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March 2015
ADV ADV ADV

MAR 2015 MAR 2014 % CHG FEB 2015 % CHG
Interest Rate Futures
EUROYEN 0 0 - 0 -
EURODOLLARS 2,685,749 2,759,302.57 -6.3% 2,814,454.68 -8.1%
1-MONTH EURODOLLAR 252 65.43 284.5% 182.63 37.8%
2YR BUNDLE 2 0 - 10.53 -78.4%
3YR BUNDLE 0 0 - 5.11 -100.0%
EURO 5YR BUNDLE 0 0 - 0 -
Interest Rate Options
EURODOLLARS 452,090 111,828.14 304.3% 483,735.11 -6.5%
EURO MIDCURVE 507,191 804,445.05 -37.0% 558,970.84 -9.3%
Equity Index Futures
E-MINI S&P500 1,770,423  2,049,425.9 -13.6% 1,349,637.84 31.2%
S&P 500 23,712 25,021.29 -5.2% 5,787.95 309.7%
S&P 600 SMALLCAP EMINI 0 1.05 -100.0% 0 -
E-MINI MIDCAP 27,235 28,784.48 -5.4% 17,519.26 55.5%
S&P 400 MIDCAP 37 49.24 -24.1% 58.95 -36.6%
S&P 500 GROWTH 4 12.05 -65.3% 1.58 164.9%
S&P 500/VALUE 3 211 -84.3% 1.63 103.4%
E-MINI NASDAQ 100 277,000 357,811.05 -22.6% 209,749.42 32.1%
NASDAQ 1,017 1,402.67 -27.5% 576.74 76.4%
NIKKEI 225 ($) STOCK 20,530 26,270.19 -21.8% 11,349.68 80.9%
NIKKEI 225 (YEN) STOCK 53,900 58,042.43 -71% 43,209.32 24.7%
NASDAQ BIOTECH 14 0 - 5.26 159.1%
IBOVESPA INDEX 9 14.71 -36.7% 4.89 90.4%
S&P FINANCIAL SECTOR 335 259.29 29.0% 52.53 536.9%
S&P TECHNOLOGY SECTOR 380 310.24 22.6% 84.58 349.6%
S&P MATERIALS SECTOR 269 90.33 197.5% 266.79 0.7%
S&P ENERGY SECTOR 357 305.52 16.8% 167.21 113.4%
S&P INDUSTRIAL SECTOR 179 100.81 77.7% 104.58 71.2%
S&P UTILITIES SECTOR 684 512.76 33.4% 934.37 -26.8%
S&P HEALTH CARE SECTOR 806 231.29 248.7% 338.84 138.0%
S&P CONSUMER DSCRTNRY SE 282 280.48 0.5% 216.26 30.4%
S&P CONSUMER STAPLES SECT 504 354.81 42.1% 274.16 83.9%

ADV
Y.T.D 2015

0
2,801,947
204

o N ©

469,819
537,435

1,687,774
13,638
0
22,081
47

2

2
277,255
924
17,570
51,805
7

7

164
199
241
232
146
626
490
247
286

ADV
Y.T.D 2014

0
2,636,641
79

- h ©

196,314
663,363

1,686,588
13,443
0
20,975
84

3

6
299,539
1,004
19,111
48,353
2

18

159
164
119
370
148
351
225
146
267

Page 1 of 5

% CHG

-100.0%
6.3%
158.5%
4.6%
-50.2%
-17.4%

139.3%
-19.0%

0.1%
1.4%
-100.0%
5.3%
-43.8%
-33.6%
-69.4%
-7.4%
-7.9%
-8.1%
71%
175.4%
-62.4%
3.2%
21.4%
102.9%
-37.2%
-1.4%
78.3%
117.7%
69.2%
6.8%

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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March 2015
ADV ADV ADV

MAR 2015 MAR 2014 % CHG FEB 2015 % CHG
Equity Index Options
E-MINI S&P500 293,037 275,754.67 6.3% 278,449.05 5.2%
S&P 500 28,660 26,414.95 8.5% 35,196.63 -18.6%
E-MINI MIDCAP 0 4.71 -100.0% 0 -
E-MINI NASDAQ 100 5,411 13,860.43 -61.0% 5,070.32 6.7%
NASDAQ 0 1.48 -69.2% 0 -
EOM S&P 500 3,526 2,635.14 33.8% 4,108.37 -14.2%
EOM EMINI S&P 38,332 33,662.1 13.9% 57,191.63 -33.0%
EOW1 EMINI S&P 500 35,420 43,084.38 -17.8% 59,062.74 -40.0%
EOW2 EMINI S&P 500 49,007 43,570.1 12.5% 44,231.42 10.8%
EOW1 S&P 500 908 2,426.71 -62.6% 2,369.42 -61.7%
EOW2 S&P 500 4,369 3,963.95 10.2% 2,367.26 84.6%
EOW4 EMINI S&P 500 45,161 41,075.52 9.9% 2,103.47  2047.0%
FX Futures
AUSTRALIAN DOLLAR 118,317 96,102.05 23.1% 90,381.79 30.9%
BRITISH POUND 129,761 110,257.24 17.7% 88,301.53 47.0%
BRAZIL REAL 2,550 1,639.95 55.5% 4,349.11 -41.4%
CANADIAN DOLLAR 85,537 74,888.38 14.2% 68,358.84 25.1%
E-MINI EURO FX 8,050 4,909.33 64.0% 4,085 97.1%
EURO FX 351,107 227,685.52 54.2% 191,563.47 83.3%
E-MINI JAPANESE YEN 753 826.33 -8.9% 918.84 -18.1%
JAPANESE YEN 143,678 158,304.62 -9.2% 136,485.21 5.3%
MEXICAN PESO 52,571 44,808.14 17.3% 41,148.63 27.8%
NEW ZEALND DOLLAR 22,100 15,698.24 40.8% 15,143.11 45.9%
NKR/USD CROSS RATE 124 72.33 72.0% 28.05 343.5%
RUSSIAN RUBLE 3,841 1,470.48 161.2% 1,801.79 113.2%
S.AFRICAN RAND 1,182 574.24 105.9% 531.63 122.4%
SWISS FRANC 24,417 39,033.24 -37.4% 12,882.74 89.5%
AD/CD CROSS RATES 2 3.24 -43.8% 0.47 283.8%
AD/JY CROSS RATES 198 210 -5.9% 119.11 65.9%
AD/NE CROSS RATES 1 6.95 -83.0% 1 18.2%
BP/JY CROSS RATES 96 294.76 -67.5% 106.63 -10.1%
BP/SF CROSS RATES 7 13.19 -50.0% 3.95 67.0%
CD/JY CROSS RATES 1 13.05 -90.9% 0.58 104.1%
EC/AD CROSS RATES 123 90.86 35.4% 23.21 429.9%
EC/CD CROSS RATES 246 240 2.4% 154.74 58.8%
EC/NOK CROSS RATES 32 7.71 320.7% 0.26 12230.8%
EC/SEK CROSS RATES 40 94.24 -57.6% 4.53 783.7%
EFX/BP CROSS RATES 4,239 4,280.19 -1.0% 2,195.11 93.1%
EFX/JY CROSS RATES 2,225 3,378.33 -34.1% 1,658.42 34.2%
EFX/SF CROSS RATES 1,628 2,669.67 -39.0% 716.11 127.4%
SF/JY CROSS RATES 0 0.1 -100.0% 0 -
SKR/USD CROSS RATES 97 47.62 103.2% 41.21 134.8%
CZECK KORUNA (US) 0 0 - 0 -
CZECK KORUNA (EC) 0 0.1 -100.0% 0 -
HUNGARIAN FORINT (US) 0 2.19 -95.9% 0 -
HUNGARIAN FORINT (EC) 0 11.14 -100.0% 0 -
POLISH ZLOTY (US) 13 204.81 -93.5% 60.79 -78.2%
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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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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

MAR 2015 MAR 2014 % CHG FEB 2015 % CHG
Commodities and
Alternative Investments
Futures
LIVE CATTLE 52,888 60,486 -12.6% 48,354.42 9.4%
FEEDER CATTLE 10,143 7,753.67 30.8% 10,216.05 -0.7%
LEAN HOGS 43,719 66,774.9 -34.5% 39,120.68 11.8%
LUMBER 669 601.52 11.2% 878.74 -23.9%
MILK 1,084 1,494.76 -27.5% 1,550.37 -30.1%
MLK MID 0 0 - 0 -
NFD MILK 204 93.57 118.2% 141.05 44.7%
BUTTER CS 130 115.76 12.4% 151 -13.8%
CLASS IV MILK 31 75.33 -59.0% 56.21 -45.1%
DRY WHEY 57 40.14 42.2% 113.95 -49.9%
GSCI EXCESS RETURN FUT 2,793 2,128.71 31.2% 189.32 1375.4%
GOLDMAN SACHS 1,322 1,049.29 26.0% 1,459.84 -9.4%
HOUSING INDEX 1 0.48 14.6% 0.21 159.2%
HDD WEATHER 14 35.24 -61.3% 55.37 -75.4%
CDD WEATHER 0 0 - 0 -
HDD SEASONAL STRIP 0 0 - 0 -
CDD SEASONAL STRIP 2 0 - 0 -
HDD WEATHER EUROPEAN 0 0 - 0 -
CAT WEATHER EUROPEAN 0 0 - 0 -
HDD EURO SEASONAL STRIP 0 0 - 0 -
WKLY AVG TEMP 0 0 - 0 -
CASH-SETTLED CHEESE 422 270.1 56.2% 409.53 3.0%
MALAYSIAN PALM SWAP 167 223.81 -25.3% 191.58 -12.7%
S&P GSCI ENHANCED ER SWAP 1,188 1,244.95 -4.5% 0 -
OTC SP GSCI ER SWAP 0 0 - 0 -
Commodities and
Alternative Investments
Options
LIVE CATTLE 14,900 12,492.38 19.3% 13,993.74 6.5%
FEEDER CATTLE 1,815 877.62 106.9% 1,547.68 17.3%
LEAN HOGS 13,984 19,863.33 -29.6% 12,737.21 9.8%
LUMBER 46 89.57 -48.3% 72.95 -36.5%
MILK 1,090 1,219.76 -10.6% 1,682.89 -35.2%
MLK MID 2 3.1 -47 1% 2.74 -40.2%
NFD MILK 249 67.9 267.1% 122.16 104.1%
BUTTER CS 42 18.76 124.6% 36.95 14.0%
CLASS IV MILK 19 78.95 -75.9% 32.89 -42.1%
DRY WHEY 29 19 54.5% 20.21 45.3%
HOUSING INDEX 0 0 - 0 -
HDD WEATHER 0 21.43 -100.0% 63.16 -100.0%
CDD WEATHER 0 0 - 0 -
HDD SEASONAL STRIP 0 0 - 78.95 -100.0%
CDD SEASONAL STRIP 932 285.71 226.1% 315.79 195.1%
HDD WEATHER EUROPEAN 0 0 - 26.32 -100.0%
CAT WEATHER EUROPEAN 0 142.86 -100.0% 0 -
HDD EURO SEASONAL STRIP 0 0 - 0 -
LV CATL CSO 0 0 - 0.26 -65.5%
CASH-SETTLED CHEESE 243 48.33 403.2% 303.58 -19.9%
SBIN HURR 0 0 - 0 -
SNOWFALL 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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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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