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ADV ADV ADV ADV ADV

JAN 2018 JAN 2017 % CHG DEC 2018 % CHG Y.T.D 2018  Y.T.D 2017 % CHG

Interest Rate Futures
EURODOLLARS 3,319,541 3,127,143.25 6.2% 2,341,586.95 41.8% 3,319,541 3,127,143 6.2%
1-MONTH EURODOLLAR 94 166.7 -43.4% 587.35 -83.9% 94 167 -43.4%

Interest Rate Options
EURODOLLARS 806,426 600,739.2 34.2% 537,791.25 50.0% 806,426 600,739 34.2%
EURO MIDCURVE 986,426 785,458.45 25.6% 593,562.6 66.2% 986,426 785,458 25.6%

Equity Index Futures
E-MINI S&P500 1,388,258  1,433,141.1 -3.1% 1,530,198.05 -9.3% 1,388,258 1,433,141 -3.1%
S&P 500 4,465 5,524.05 -19.2% 9,727.15 -54.1% 4,465 5,524 -19.2%
E-MINI MIDCAP 15,090 17,807.65 -15.3% 22,858.45 -34.0% 15,090 17,808 -15.3%
S&P 500 GROWTH 0 0.4 -100.0% 1.7 -100.0% 0 0 -100.0%
S&P 500/VALUE 1,114 633.45 75.9% 824.6 35.1% 1,114 633 75.9%
E-MINI RUSSELL 2000 107,795 0 - 177,446.25 -39.3% 107,795 0 -
E-MINI RUSSELL 1000 566 29.15  1840.2% 1,197.75 -52.8% 566 29  1840.2%
E-MINI NASDAQ 100 333,353 181,327.75 83.8% 326,306.75 2.2% 333,353 181,328 83.8%
NIKKEI 225 ($) STOCK 16,106 14,228.75 13.2% 17,417 .4 -7.5% 16,106 14,229 13.2%
NIKKEI 225 (YEN) STOCK 40,918 55,115.8 -25.8% 37,687.85 8.6% 40,918 55,116 -25.8%
S&P MATERIALS SECTOR 709 224.65 215.4% 732.8 -3.3% 709 225 215.4%
S&P ENERGY SECTOR 811 466.9 73.6% 1,493.15 -45.7% 811 467 73.6%
S&P FINANCIAL SECTOR 1,035 675.1 53.4% 4,317.95 -76.0% 1,035 675 53.4%
S&P INDUSTRIAL SECTOR 421 239.45 75.7% 707.4 -40.5% 421 239 75.7%
S&P TECHNOLOGY SECTOR 610 184.8 230.2% 1,615.8 -62.2% 610 185 230.2%
S&P UTILITIES SECTOR 1,350 627.2 115.3% 3,235.6 -58.3% 1,350 627 115.3%
S&P HEALTH CARE SECTOR 386 469.9 -18.0% 1,045.5 -63.1% 386 470 -18.0%
S&P CONSUMER DSCRTNRY SE 672 468.5 43.5% 875.45 -23.2% 672 469 43.5%
E-MINI RUSSELL 1000 GROWTH 266 14.8  1700.2% 1,028.65 -74.1% 266 15 1700.2%
FT-SE 100 56 16.65 236.3% 56.3 -0.5% 56 17 236.3%
E-MINI RUSSELL 1000 VALUE 838 59.45 1309.0% 1,501.45 -44.2% 838 59  1309.0%
S&P CONSUMER STAPLES SECT 416 251.7 65.4% 2,322.7 -82.1% 416 252 65.4%
IBOVESPA INDEX 34 16.65 105.1% 65.5 -47.9% 34 17 105.1%
NASDAQ BIOTECH 48 9.6 404.0% 9.9 388.7% 48 10 404.0%
BITCOIN FUTURES 1,358 0 - 475.15 185.9% 1,358 0 -
E-mini FTSE China 50 63 111.95 -43.9% 1211 -48.2% 63 112 -43.9%
E-mini FTSE 100 (USD) 57 1.2 4654.0% 47.9 19.1% 57 1 4654.0%
FTSE Emerging 11 1.35 690.1% 10.75 -0.8% 11 1 690.1%
E-MINI S&P REAL ESTATE SELE 174 344 406.9% 540.25 -67.7% 174 34 406.9%
NIFTY 50 1,714 162.8 952.6% 564.4 203.6% 1,714 163 952.6%

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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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
AUSTRALIAN DOLLAR
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% CHG DEC 2018
34.5% 98,319.6
12.0% 154,283.05
17.6% 4,656.1
16.6% 87,063.75
54.9% 5,334.4
34.9% 273,104.65
-60.6% 432.65
-13.8% 156,630.7
8.1% 68,799.4
35.6% 27,920.55
353.1% 157.65
2.3% 7,068.9
5.7% 3,507
43.1% 35,776.4
-4.8% 0
91.0% 192
557.1% 33
78.8% 257.35
- 9.55
18947.6% 0
168.4% 315.2
62.6% 460.15
759.6% 12.65
894.6% 79.5
43.1% 8,121.9
93.2% 6,130.35
15.1% 3,153.35
471.4% 0
161.2% 351
- 0
-70.4% 20.55
57.1% 1.85
- 49.1
-76.2% 1.2
26566.7% 16.15
29.8% 438.6
42.5% 3,281.65
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69.8% 1,075.25
-54.7% 1,126.05
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72.7% 46.8
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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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ADV ADV ADV
JAN 2018 JAN 2017 % CHG DEC 2018 % CHG

FX Options

AUSTRALIAN DOLLAR 0 2,197.35 -100.0% 0 -
BRITISH POUND 0 4,308.35 -100.0% 0 -
CANADIAN DOLLAR 0 2,186.45 -100.0% 0 -
EURO FX 0 10,792.8 -100.0% 0 -
JAPANESE YEN 0 5,821.5 -100.0% 0 -
MEXICAN PESO 50 596.3 -91.6% 41 21.8%
SWISS FRANC 0 65.1 -100.0% 0 -
EFX/JY CROSS RATES 68 0 - 0 -
JAPANESE YEN (EU) 0 4.45 -100.0% 0 -
EURO FX (EU) 1 2.75 -81.0% 0.2 161.9%
SWISS FRANC (EU) 0 0 - 0 -
CANADIAN DOLLAR (EU) 1 0.9 -36.5% 0.5 14.3%
BRITISH POUND (EU) 2 3.45 -37.9% 9 -76.2%
AUSTRALIAN DLR (EU) 0 0.1 -100.0% 0 -
GBP/USD PQO 2pm Fix 15,130 6,784.15 123.0% 11,004.55 37.5%
JPY/USD PQO 2pm Fix 13,607 12,439.95 9.4% 8,991.9 51.3%
AUD/USD PQO 2pm Fix 7,990 2,920.35 173.6% 3,735.15 113.9%
EUR/USD PQO 2pm Fix 53,294 16,582.85 221.4% 30,706.7 73.6%
CAD/USD PQO 2pm Fix 9,136 4,026.25 126.9% 8,494.5 7.6%
CHF/USD PQO 2pm Fix 139 149.55 -6.9% 77.5 79.6%
Commodities and

Alternative Investments

Futures

LIVE CATTLE 71,116 65,043.35 9.3% 49,521.95 43.6%
FEEDER CATTLE 12,050 10,195.45 18.2% 13,744.95 -12.3%
LEAN HOGS 47,258 42,364.9 11.5% 36,562.5 29.3%
LUMBER 747 570 31.1% 919.3 -18.7%
MILK 1,124 1,371.95 -18.1% 1,270.1 -11.5%
MLK MID 0 0 - 0 -
NFD MILK 251 249.6 0.5% 265.75 -5.6%
BUTTER CS 267 119.65 122.8% 201.25 32.5%
CLASS IV MILK 25 31.7 -22.6% 16.15 51.9%
DRY WHEY 82 142 -42.6% 81.45 0.1%
GSCI EXCESS RETURN FUT 140 79.5 75.9% 5,698.25 -97.5%
GOLDMAN SACHS 1,462 1,836.55 -20.4% 1,411.4 3.6%
HOUSING INDEX 0 1.25 -65.7% 0.15 185.7%
HDD WEATHER 7 40 -83.3% 376.95 -98.2%
CDD WEATHER 0 0 - 0 -
HDD SEASONAL STRIP 0 0 - 0 -
CDD SEASONAL STRIP 0 0 - 0 -
HDD WEATHER EUROPEAN 0 15 -100.0% 0 -
HDD EURO SEASONAL STRIP 0 0 - 0 -
CASH-SETTLED CHEESE 684 453.7 50.7% 643.25 6.3%
S&P GSCI ENHANCED ER SWAP 0 0 - 1,502.8 -100.0%
MALAYSIAN PALM SWAP 235 374.6 -37.2% 202 16.5%
USD CRUDE PALM OIL 30 22.2 37.3% 65.5 -53.5%
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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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ADV ADV ADV

JAN 2018 JAN 2017 % CHG DEC 2018 % CHG
Commodities and
Alternative Investments
Options
LIVE CATTLE 12,392 12,985.35 -4.6% 9,559.95 29.6%
FEEDER CATTLE 1,785 1,444.5 23.6% 1,722.1 3.7%
LEAN HOGS 6,866 6,883.4 -0.3% 6,948.05 -1.2%
LUMBER 99 54.8 80.7% 80.45 23.1%
MILK 1,521 1,772.8 -14.2% 1,423.85 6.8%
MLK MID 2 9.8 -81.5% 3.9 -53.6%
NFD MILK 187 246.95 -24.4% 243.6 -23.4%
BUTTER CS 108 105.6 1.9% 113.65 -5.3%
CLASS IV MILK 45 48.1 -6.1% 49.25 -8.3%
DRY WHEY 42 33.05 25.6% 42.35 -2.0%
HOUSING INDEX 0 0 - 0 -
HDD WEATHER 0 12.5 -100.0% 0 -
CDD WEATHER 0 0 - 0 -
HDD SEASONAL STRIP 0 0 - 0 -
CDD SEASONAL STRIP 0 0 - 0 -
HDD WEATHER EUROPEAN 0 0 - 0 -
HDD EURO SEASONAL STRIP 0 0 - 0 -
LV CATL CSO 0 18.45 -100.0% 0 -
CASH-SETTLED CHEESE 867 413.95 109.4% 807.3 7.4%
Foreign Exchange Futures
CHILEAN PESO 165 5.05 3157.9% 204.05 -19.4%
Foreign Exchange Options
AUD/USD PQO 2pm Fix 9 0 - 6.9 24.9%
TOTAL FUTURES GROUP
Interest Rate Futures 3,319,635 3,127,309.95 6.1% 2,342,174.3 41.7%
Equity Index Futures 1,918,694 1,711,845.15 12.1% 2,144,433.65 -10.5%
FX Futures 993,088 847,174.35 17.2% 963,985.55 3.0%
Commodities and Alternative Invest 135,478 122,911.4 10.2% 112,483.7 20.4%
Foreign Exchange Futures 165 5.05 3157.9% 204.05 -19.4%
TOTAL FUTURES 6,367,059  5,809,245.9 9.6% 5,563,281.25 14.4%
TOTAL OPTIONS GROUP
Interest Rate Options 1,792,852 1,386,197.65 29.3% 1,131,353.85 58.5%
Equity Index Options 949,796 653,555.95 45.3% 656,027.6 44.8%
FX Options 99,418 68,882.6 44.3% 63,061 57.7%
Commodities and Alternative Invest 23,912 24,029.25 -0.5% 20,994.45 13.9%
Foreign Exchange Options 9 0 - 6.9 24.9%
TOTAL OPTIONS 2,865,988 2,132,665.45 34.4% 1,871,443.8 53.1%
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% CHG
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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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ADV
JAN 2018

TOTAL COMBINED
Interest Rate 5,112,488
Equity Index 2,868,490
FX 1,092,506
Commodities and Alternative Invest 159,390
Foreign Exchange 173
GRAND TOTAL 9,233,047

ADV
JAN 2017

4,513,507.6
2,365,401.1
916,056.95
146,940.65
5.05
7,941,911.35

January 2018
ADV
% CHG DEC 2018
13.3% 3,473,528.15
21.3% 2,800,461.25
19.3% 1,027,046.55
8.5% 133,478.15
3328.6% 210.95
16.3% 7,434,725.05

% CHG
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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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