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CME Exchange ADV Report - Monthly
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MAR 2019
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MAR 2018

264.38
4,158,535.71
0

0

849,417.9
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2,578.1
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45.9
28,131.38
583,035.76
1,297.05
77419
1,251.19
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2,259,508.95
816.43
115.81
4.29
28.81
98.86
36.19
25,255.67
61,149.81
11,226.9
1.24
621.71

0

1,367.9
2,713.62
1,861.38
4,471.05
1,375.62
1,128.71
737.81
2,344.76
3,104.43
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March 2019
ADV
% CHG FEB 2019
-99.1% 0.26
-20.6%  2,427,846.32
- 31,212.16
- 8,599.74
31.6% 878,804.47
-20.6% 697,795.89
38.8% 5,273.63
-100.0% 0
-94.6% 2.79
-14.2% 14,883.63
-11.8% 405,691.11
-23.8% 143.26
-12.6% 76.37
1.2% 623
6.8% 104,884.37
-18.6% 1,341,631
1.9% 310.42
-100.0% 0
2040.0% 153.21
-16.0% 69.26
-88.2% 4.1
-100.0% 0
-44.9% 8,637.21
-34.3% 31,429.21
-26.2% 3,965.47
-23.1% 0
42.3% 895.89
- 0
-57.4% 338.26
-30.1% 1,018
9.8% 455,53
-33.0% 587.89
14.0% 435.95
-12.6% 442.05
26.6% 282.63
-46.4% 528.84
-23.7% 1,012.42
5389.3% 509.16

% CHG
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36.0%
23.5%

-7.0%

27.2%
-1.3%

-32.1%
-11.2%
62.2%
26.8%
590.2%
786.1%
103.3%
87.0%
37.1%
168.0%
-40.1%
-65.1%
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61.1%
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108.8%
-1.3%
72.3%
86.3%
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123.1%
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134.1%
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ADV
Y.T.D 2019
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515

6
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ADV
Y.T.D 2018

217
4,060,240
0

0
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1,006,512
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21,936
481,052
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494
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149,558
1,959,827
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8
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893
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57,130
8,245
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979
1,439
1,207
2,294
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607
1,311
1,898
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% CHG

-99.1%
-28.6%

3.0%
-29.6%

135.7%
-94.6%
-84.6%
-18.5%
0.0%
-44.5%
-40.5%
14.0%
-1.1%
-18.0%
29.7%
-92.2%
1295.5%
-35.1%
-89.5%

3118.5%

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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ADV
MAR 2019

8,816
517
234,389
675
94,692
6,779
107

90
28,432
1,088
204
44,509
5,156
532
94,442
2,588
245
51,785
13,361

ADV
MAR 2018

11,0951
1,205.48
336,402.48
692.95
154,254.62
6,346.95
166.33
197.48
47,849.62
1,170.1
359.19
49,824.19
6,083.05
2,099.9
157,078.62
6,814.1
787.62
80,285.81
20,337.71

March 2019

% CHG

-20.5%
-57.1%
-30.3%
-2.6%
-38.6%
6.8%
-35.8%
-54.3%
-40.6%
-7.0%
-43.2%
-10.7%
-15.2%
-14.7%
-39.9%
-62.0%
-68.8%
-35.5%
-34.3%

ADV
FEB 2019

7,985.79
896.68
228,173.26
189.37
72,360.42
4,610.53
29.21

46
30,261.58
3,255
72.68
44,798.16
6,542.68
312.26
94,284.47
8,225.84
127.79
46,538.84
9,749.84

% CHG

10.4%
-42.4%
2.7%
256.3%
30.9%
47.0%
265.3%
96.3%
-6.0%
-66.6%
180.6%
-0.6%
-21.2%
70.3%
0.2%
-68.5%
92.0%
11.3%
37.0%

ADV
Y.T.D 2019

10,064
526
220,941
333
86,501
6,213
52

52
37,942
3,125
114
45,741
7,090
382
117,326
7,093
142
49,508
12,452

ADV
Y.T.D 2018

14,244
963
371,947
432
172,777
14,903
140

183
60,438
3,302
305
79,557
8,291
1,447
236,370
22,481
481
76,369
19,589
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% CHG

-29.3%
-45.4%
-40.6%
-22.8%
-49.9%
-58.3%
-62.5%
-71.5%
-37.2%

-5.4%
-62.5%
-42.5%
-14.5%
-73.6%
-50.4%
-68.4%
-70.5%
-35.2%
-36.4%

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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203.86
20.62
5,286.24
143,816.19
100,475.62
4.86
154.52

0

0

194.81
406.71
20.33
87.52
6,815.81
5,929.05
2,141.19
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1,026.57
62.95
17,845.9
2,633.05
185.14
1,946.33
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0

0
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0

72.14
353.05
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March 2019

% CHG
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-11.8%
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-71.4%
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-84.3%
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141.7%
373.2%
171.1%
-9.3%
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-26.8%
30.2%
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65.0%
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52.6%
207.8%
42.5%
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82.9%
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Y.T.D 2019
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0
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0

0
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4

7
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Y.T.D 2018
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4
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9
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0

0
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1,560
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% CHG

136.3%
-32.9%
-51.6%
-15.4%
-50.3%
29.3%
4.3%
-9.0%
-14.8%
-96.7%
916.2%

157.9%
-38.1%
39.5%
-8.9%
13.4%
-18.3%
-1.2%
20.4%
-22.8%
46.5%
-36.7%
-16.7%
63.2%
-17.0%
-15.8%
-10.1%
-25.6%
-100.0%
-13.3%
-27.8%
89.7%
1.3%
-13.2%
-6.4%
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2.9%
-93.3%
20.6%
5.0%
-96.4%
-100.0%
-20.4%
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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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Foreign Exchange Futures
CHILEAN PESO

Foreign Exchange Options
AUD/USD PQO 2pm Fix

Ag Products Futures
BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE
GOLDMAN SACHS

GSCI EXCESS RETURN FUT
HDD SEASONAL STRIP
HDD WEATHER

HDD WEATHER EUROPEAN
HOGS

HOUSING INDEX
LUMBER

MALAYSIAN PALM SWAP
MILK

MLK MID OPTIONS

NFD MILK

S&P GSCI ENHANCED ER SWAP

USD CRUDE PALM OIL
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CME Exchange ADV Report - Monthly

ADV

MAR 2019
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0
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3
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84,709
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17,602
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48
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1,099
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MAR 2018

5,882.81
0.33
8,161.43
0.05
50.38

0

0

0.24
33,593.86
11,193.86
0
13,814.67
67.57

0

168.57

15.86

152.81
313.24
77,223

0

0

24.95
32.48
16,176.9
1,632.62
5,626.38
0

0

0
54,757.67
0.43
731.14
181.9
829.48

0

266.67
358.29
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March 2019

% CHG

-16.2%
-100.0%
-32.7%
-100.0%
227.4%

-100.0%
-18.4%
1.5%

-28.1%
35.2%

-100.0%

331.2%

10.5%
78.8%
9.7%

266.8%
52.5%
8.8%
-21.2%
-4.7%

49.2%
366.7%
-27.4%
-47.6%
32.5%
20.1%
0.0%
141.0%

ADV
FEB 2019

4,361.05
0
4,755.21
0

95.74
1.32

0

0
23,896.11
8,764.84
0
8,617.21
93.63
84.37

44.79

158.21
623.42
59,983.63
5.26

0

71.16
83.84
13,960.21
1,658
111.05

0

52.63

0
51,725.21
0.11
767.79
117.89
1,318.37
0

303.58

0

39.47

% CHG

13.1%

15.5%

72.3%
-31.2%

14.7%
29.6%

15.2%
-2.4%
-96.4%

52.7%

6.8%
-10.2%
41.2%
-100.0%
28.6%
-40.9%
26.1%
-22.4%
4728.0%

-100.0%
58.0%
1801.0%
-30.9%
-19.2%
-16.6%

5.5%

16.3%

ADV
Y.T.D 2019

4,791

5,099

119

26,112
10,504

9,120
84
35

46

185
641
75,018

33

133

73
14,668
1,475
1,944

34
49
62,479

659
97
1,242

352
244
84

ADV
Y.T.D 2018

7,147

8,707
1

81

0

47

0
43,769
13,378
0
14,288
54

0

167

25

250
476
68,749

32

63
14,466
1,540
2,058
0

8

0
50,472
0

857
175
979

0

256
308

19
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% CHG

-33.0%
-100.0%
-41.4%
-100.0%
46.7%
-100.0%
-100.0%
-40.3%
-21.5%
-36.2%
56.0%

-100.0%

86.5%

-25.9%
34.7%
9.1%

314.8%
15.1%
1.4%
-4.2%
-5.5%
315.8%
23.8%
123.9%
-23.1%
-44.5%
26.9%
37.3%
-20.9%
342.8%

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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CME Exchange ADV Report - Monthly

March 2019
ADV ADV ADV

MAR 2019 MAR 2018 % CHG FEB 2019 % CHG
Ag Products Options
BUTTER CS 134 82.71 61.7% 130.95 2.1%
CASH-SETTLED CHEESE 413 273.1 51.1% 602.74 -31.5%
CATTLE 12,124 15,751.38 -23.0% 8,5652.84 41.8%
CDD SEASONAL STRIP 95 0 - 0 -
CLASS IV MILK 197 13.76  1331.8% 199.05 -1.0%
DRY WHEY 49 16.86 188.7% 39.32 23.8%
FEEDER CATTLE 1,589 2,164.62 -26.6% 931.11 70.6%
HDD EURO SEASONAL STRIP 0 0 - 0 -
HDD SEASONAL STRIP 0 0 - 0 -
HDD WEATHER 0 0 - 0 -
HOGS 26,177 10,641.86 146.0% 12,190.37 114.7%
HOUSING INDEX 0 0 - 0 -
LUMBER 107 73.86 45.1% 62.21 72.2%
LV CATL CSO 1 0.24 500.0% 1.84 -22.4%
MILK 1,378 1,075.57 28.1% 1,661.89 -17.1%
MLK MID OPTIONS 2 1.86 -2.6% 0.68 164.5%
NFD MILK 276 287.9 -4.1% 346.79 -20.3%
TOTAL FUTURES GROUP
Interest Rate Futures 3,349,431  4,158,800.1 -19.5% 2,467,658.47 35.7%
Equity Index Futures 2,659,759  3,178,809.1 -16.3% 1,924,284.68 38.2%
FX Futures 983,038 1,046,563.52 -6.1% 711,534.84 38.2%
Foreign Exchange Futures 0 168.57 -100.0% 0 -
Ag Products Futures 194,141 158,327 22.6% 130,979.84 48.2%
TOTAL FUTURES 7,186,369 8,542,668.29 -15.9% 5,234,457.84 37.3%
TOTAL OPTIONS GROUP
Interest Rate Options 1,805,909 1,716,301.95 5.2% 1,5676,600.37 14.5%
Equity Index Options 588,406 883,051.29 -33.4% 558,460.42 5.4%
FX Options 59,374 72,765.19 -18.4% 50,669.47 17.2%
Foreign Exchange Options 68 15.86 331.2% 44.79 52.7%
Ag Products Options 42,542 30,383.71 40.0% 24,719.79 72.1%
TOTAL OPTIONS 2,496,300 2,702,518 -7.6% 2,210,494.84 12.9%
TOTAL COMBINED
Interest Rate 5,155,340  5,875,102.05 -12.3% 4,044,258.84 27.5%
Equity Index 3,248,165  4,061,860.38 -20.0% 2,482,745.11 30.8%
FX 1,042,412 1,119,328.71 -6.9% 762,204.32 36.8%
Foreign Exchange 68 184.43 -62.9% 44.79 52.7%
Ag Products 236,683 188,710.71 25.4% 155,699.63 52.0%
GRAND TOTAL 9,682,669 11,245,186.29 -13.9% 7,444,952.69 30.1%

ADV
Y.T.D 2019

201
563
9,517

1,752

478

2,933,955
2,326,090
828,891

0

159,413
6,248,349.26

1,720,064
605,598
55,866

46

31,118
2,412,692.48

4,654,019
2,931,688
884,757
46
190,531

8,661,041.74 11,118,961.85

Page 5 of 5
ADV
Y.T.D 2018 % CHG
133 51.2%
492 14.4%
13,330 -28.6%
0 -
46 393.5%
24 68.0%
1,790 -29.5%
0 -
0 -
0 -
9,090 86.4%
0 -
92 2.1%
0 3990.8%
1,265 38.5%
2 -13.8%
242 98.0%
4,060,457 -27.7%
2,718,699 -14.4%
1,012,435 -18.1%
167  -100.0%
140,709 13.3%
7,932,467.77 -21.2%
1,988,270 -13.5%
1,084,219 -44.1%
87,474 -36.1%
25 86.5%
26,506 17.4%
3,186,494.08 -24.3%
6,048,727 -23.1%
3,802,918 -22.9%
1,099,909 -19.6%
192 -76.0%
167,216 13.9%

-22.1%

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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