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Interest Rate Futures
30-YR BOND
10-YR NOTE

5-YR NOTE

2-YR NOTE

FED FUND

5-YR SWAP RATE
2-YR SWAP RATE
10-YR SWAP RATE
7-YR SWAP
ULTRA T-BOND
30-YR SWAP RATE
Ultra 10-Year Note

Interest Rate Options
30-YR BOND

10-YR NOTE

5-YR NOTE

2-YR NOTE

FED FUND

FLEX 30-YR BOND
ULTRA T-BOND

Ultra 10-Year Note

Equity Index Futures
$25DJ

DJIA

MINI $5 DOW

DJ US REAL ESTATE

Equity Index Options
DJIA
MINI $5 DOW

Energy Futures
ETHANOL FWD

VOLUME
MAR 2016

5,000,492
24,480,805
13,229,220
5,521,341
2,555,692
106,012
2,820
83,327
709
1,800,239
2,631

1,003,024

1,680,976
7,131,385
1,891,303
119,337
13,058

0

5,038

400

0

0
3,300,587
30,898

0
11,434

546
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VOLUME
MAR 2015

5,183,233
24,770,743
14,020,735

6,108,615

1,480,400

99,500
10,883
131,560
0
1,796,608
8,928

0

1,241,324
7,218,684
1,943,846
176,391
71,320

0

6,789

0

0

10,864
3,125,977
19,209

21
12,574

1,264

% CHG

-3.5%
-1.2%
-5.6%
-9.6%
72.6%
6.5%
-74.1%
-36.7%

0.2%
-70.5%

35.4%
-1.2%
-2.7%

-32.3%
-81.7%

0.0%
-25.8%

0.0%
-100.0%
5.6%
60.9%

-100.0%
-9.1%

-56.8%

VOLUME
FEB 2016

8,184,815
41,327,813
24,294,791

9,923,022

2,538,658

60,813
764
40,913
1,616
3,758,777
1,774
852,632

2,048,012
8,731,952
2,335,966
105,011
11,875

0

4,107

10

0

0
4,307,086
11,842

0
20,148

758

% CHG

-38.9%
-40.8%
-45.5%
-44.4%
0.7%
74.3%
269.1%
103.7%
-56.1%
-52.1%
48.3%
17.6%

-17.9%
-18.3%
-19.0%
13.6%
10.0%

22.7%
3,900.0%

0.0%
-23.4%
160.9%

0.0%
-43.2%

-28.0%

VOLUME
Y.T.D 2016

18,755,093
93,118,702
51,142,667
20,673,977
7,408,641
222,345
3,996
156,403
3,052
7,437,817
5,929
2,177,842

5,739,990
23,077,085
6,743,406
298,431
31,338

0

13,105

516

0

0
12,777,428
58,676

54,847

1,802

VOLUME
Y.T.D 2015

21,750,804
85,975,108
49,685,854
22,491,416
3,767,755
177,467
11,995
203,393

0
7,668,959
15,599

0

4,526,815
26,119,011
5,703,664
752,082
120,940

0

41,515

0

0

28,350
9,616,456
40,683

22
43,065

2,886

% CHG

-13.8%
8.3%
2.9%

-8.1%
96.6%
25.3%

-66.7%

-23.1%

-3.0%
-62.0%

26.8%
-11.6%
18.2%
-60.3%
-74.1%
0.0%
-68.4%

0.0%
-100.0%
32.9%
44.2%

-100.0%
27.4%

-37.6%

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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VOLUME VOLUME VOLUME VOLUME VOLUME

MAR 2016 MAR 2015 % CHG FEB 2016 % CHG Y.T.D 2016 Y.T.D 2015 % CHG
Commodities and
Alternative Investments
Futures
CORN 6,061,119 6,111,206 -0.8% 7,858,482 -22.9% 19,797,660 18,391,049 7.6%
SOYBEAN 4,455,318 4,011,214 11.1% 5,203,777 -14.4% 13,505,182 12,448,873 8.5%
SOYBEAN MEAL 1,696,459 1,627,749 4.2% 2,055,464 -17.5% 5,299,565 5,049,346 5.0%
SOYBEAN OIL 1,866,019 1,683,476 10.8% 2,310,910 -19.3% 5,890,172 6,017,758 -2.1%
OATS 14,663 12,461 17.7% 25,543 -42.6% 55,840 47,002 18.8%
ROUGH RICE 16,050 12,008 33.7% 35,556 -54.9% 66,451 53,806 23.5%
MINI CORN 8,523 11,090 -23.1% 7,300 16.8% 22,214 35,019 -36.6%
MINI SOYBEAN 19,640 18,577 5.7% 11,594 69.4% 41,710 66,061 -36.9%
MINI WHEAT 5,300 6,700 -20.9% 4,420 19.9% 13,934 18,103 -23.0%
ETHANOL 15,335 17,508 -12.4% 11,923 28.6% 41,409 54,651 -24.2%
DOW-UBS COMMOD INDEX 62,205 40,980 51.8% 19,261 223.0% 104,481 66,258 57.7%
GRAIN BASIS SWAPS 0 0 0.0% 0 - 0 0 0.0%
DOW-UBS COMMOD INDEX SWA 0 0 0.0% 0 - 0 0 0.0%
FERTILIZER PRODUCS 1,905 2,310 -17.5% 3,300 -42.3% 8,460 6,980 21.2%
DJ_UBS ROLL SELECT INDEX FU 664 2,680 -75.2% 83 700.0% 747 3,016 -75.2%
KC WHEAT 621,435 513,654 21.0% 871,036 -28.7% 2,020,219 1,698,966 18.9%
CHI WHEAT 2,084,520 2,394,829 -13.0% 3,224,744 -35.4% 7,129,942 6,792,869 5.0%
Intercommodity Spread 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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Commodities and
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Options

CORN

SOYBEAN

SOYBEAN MEAL

SOYBEAN OIL

SOYBEAN CRUSH

OATS

ROUGH RICE

WHEAT

CORN NEARBY+2 CAL SPRD
SOYBN NEARBY+2 CAL SPRD
WHEAT NEARBY+2 CAL SPRD
JULY-DEC CORN CAL SPRD
DEC-JULY WHEAT CAL SPRD
JULY-NOV SOYBEAN CAL SPRD
JULY-DEC WHEAT CAL SPRD
JULY-JULY WHEAT CAL SPRD
NOV-NOV SOYBEAN CAL SPRD
SOYMEAL NEARBY+2 CAL SPRD
JULY-DEC SOYMEAL CAL SPRD
SOY OIL NEARBY+2 CAL SPRD
DEC-DEC CORN CAL SPRD
JULY-DEC SOY OIL CAL SPRD
WHEAT-CORN ICSO

DEC-JULY CORN CAL SPRD
NOV-JULY SOYBEAN CAL SPRD
AUG-NOV SOYBEAN CAL SPRD
JAN-MAY SOYBEAN CAL SPRD
MAY-NOV SOYBEAN CAL SPRD
MAR-DEC CORN CAL SPRD
MAR-JULY WHEAT CAL SPRD
KC WHEAT

CHI WHEAT

Intercommodity Spread
MAR-JULY CORN CAL SPRD
SEP-DEC SOYBEAN MEAL CSO
DEC-JUL SOYBEAN OIL CSO
NOV-DEC SOYBEAN CSO

TOTAL FUTURES GROUP
Interest Rate Futures

Equity Index Futures

Energy Futures

Commodities and Alternative Invest
TOTAL FUTURES

Group
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VOLUME
MAR 2016

1,771,842
1,840,324
167,545
269,964
546

1,351
1,971

0
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300
6,626
6,050

0

3,158
1,298

0

129
2,475

0

0
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713,263

O O O oo

53,786,312
3,331,485
546
16,929,155
74,047,498

VOLUME
MAR 2015

2,014,243
1,477,599
222,480
139,686
40
1,436
1,861

0

2,505

0
15,057
1,005

0

5,680
786

0

33

100

0

0

128

0

300

O O OO o oo

43,799
652,061

O O O oo

53,611,205
3,156,050
1,264
16,466,442
73,234,961

% CHG

-12.0%
24.5%
-24.7%
93.3%
1,265.0%
-5.9%
5.9%
0.0%
-62.1%
0.0%
-56.0%
502.0%
0.0%
-44.4%
65.1%
0.0%
290.9%
2,375.0%
0.0%
0.0%
742.2%
0.0%
-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-17.3%
9.4%
0.0%
0.0%
0.0%
0.0%

0.3%
5.6%
-56.8%
2.8%
1.1%

VOLUME
FEB 2016

1,243,907
1,271,202
143,467
157,486
670

681

2,537

0

1,032

50

10,302
2,450

0

2,532
6,675

o O O o o

700

o

141

O O O O oo

1,600
32,952
503,205
1,600
41

0
0
0

90,986,388
4,318,928
758
21,643,393
116,949,467

% CHG

42.4%
44.8%
16.8%
71.4%
-18.5%
98.4%
-22.3%
0.0%
-7.9%
500.0%
-35.7%
146.9%
0.0%
24.7%
-80.6%

0.0%
0.0%

0.0%
54.0%
0.0%
-100.0%
0.0%
0.0%

0.0%
-100.0%
9.9%
41.7%
-100.0%
-100.0%
0.0%

-40.9%
-22.9%
-28.0%
-21.8%
-36.7%

VOLUME
Y.T.D 2016

4,336,876
4,249,167
462,425
578,340
1,888
3,120
6,747

0

4,313
350
18,207
12,096
0

7,092
10,495
0

129
2,475

0

0

1,778

0

5,236

O O O O oo

1,650
87,832
1,865,171
1,850
2,420

0

0

0

201,106,464
12,836,104
1,802
53,997,986
267,942,356

VOLUME
Y.T.D 2015

5,446,221
4,571,969
691,338
460,055
242
5,778
4,353
485
4,969

0
29,436
8,454

0
13,040
2,791

0

33

300

0

0

280

25
4,500
100

0

0

0

0

5,430
316
160,886
1,718,251

o O O oo

191,748,350
9,685,489
2,886
50,749,757
252,186,482

% CHG

-20.4%
-11%
-33.1%
25.7%
680.2%
-46.0%
55.0%
-100.0%
-13.2%
0.0%
-38.1%
43.1%
0.0%
-45.6%
276.0%
0.0%
290.9%
725.0%
0.0%
0.0%
535.0%
-100.0%
16.4%
-100.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
422.2%
-45.4%
8.6%
0.0%
0.0%
0.0%
0.0%

4.9%
32.5%
-37.6%
6.4%
6.2%

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 OPTIONS GROUP

Equity Index Options

Interest Rate Options

Commodities and Alternative Invest
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

Energy

Commaodities and Alternative Invest
GRAND TOTAL

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,

VOLUME
MAR 2016

11,434
10,841,497
4,825,079
15,678,010

64,627,809
3,342,919
546
21,754,234
89,725,508
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VOLUME
MAR 2015

12,595
10,658,354
4,578,799
15,249,748

64,269,559
3,168,645
1,264
21,045,241
88,484,709

% CHG

-9.2%
1.7%
5.4%
2.8%

0.6%
5.5%
-56.8%
3.4%
1.4%

VOLUME
FEB 2016

20,148
13,236,933
3,383,230
16,640,311

104,223,321
4,339,076
758
25,026,623
133,589,778

% CHG

-43.2%
-18.1%
42.6%
-5.8%

-38.0%
-23.0%
-28.0%
-13.1%
-32.8%

VOLUME
Y.T.D 2016

54,847
35,903,871
11,659,657
47,618,375

237,010,335
12,890,951
1,802
65,657,643
315,560,731

VOLUME
Y.T.D 2015

43,087
37,264,027
13,129,252
50,436,366

229,012,377
9,728,576
2,886
63,879,009
302,622,848

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

27.3%
-3.7%
-11.2%
-5.6%

3.5%
32.5%
-37.6%
2.8%
4.3%
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