1,827,777 31.6%
Intercommodity Spread 672 0 0.0% 1,598 -57.9% 7,200 201 3,482.1%
MAR-JULY CORN CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
AUG-DEC SOYBEAN MEAL CSO 0 0 0.0% 0 - 0 0 0.0%
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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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Ags Futures
FERTILIZER PRODUCS 450 0 - 975 -53.8% 3,675 0 -

TOTAL FUTURES GROUP
Interest Rate Futures 82,426,449 70,151,162 17.5% 135,921,444 -39.4% 294,531,709 229,029,489 28.6%
Equity Index Futures 7,010,882 3,942,077 77.8% 6,640,397 5.6% 17,304,094 8,830,220 96.0%
Energy Futures 8,683 18,885 -54.0% 9,213 -5.8% 28,398 54,701 -48.1%
Ag Products Futures 22,981,896 17,442,715 31.8% 30,351,805 -24.3% 72,629,745 57,144,255 27.1%
Ags Futures 450 - 975 -53.8% 3,675
TOTAL FUTURES 112,428,360 91,554,839 22.8% 172,923,834 -35.0% 384,497,621 295,058,665 30.3%

TOTAL OPTIONS GROUP
Equity Index Options 14,157 6,821 107.6% 15,319 -7.6% 39,439 18,665 111.3%
Interest Rate Options 19,168,022 17,368,013 10.4% 26,345,726 -27.2% 65,324,897 46,960,321 39.1%
Ag Products Options 5,822,140 4,777,972 21.9% 4,639,784 25.5% 14,861,426 12,314,757 20.7%
TOTAL OPTIONS 25,004,319 22,152,806 12.9% 31,000,829 -19.3% 80,225,762 59,293,743 35.3%

TOTAL COMBINED
Interest Rate 101,594,471 87,519,175 16.1% 162,267,170 -37.4% 359,856,606 275,989,810 30.4%
Equity Index 7,025,039 3,948,898 77.9% 6,655,716 5.5% 17,343,533 8,848,885 96.0%
Energy 8,683 18,885 -54.0% 9,213 -5.8% 28,398 54,701 -48.1%
Ag Products 28,804,036 22,220,687 29.6% 34,991,589 -17.7% 87,491,171 69,459,012 26.0%
Ags 450 - 975 -53.8% 3,675 -
GRAND TOTAL 137,432,679 113,707,645 20.9% 203,924,663 -32.6% 464,723,383 354,352,408 31.1%
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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.


	Volume
	Interest Rate
	Futures
	Options

	Equity Index
	Futures
	Options

	Energy
	Futures

	Ag Products
	Futures
	Options

	Ags
	Futures



