&2 CME Group

CME Exchange Volume Comparison Report - Monthly

Interest Rate Futures
1-MONTH EURODOLLAR
EURODOLLARS

SOFR

SONIA

Interest Rate Options
EURODOLLARS
EURO MIDCURVE

Equity Index Futures

BITCOIN FUTURES

E-MINI COM SERVICES SELEC
E-mini FTSE 100 (USD)

E-mini FTSE China 50

E-MINI MIDCAP

E-MINI NASDAQ 100

E-MINI RUSSELL 1000

E-MINI RUSSELL 1000 GROWT
E-MINI RUSSELL 1000 VALUE
E-MINI RUSSELL 2000

E-MINI S&P500

E-MINI S&P REAL ESTATE SEL
FT-SE 100

FTSE Emerging

IBOVESPA INDEX

MICRO E-MINI NASDAQ 100
MICRO E-MINI RUSSELL 2000
MICRO E-MINI S&P500
NASDAQ BIOTECH

NIFTY 50

NIKKEI 225 ($) STOCK

Open
Outcry
MAY 2019

990,004

15,798,702
9,905,948

[=lelNeNelNeNeNelNeNeNo oo NeNoNolNeNoNoNe No

o

Open
Outcry
MAY 2018

0
801,762

7,623,074
9,056,383

o

O OO O OO0 O OO O o o

0
0

0

%
CHG

0.0%
23.5%
0.0%

107.2%
9.4%

0.0%

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

0.0%
0.0%
0.0%

ELEC
MAY 2019

31
71,367,712
677,757
189,522

8,956,827
8,671,929

299,290
1,357

0

2

306,263
12,780,507
6,932
4,874
4,695
3,196,380
41,691,362
2,017

0

2,420

209
2,994,347
543,257
4,818,422
599

0

257,193

ELEC
MAY 2018

8,024
66,839,368
33,631

3,483,783
4,955,918

86,414
1,399

945
287,999
7,654,322
5,630
5,782
6,718
2,184,882
28,689,892
1,835

845

110

524

203,372

%
CHG

-99.6%
6.8%
1,915.3%

157.1%
75.0%

246.3%
-100.0%
-99.8%
6.3%
67.0%
23.1%
-15.7%
-30.1%
46.3%
45.3%
9.9%
-100.0%
2,100.0%
-60.1%

0.0%
0.0%
26.5%

Open
Outcry
Y.T.D 2019

0
3,866,838
0
0

64,922,954
39,215,569

O OO0 OO0 O0OO0OO0ODO0OO0DO0O0O0OO0OO0OO0OOoOOoOOoOOo

o

Open
Outcry
Y.T.D 2018

0
4,767,702
0

52,577,304
52,930,113

o

O OO0 O OO0 O0O OO O O O |

o O O

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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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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
MAY 2019 MAY 2018 CHG MAY 2019 MAY 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG

FX Futures

SWISS FRANC 0 0 0.0% 524,587 597,559 -12.2% 0 0 0.0% 2,523,717 2,929,979 -13.9%
TURKISH LIRA 0 0 0.0% 0 0 0.0% 0 0 0.0% 8 0 0.0%
USDZAR 0 0 0.0% 0 0 0.0% 0 0 0.0% 20 5 300.0%
FX Options

AUD/USD PQO 2pm Fix 0 0 0.0% 135,108 120,350 12.3% 0 0 0.0% 530,057 635,074 -16.5%
AUSTRALIAN DLR (EU) - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
AUSTRALIAN DOLLAR - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
BRAZIL REAL 0 - - 54 - - 0 - - 54 - -
BRITISH POUND - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
BRITISH POUND (EU) 0 0 0.0% 0 111 -100.0% 0 0 0.0% 0 228 -100.0%
CAD/USD PQO 2pm Fix 250 10 2,400.0% 108,183 176,920 -38.9% 581 1,619 -64.1% 530,722 851,702 -37.7%
CANADIAN DOLLAR - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
CANADIAN DOLLAR (EU) 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 63 -100.0%
CHF/USD PQO 2pm Fix 0 0 0.0% 2,183 4,847 -55.0% 0 0 0.0% 12,152 13,252 -8.3%
EFX/BP CROSS RATES 0 - - 0 - - 0 - - 74 - -
EFX/JY CROSS RATES 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
EURO FX - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
EURO FX (EU) 0 0 0.0% 0 7 -100.0% 0 0 0.0% 0 28 -100.0%
EUR/USD PQO 2pm Fix 1,115 3,306 -66.3% 521,915 998,307 -47.7% 6,963 7,555 -7.8% 2,654,629 4,214,741 -37.0%
GBP/USD PQO 2pm Fix 16 25 -36.0% 152,099 229,666 -33.8% 699 480 45.6% 924,767 1,222,450 -24.4%
JAPANESE YEN - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
JAPANESE YEN (EU) 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
JPY/USD PQO 2pm Fix 5 280 -98.2% 273,808 253,418 8.0% 40 3,433 -98.8% 1,053,634 1,361,036 -22.6%
MEXICAN PESO 0 1,215  -100.0% 1,526 866 76.2% 900 2,695 -66.6% 6,752 7,892 -14.4%
NEW ZEALND DOLLAR 0 - 120 - - 0 - - 2,453 - -
SWISS FRANC - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
SWISS FRANC (EU) - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
Foreign Exchange Futures

CHILEAN PESO 0 0 0.0% 0 829 -100.0% 0 0 0.0% 0 8,488 -100.0%

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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Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
MAY 2019 MAY 2018 CHG MAY 2019 MAY 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG Y.T.D 2019 Y.T.D 2018 CHG

Foreign Exchange Options

AUD/USD PQO 2pm Fix 0 0 0.0% 982 1,548 -36.6% 0 0 0.0% 5,006 3,614 38.5%
Ag Products Futures

BUTTER CS 0 0 0.0% 4,259 3,801 12.0% 0 0 0.0% 19,271 22,364 -13.8%
CASH-SETTLED CHEESE 0 0 0.0% 8,916 8,732 21% 0 0 0.0% 57,623 45,486 26.7%
CATTLE 2,005 817 145.4% 1,753,377 1,678,279 4.5% 8,506 6,636 28.2% 7,756,471 7,155,387 8.4%
CAT WEATHER EUROPEAN 0 - - 0 - - 0 - - 0 - -
CDD SEASONAL STRIP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
CDD WEATHER 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
CLASS IV MILK 0 0 0.0% 2,117 453 367.3% 105 0 0.0% 12,895 2,893 345.7%
DRY WHEY 0 0 0.0% 1,482 1,311 13.0% 0 0 0.0% 7,153 6,061 18.0%
FEEDER CATTLE 81 0 0.0% 337,555 269,161 25.4% 90 12 650.0% 1,597,653 1,491,300 71%
GOLDMAN SACHS 0 0 0.0% 28,163 33,673 -16.4% 0 0 0.0% 145,594 158,403 -8.1%
GSCI EXCESS RETURN FUT 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 296 -100.0%
HDD EURO SEASONAL STRIP - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
HDD SEASONAL STRIP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
HDD WEATHER 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 55 -100.0%
HDD WEATHER EUROPEAN 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
HOGS 3,000 726 313.2% 1,429,563 1,235,332 15.7% 10,739 7,125 50.7% 6,578,686 5,264,173 25.0%
HOUSING INDEX 0 0 0.0% 3 7 -57.1% 0 0 0.0% 69 37 86.5%
LUMBER 0 0 0.0% 13,444 21,911 -38.6% 0 0 0.0% 70,784 95,725 -26.1%
MALAYSIAN PALM SWAP 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
MILK 7 480 -98.5% 24,456 20,571 18.9% 107 692 -84.5% 125,802 99,017 27.1%
MLK MID OPTIONS 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
NFD MILK 0 0 0.0% 7,074 4,199 68.5% 0 43 -100.0% 34,845 26,862 29.7%
S&P GSCI ENHANCED ER SWA 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
USD CRUDE PALM OIL 0 0 0.0% 0 0 0.0% 0 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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Ag Products Options
BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CAT WEATHER EUROPEAN
CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE

HDD EURO SEASONAL STRIP
HDD SEASONAL STRIP
HDD WEATHER

HDD WEATHER EUROPEAN
HOGS

HOUSING INDEX

LUMBER

LV CATL CSO

MILK

MLK MID OPTIONS

NFD MILK

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures

FX Futures

Foreign Exchange Futures
Ag Products Futures
TOTAL FUTURES

Open
Outcry
MAY 2019

990,004
6,738

8

0

5,093
1,001,843

Open
Outcry
MAY 2018

83
12,697
68

831

801,762
23,388
9

0

2,023
827,182

%
CHG

-87.5%
-67.4%
37.1%
0.0%
0.0%
87.8%
160.7%
114.9%
0.0%
0.0%
0.0%
0.0%
201.1%
0.0%
-100.0%
-75.9%
-81.9%
-100.0%
-94.5%

23.5%
-71.2%
-11.1%

0.0%
151.8%
21.1%

ELEC
MAY 2019

330,595
0

1,544

0
38,549
24
3,591

72,235,022
68,012,066
16,782,271
0

3,610,409
160,639,768

ELEC
MAY 2018

4,529
6,032
277,066

146,481
0

2,508

0
23,833
0

2,803

66,881,023
39,946,521
22,150,158
829
3,277,430
132,255,961

%
CHG

13.2%
50.2%
-19.7%
0.0%
0.0%
244.7%
142.5%
74.2%
0.0%
0.0%
0.0%
0.0%
125.7%
0.0%
-38.4%
0.0%
61.7%
0.0%
28.1%

8.0%
70.3%
-24.2%
-100.0%
10.2%
21.5%

Open
Outcry
Y.T.D 2019

439
12,784
8

620

3,866,838
90,153

42

0

19,547
3,976,580

Open
Outcry
Y.T.D 2018

5,537
12,576
148,702

121,228
0

157

103
35,959
278
6,745

4,767,702
196,622
503

0

14,508
4,979,335

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.

%
CHG

-34.7%
-20.1%
2.3%

0.0%
0.0%
483.3%
-38.4%
-23.5%
0.0%
0.0%
0.0%
0.0%
64.2%
0.0%
-565.4%
326.2%
-64.4%
-97.1%
-90.8%

-18.9%
-54.1%
-91.7%
0.0%
34.7%
-20.1%

ELEC
Y.T.D 2019

1,621,897
0

9,500

0

177,728
176
36,306

295,856,167
243,683,846
81,213,586
0
16,406,846
637,160,445

ELEC
Y.T.D 2018

12,920
32,923
1,272,724
0

0

4,229
1,570
158,061
0

0

0

0
802,036
0

9,904

0
105,809
0
20,627

359,213,918
252,089,549
99,165,454
8,488
14,368,059
724,845,468

%
CHG

42.0%
32.1%
-27.1%
0.0%
0.0%
348.2%
214.7%
-5.0%
0.0%
0.0%
0.0%
0.0%
102.2%
0.0%
-4.1%
0.0%
68.0%
0.0%
76.0%

-17.6%
-3.3%
-18.1%
-100.0%
14.2%
-12.1%
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TOTAL OPTIONS GROUP
Equity Index Options
Interest Rate Options

FX Options

Ag Products Options
Foreign Exchange Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

FX

Foreign Exchange

Ag Products
GRAND TOTAL

Open
Outcry
MAY 2019

621,472
25,704,650
1,386
84,201

0
26,411,709

26,694,654
628,210
1,394

0

89,294
27,413,552

Open
Outcry
MAY 2018

715,910
16,679,457
4,836
59,755

0
17,459,958

17,481,219
739,298
4,845

0

61,778
18,287,140

%
CHG

-13.2%
54.1%
-71.3%
40.9%
0.0%
51.3%

52.7%
-15.0%
-711.2%

0.0%

44.5%

49.9%

ELEC
MAY 2019

17,157,804
17,628,756
1,194,996
658,441
982
36,640,979

89,863,778
85,169,870
17,977,267
982
4,268,850
197,280,747

ELEC
MAY 2018

12,022,071
8,439,701
1,784,492

489,469
1,548
22,737,281

75,320,724
51,968,592
23,934,650
2,377
3,766,899
154,993,242

%
CHG

42.7%
108.9%
-33.0%

34.5%
-36.6%

61.1%

19.3%
63.9%
-24.9%
-58.7%
13.3%
27.3%

Open
Outcry
Y.T.D 2019

3,411,677
104,138,523
9,183
391,199

0
107,950,582

108,005,361
3,501,830
9,225

0

410,746
111,927,162

Open
Outcry
Y.T.D 2018

5,733,167
105,507,417
15,782
344,716

0
111,601,082

110,275,119
5,929,789
16,285

0

359,224
116,580,417

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.

%
CHG

-40.5%
-1.3%
-41.8%
13.5%
0.0%
-3.3%

-2.1%
-40.9%
-43.4%

0.0%

14.3%

-4.0%

ELEC
Y.T.D 2019

60,861,559
64,304,044
5,715,294
3,009,815
5,006
133,895,718

360,160,211
304,545,405
86,928,880
5,006
19,416,661
771,056,163

ELEC
Y.T.D 2018

89,872,107
55,089,383
8,306,466
2,420,803
3,614
155,692,373

414,303,301
341,961,656
107,471,920
12,102
16,788,862
880,537,841

%
CHG

-32.3%
16.7%
-31.2%
24.3%
38.5%
-14.0%

-13.1%
-10.9%
-19.1%
-58.6%

15.7%
-12.4%
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