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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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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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-16.5%
35.8%
18.9%
0.0%
-96.7%
151.2%
-29.9%
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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.

%
CHG

0.0%
0.0%
0.0%

-96.7%
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%

-54.9%
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
Y.T.D 2019

7,111,423
94
20

824,517
21,655
72,030
77,735
76,112
19,909
19,547
20,747

9,331
15,839
5,187

0

1,821
623,350
36,274
82,750
113,052
121,390
36,908
33,792
40,528
36,726
34,789
10,464

ELEC
Y.T.D 2018

7,122,193
10
15

997,766
44,288
82,783

119,584

116,958
33,662
38,584
28,334
15,227
23,903

8,973
0

0

0

280

982,277
65,316

144,128

196,718

192,195
64,247
38,687
39,293
52,980
43,589
20,940

0
63

%
CHG

-0.2%
840.0%
33.3%

-17.4%
-51.1%
-13.0%
-35.0%
-34.9%
-40.9%
-49.3%
-26.8%
-38.7%
-33.7%
-42.2%
0.0%
0.0%
0.0%
-100.0%

-36.5%
-44.5%
-42.6%
-42.5%
-36.8%
-42.6%
-12.7%
3.1%
-30.7%
-20.2%
-50.0%
0.0%
-100.0%



&2 CME Group

CME Exchange Volume Comparison Report - Monthly

FX Options

CHF/USD MONTHLY OPTIONS
CHF/USD WKLY FRIDAY OPTIO
CHF/USD WKLY FRIDAY OPTIO
CHF/USD WKLY FRIDAY OPTIO
CHF/USD WKLY FRIDAY OPTIO
CHF/USD WKLY FRIDAY OPTIO
EUR/GBP MONTHLY OPTIONS
EUR/JPY MONTHLY OPTIONS
EURO FX

EURO FX (EU)

EUR/USD MONTHLY OPTIONS
EUR/USD WKLY FRIDAY OPTIC
EUR/USD WKLY FRIDAY OPTIC
EUR/USD WKLY FRIDAY OPTIC
EUR/USD WKLY FRIDAY OPTIC
EUR/USD WKLY FRIDAY OPTIC
EUR/USD WKLY WED OPTIONS
EUR/USD WKLY WED OPTIONS
EUR/USD WKLY WED OPTIONE
EUR/USD WKLY WED OPTIONE
EUR/USD WKLY WED OPTIONE
GBP/USD MONTHLY OPTIONS
GBP/USD WKLY FRIDAY OPTIC
GBP/USD WKLY FRIDAY OPTIC
GBP/USD WKLY FRIDAY OPTIC
GBP/USD WKLY FRIDAY OPTIC
GBP/USD WKLY FRIDAY OPTIC
GBP/USD WKLY WED OPTIONE
GBP/USD WKLY WED OPTIONE
GBP/USD WKLY WED OPTIONE
GBP/USD WKLY WED OPTIONS
GBP/USD WKLY WED OPTIONSE
JAPANESE YEN

JAPANESE YEN (EU)

JPY/USD MONTHLY OPTIONS
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%
CHG

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-81.8%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-84.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-60.5%

ELEC
DEC 2019

223,059
0
38,347
26,131
15,683
123
12,274
12,935
12,251
9,731
0
142,545
0
14,703
8,969
3,706
25
1,049
4,188
1,724
1,521
0

0
91,869

ELEC
DEC 2018
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-
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326,861
13
53,682
73,567
32,914
0
14,429
16,818
11,930
9,249

0
137,958
70
19,687
11,625
6,060

0

3,297
6,921
2,777
2,106

0

0

0
150,687

%
CHG

688.8%
0.0%
5,666.7%
1,878.9%
0.0%
0.0%
0.0%
0.0%
0.0%
-31.8%
-100.0%
-28.6%
-64.5%
-52.4%
0.0%
-14.9%
-23.1%
2.7%
5.2%
0.0%
3.3%
-100.0%
-25.3%
-22.8%
-38.8%
0.0%
-68.2%
-39.5%
-37.9%
-27.8%
0.0%
0.0%
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-39.0%
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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.

%
CHG

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-32.0%
-100.0%
0.0%
-100.0%
-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-4.1%
0.0%
0.0%
-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-95.1%

ELEC
Y.T.D 2019

38,058
186
2,935
2,210
1,824
613

74

0

0
4,042,596
110,935
306,968
342,894
379,256
99,721
151,020
146,874
147,505
159,900
39,185
1,468,725
29,987
80,173
101,854
92,305
29,326
24,094
31,716
28,143
25,104
8,595

0
1,611,359

ELEC
Y.T.D 2018

26,086
222
759
939

1,801
712

0

0

59
5,899,875
278,972
399,313
618,073
581,766
153,317
156,624
154,743
140,774
156,219
66,146
2,156,327
71,600
155,114
225,284
221,539
51,741
42,723
57,676
59,410
49,493
33,084

0

0
1,966,759

%
CHG

45.9%
-16.2%
286.7%
135.4%
1.3%
-13.9%
0.0%
0.0%
-100.0%
-31.5%
-60.2%
-23.1%
-44.5%
-34.8%
-35.0%
-3.6%
-5.1%
4.8%
2.4%
-40.8%
-31.9%
-568.1%
-48.3%
-54.8%
-58.3%
-43.3%
-43.6%
-45.0%
-562.6%
-49.3%
-74.0%
0.0%
0.0%
-18.1%
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FX Options

JPY/USD WKLY FRIDAY OPTIO
JPY/USD WKLY FRIDAY OPTIO
JPY/USD WKLY FRIDAY OPTIO
JPY/USD WKLY FRIDAY OPTIO
JPY/USD WKLY FRIDAY OPTIO
JPY/USD WKLY WED OPTIONS
JPY/USD WKLY WED OPTIONS
JPY/USD WKLY WED OPTIONS
JPY/USD WKLY WED OPTIONS
JPY/USD WKLY WED OPTIONS
MXN/USD MONTHLY OPTIONS
MXN/USD WKLY FRIDAY OPTI
MXN/USD WKLY FRIDAY OPTI
MXN/USD WKLY FRIDAY OPTI
MXN/USD WKLY FRIDAY OPTI
MXN/USD WKLY FRIDAY OPTI
NZD/USD MONTHLY OPTIONS
NZD/USD WKLY FRIDAY OPTIO
NZD/USD WKLY FRIDAY OPTIO
NZD/USD WKLY FRIDAY OPTIO
NZD/USD WKLY FRIDAY OPTIO
NZD/USD WKLY FRIDAY OPTIO
SWISS FRANC

SWISS FRANC (EU)

Foreign Exchange Futures
CHILEAN PESO

Foreign Exchange Options
AUD/USD WKLY WED OPTIONS
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89
4,911
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%
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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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ELEC
Y.T.D 2019

56,218
121,980
167,079
153,884

59,282

55,084

52,024

50,300

49,078

10,637

15,519

1,200
528
1,350
530
28
9,173
0

172
506
950
100

9,855

ELEC
Y.T.D 2018

91,683
182,204
266,754
254,835

61,599

53,319

56,973

47,348

57,259

22,991

16,670

0
205
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632

12,942

12,296

%
CHG

-100.0%

-19.9%
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Ag Products Futures
BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CAT WEATHER EUROPEAN
CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE
GOLDMAN SACHS

GSCI EXCESS RETURN FUT
HDD EURO SEASONAL STRIP
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 SWA
USD CRUDE PALM OIL
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0
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1,324
243,791
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885,478

11,805

33,241
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DEC 2018

4,423
14,481
1,119,135
0

0

2,354
1,230
231,572
31,926
74

0

0

0

0
752,089
13
11,518
0
28,521
0

3,615

0

0

%
CHG

16.2%
-13.6%
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0.0%
0.0%
-11.4%
7.6%
5.3%
-36.1%
-100.0%
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0.0%
0.0%
0.0%
17.7%
-563.8%
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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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0.0%
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0.0%
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558.3%
0.0%
468.4%
0.0%
0.0%
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0.0%
0.0%
-1.3%
0.0%
0.0%
0.0%
-65.5%
0.0%
-55.8%
0.0%
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ELEC
Y.T.D 2019

51,967
132,192
16,677,982
0

0

25

26,279
15,013
3,606,565
327,866
421

0

0

0

0
15,579,823
148
161,985
0

332,466

0

73,618

0

0

ELEC
Y.T.D 2018

51,424
134,740
16,413,365
0

0

10,772
16,589
3,528,525
375,177
892

0

0

55

0
13,512,546
113
214,072
0

300,265

0

59,297

0

0

%
CHG

1.1%
-1.9%
1.6%

0.0%
0.0%
144.0%
-9.5%
2.2%
-12.6%
-52.8%
0.0%
0.0%
-100.0%
0.0%
15.3%
31.0%
-24.3%
0.0%
10.7%
0.0%
24.2%
0.0%
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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
DEC 2019

20
2,701
13,063

328,168
45,694
3

0

1,330
375,195

CME Group

CME Exchange Volume Comparison Report - Monthly

Open
Outcry
DEC 2018

289

619,962
62,484
6

0

1,971
684,423

%
CHG

-47.1%
-26.9%
-50.0%

0.0%
-32.5%
-45.2%

ELEC
DEC 2019

232,533
0

1,058

0
35,203
0

2,434

36,625,451
56,302,927
20,227,664
0

2,186,609
115,342,651

ELEC
DEC 2018

135,516
0

2,070

0
32,764
13
2,935

71,110,127
74,870,087
18,948,588
0

2,200,951
167,129,753

%
CHG

-65.2%
-17.6%
-0.5%

0.0%
0.0%
-11.5%
-59.5%
-7.9%
0.0%
0.0%
0.0%
0.0%
71.6%
0.0%
-48.9%
0.0%
7.4%
-100.0%
-17.1%

-48.5%
-24.8%
6.8%
0.0%
-0.7%
-31.0%

Open
Outcry
Y.T.D 2019

589
24,600
50
2,116

8,292,595
271,389
71

0

31,515
8,595,570

Open
Outcry
Y.T.D 2018

68,857
443
9,405

9,289,882
488,281
716

0

33,476
9,812,355

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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-54.7%
-45.0%
-3.9%

0.0%
0.0%
183.0%
-45.7%
-4.1%
0.0%
0.0%
0.0%
0.0%
2.7%
0.0%
-68.6%
72.7%
-64.3%
-88.7%
-77.5%

-10.7%
-44.4%
-90.1%
0.0%
-5.9%
-12.4%

ELEC ELEC
Y.T.D 2019 Y.T.D 2018
30,693 37,895
93,514 88,082
2,129,473 2,345,635
0 -
0 0
- 0
36,367 14,227
7,366 5,611
320,378 316,625
0 0
0 0
0 0
- 0
3,838,920 2,439,384
7 0
19,830 21,334
0 0
430,868 359,179
194 41
57,583 48,963
678,939,438 745,165,939
643,164,834 625,571,251
202,429,612 231,772,808
0 12,942
36,986,350 34,617,832

1,561,520,234 1,637,140,772

%
CHG

-19.0%
6.2%
-9.2%

0.0%
0.0%
155.6%
31.3%
1.2%
0.0%
0.0%
0.0%
0.0%
57.4%
0.0%
-7.0%
0.0%
20.0%
373.2%
17.6%

-8.9%
2.8%
-12.7%
-100.0%
6.8%
-4.6%
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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
DEC 2019

798,614
9,733,103
282

31,984

0
10,563,983

10,061,271
844,308
285

0

33,314
10,939,178

Open
Outcry
DEC 2018

1,220,553
16,993,918
1,443
56,240

0
18,272,154

17,613,880
1,283,037
1,449

0

58,211
18,956,577

%
CHG

-34.6%
-42.7%
-80.5%
-43.1%

0.0%
-42.2%

-42.9%
-34.2%
-80.3%

0.0%
-42.8%
-42.3%

ELEC
DEC 2019

13,162,466
10,036,116
878,302
428,012
936
24,505,832

46,661,567
69,465,393
21,105,966
936
2,614,621
139,848,483

ELEC
DEC 2018

18,240,431
9,651,275
1,185,347

337,480
2,615
29,417,148

80,761,402
93,110,518
20,133,935
2,615
2,538,431
196,546,901

%
CHG

-27.8%
4.0%
-25.9%
26.8%
-64.2%
-16.7%

-42.2%
-25.4%
4.8%
-64.2%
3.0%
-28.8%

Open
Outcry
Y.T.D 2019

8,217,524
228,196,524
13,416
696,985

0
237,124,449

236,489,119
8,488,913
13,487

0

728,500
245,720,019

Open
Outcry
Y.T.D 2018

12,238,676
211,911,395
32,452
773,597

0
224,956,120

221,201,277
12,726,957
33,168

0

807,073
234,768,475

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

-32.9%
7.7%
-58.7%
-9.9%
0.0%
5.4%

6.9%
-33.3%
-59.3%

0.0%

-9.7%

4.7%

ELEC
Y.T.D 2019

154,003,520
156,132,648
12,644,210
6,965,193
9,855
329,755,426

835,072,086
797,168,354
215,073,822
9,855
43,951,543
1,891,275,660

ELEC
Y.T.D 2018

195,140,101
118,982,244
18,191,733
5,676,976
12,296
338,003,350

864,148,183
820,711,352
249,964,541
25,238
40,294,808
1,975,144,122

%
CHG

-21.1%
31.2%
-30.5%
22.7%
-19.9%
-2.4%

-3.4%
-2.9%
-14.0%
-61.0%
9.1%
-4.2%
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