
CBOT Exchange Volume Comparison Report - Monthly

Interest Rate Futures
10-YR NOTE 0 113,078 -100.0% 25,136,495 32,133,938 -21.8% 469,469 746,987 -37.2% 229,488,695 216,807,519 5.8%
10-YR SWAP RATE 0 0 0.0% 44,175 64,677 -31.7% 0 0 0.0% 303,152 240,970 25.8%
15-YR SWAP RATE 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
20-YR SWAP RATE 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 46 -100.0%
2-YR NOTE 0 617 -100.0% 5,986,651 10,811,109 -44.6% 261 15,781 -98.3% 77,277,850 79,603,843 -2.9%
2-YR SWAP RATE 0 0 0.0% 5,531 81,716 -93.2% 0 0 0.0% 74,453 260,884 -71.5%
30-YR BOND 0 10,382 -100.0% 5,558,793 5,878,697 -5.4% 55,491 105,586 -47.4% 46,827,770 41,073,091 14.0%
30-YR SWAP RATE 0 0 0.0% 72 1,199 -94.0% 0 0 0.0% 731 4,615 -84.2%
3-YR SWAP RATE 0 0 0.0% 2,916 15,825 -81.6% 0 0 0.0% 19,693 62,240 -68.4%
4-YR SWAP RATE 0 0 0.0% 2,093 14,944 -86.0% 0 0 0.0% 8,457 75,173 -88.7%
5-YR NOTE 0 63,677 -100.0% 13,710,624 19,786,967 -30.7% 87,402 226,940 -61.5% 136,377,276 139,500,842 -2.2%
5-YR SWAP RATE 0 0 0.0% 47,881 128,072 -62.6% 0 0 0.0% 387,388 423,891 -8.6%
7-YR SWAP RATE 0 0 0.0% 1,141 5,375 -78.8% 0 0 0.0% 13,145 27,150 -51.6%
FED FUND 0 0 0.0% 3,214,716 11,437,090 -71.9% 0 0 0.0% 41,824,567 43,126,471 -3.0%
Ultra 10-Year Note 0 0 0.0% 3,787,933 4,179,672 -9.4% 0 0 0.0% 32,678,115 26,024,329 25.6%
ULTRA T-BOND 0 0 0.0% 2,984,402 2,671,818 11.7% 0 66 -100.0% 25,082,877 22,120,444 13.4%

Interest Rate Options
10-YR NOTE 0 2,273,811 -100.0% 10,009,322 10,511,591 -4.8% 8,489,760 14,199,426 -40.2% 67,642,265 63,696,261 6.2%
2-YR NOTE 0 182,970 -100.0% 112,479 416,703 -73.0% 273,359 923,666 -70.4% 1,590,641 2,076,524 -23.4%
30-YR BOND 0 187,345 -100.0% 2,051,049 2,398,892 -14.5% 891,042 1,812,138 -50.8% 14,328,981 14,679,503 -2.4%
5-YR NOTE 0 901,013 -100.0% 2,557,909 4,226,764 -39.5% 2,424,616 5,411,677 -55.2% 20,636,269 22,354,642 -7.7%
FED FUND 0 1,000 -100.0% 0 0 0.0% 3,100 1,250 148.0% 7,821 202 3,771.8%
Ultra 10-Year Note 0 1,330 -100.0% 0 0 0.0% 13,035 11,618 12.2% 2,961 5,328 -44.4%
ULTRA T-BOND 0 18,709 -100.0% 251 1,401 -82.1% 10,870 85,014 -87.2% 2,182 9,808 -77.8%

Open
Outcry

JUN 2020

Open
Outcry

JUN 2019
%

CHG
ELEC       JUN

2020
ELEC

JUN 2019
%

CHG

Open
Outcry

Y.T.D 2020

Open
Outcry

Y.T.D 2019 % CHG
ELEC

Y.T.D 2020
ELEC

Y.T.D 2019
%

CHG

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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Equity Index Futures
DJ US REAL ESTATE 0 0 0.0% 50,386 32,460 55.2% 0 0 0.0% 238,423 146,131 63.2%
E-mini ($5) Dow 0 0 0.0% 6,013,852 4,215,355 42.7% 0 0 0.0% 34,455,282 26,914,467 28.0%
MICRO MINI $5 DOW 0 0 0.0% 3,593,740 800,243 349.1% 0 0 0.0% 17,497,922 1,743,309 903.7%
S&P 500 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%

Equity Index Options
E-mini ($5) Dow 0 0 0.0% 4,131 2,984 38.4% 0 0 0.0% 21,465 26,486 -19.0%

Energy Futures
ETHANOL 0 0 0.0% 577 6,917 -91.7% 0 0 0.0% 11,701 56,110 -79.1%

Ags Futures
FERTILIZER PRODUCS 0 0 0.0% 0 0 0.0% 0 0 0.0% 85 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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Ag Products Futures
CHI WHEAT 0 7,981 -100.0% 3,338,663 3,472,513 -3.9% 12,092 48,530 -75.1% 17,094,917 17,226,615 -0.8%
CORN 0 39,325 -100.0% 9,868,082 12,795,201 -22.9% 18,145 166,514 -89.1% 43,752,376 59,461,081 -26.4%
DJ_UBS ROLL SELECT INDEX 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
DOW-UBS COMMOD INDEX 0 0 0.0% 68,913 115,872 -40.5% 0 0 0.0% 204,324 317,119 -35.6%
FERTILIZER PRODUCS 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
Intercommodity Spread 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
KC WHEAT 0 577 -100.0% 1,345,470 1,511,605 -11.0% 1,534 6,535 -76.5% 7,097,832 8,029,563 -11.6%
MINI CORN 0 0 0.0% 21,667 27,326 -20.7% 0 0 0.0% 117,852 84,681 39.2%
MINI SOYBEAN 0 0 0.0% 26,659 20,727 28.6% 0 0 0.0% 151,613 108,348 39.9%
MINI WHEAT 0 0 0.0% 12,624 8,607 46.7% 0 0 0.0% 77,291 33,376 131.6%
OATS 0 0 0.0% 17,662 20,894 -15.5% 0 0 0.0% 76,208 89,236 -14.6%
ROUGH RICE 0 0 0.0% 26,596 24,411 9.0% 0 31 -100.0% 148,227 117,000 26.7%
SOYBEAN 0 4,707 -100.0% 5,281,566 5,492,924 -3.8% 10,769 36,206 -70.3% 26,833,959 25,541,170 5.1%
SOYBEAN MEAL 0 762 -100.0% 2,667,766 2,713,914 -1.7% 1,333 4,380 -69.6% 14,539,592 14,174,852 2.6%
SOYBEAN OIL 0 161 -100.0% 2,725,178 2,687,530 1.4% 4,078 3,547 15.0% 16,561,066 14,692,471 12.7%
WHEAT 0 0 0.0% 1,630 355 359.2% 0 0 0.0% 3,999 4,735 -15.5%
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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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Ag Products Options
AUG-NOV SOYBEAN CAL SPR 0 - - 2 - - 0 - - 2 - -
CHI WHEAT 0 115,082 -100.0% 571,642 635,843 -10.1% 202,275 615,248 -67.1% 3,625,053 3,709,749 -2.3%
CORN 0 765,207 -100.0% 2,052,720 3,899,179 -47.4% 536,597 2,928,812 -81.7% 9,502,084 15,265,322 -37.8%
CORN NEARBY+2 CAL SPRD 0 10,232 -100.0% 12,120 1,440 741.7% 14,975 25,782 -41.9% 17,285 1,441 1,099.5%
DEC-DEC CORN CAL SPRD 0 1,581 -100.0% 0 25 -100.0% 250 7,135 -96.5% 774 2,285 -66.1%
DEC-JULY CORN CAL SPRD 0 888 -100.0% 1,000 0 0.0% 175 15,406 -98.9% 1,051 22 4,677.3%
DEC-JULY WHEAT CAL SPRD 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
Intercommodity Spread 0 0 0.0% 2,645 0 0.0% 7,987 1,000 698.7% 2,958 0 0.0%
JULY-DEC CORN CAL SPRD 0 1,435 -100.0% 0 0 0.0% 11,810 8,480 39.3% 5,125 1,100 365.9%
JULY-DEC SOYMEAL CAL SPR 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 0 0.0%
JULY-DEC WHEAT CAL SPRD 0 100 -100.0% 415 0 0.0% 1,520 1,450 4.8% 2,136 0 0.0%
JULY-JULY WHEAT CAL SPRD 0 - - 0 - - 50 - - 70 - -
JULY-NOV SOYBEAN CAL SPR 0 0 0.0% 6,575 0 0.0% 4,950 5,931 -16.5% 8,997 190 4,635.3%
KC WHEAT 0 28,620 -100.0% 79,859 82,420 -3.1% 36,570 136,551 -73.2% 540,721 435,474 24.2%
MAR-DEC CORN CAL SPRD 0 - - 0 - - 505 - - 0 - -
MAR-JULY CORN CAL SPRD 0 0 0.0% 0 0 0.0% 2,500 0 0.0% 0 0 0.0%
MAR-JULY WHEAT CAL SPRD 0 0 0.0% 0 0 0.0% 0 0 0.0% 0 30 -100.0%
NOV-JULY SOYBEAN CAL SPR 0 0 0.0% 0 0 0.0% 0 750 -100.0% 0 2,250 -100.0%
NOV-MAR SOYBEAN CSO 0 0 0.0% 85 0 0.0% 100 20 400.0% 885 0 0.0%
NOV-NOV SOYBEAN CAL SPR 0 0 0.0% 0 750 -100.0% 0 114 -100.0% 0 750 -100.0%
OATS 0 160 -100.0% 165 181 -8.8% 720 2,053 -64.9% 938 1,622 -42.2%
ROUGH RICE 0 975 -100.0% 1,642 615 167.0% 6,492 7,329 -11.4% 11,233 5,001 124.6%
SEP-DEC SOYBEAN MEAL CSO - 0 0.0% - 0 0.0% - 0 0.0% - 0 0.0%
SOYBEAN 0 151,075 -100.0% 1,114,032 1,208,722 -7.8% 275,778 892,329 -69.1% 5,717,288 6,492,498 -11.9%
SOYBEAN CRUSH 0 0 0.0% 290 0 0.0% 830 4 20,650.0% 782 0 0.0%
SOYBEAN MEAL 0 27,452 -100.0% 184,940 142,574 29.7% 84,223 200,587 -58.0% 1,129,606 784,648 44.0%
SOYBEAN OIL 0 13,400 -100.0% 111,393 83,864 32.8% 106,072 112,071 -5.4% 926,998 555,757 66.8%
SOYBN NEARBY+2 CAL SPRD 0 0 0.0% 0 0 0.0% 335 3,500 -90.4% 545 2,000 -72.8%
SOYMEAL NEARBY+2 CAL SPR 0 0 0.0% 0 0 0.0% 200 465 -57.0% 0 0 0.0%
WHEAT 0 0 0.0% 522 118 342.4% 16 4,816 -99.7% 3,380 2,121 59.4%
WHEAT-CORN ICSO 0 50 -100.0% 20 0 0.0% 70 2,580 -97.3% 1,730 0 0.0%
WHEAT NEARBY+2 CAL SPRD 0 0 0.0% 1,205 0 0.0% 1,251 2,040 -38.7% 3,131 200 1,465.5%
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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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TOTAL FUTURES GROUP
Interest Rate Futures 0 187,754 -100.0% 60,483,423 87,211,099 -30.6% 612,623 1,095,360 -44.1% 590,364,169 569,351,508 3.7%
Equity Index Futures 0 0 0.0% 9,657,978 5,048,058 91.3% 0 0 0.0% 52,191,627 28,803,907 81.2%
Energy Futures 0 0 0.0% 577 6,917 -91.7% 0 0 0.0% 11,701 56,110 -79.1%
Ags Futures 0 0 0.0% 0 0 0.0% 0 0 0.0% 85 0 0.0%
Ag Products Futures 0 53,513 -100.0% 25,402,476 28,891,879 -12.1% 47,951 265,743 -82.0% 126,659,256 139,880,247 -9.5%
TOTAL FUTURES 0 241,267 -100.0% 95,544,454 121,157,953 -21.1% 660,574 1,361,103 -51.5% 769,226,838 738,091,772 4.2%

TOTAL OPTIONS GROUP
Equity Index Options 0 0 0.0% 4,131 2,984 38.4% 0 0 0.0% 21,465 26,486 -19.0%
Interest Rate Options 0 3,566,178 -100.0% 14,731,010 17,555,351 -16.1% 12,105,782 22,444,789 -46.1% 104,211,120 102,822,268 1.4%
Ag Products Options 0 1,116,257 -100.0% 4,141,272 6,055,731 -31.6% 1,296,251 4,974,453 -73.9% 21,502,772 27,262,460 -21.1%
TOTAL OPTIONS 0 4,682,435 -100.0% 18,876,413 23,614,066 -20.1% 13,402,033 27,419,242 -51.1% 125,735,357 130,111,214 -3.4%

TOTAL COMBINED
Interest Rate 0 3,753,932 -100.0% 75,214,433 104,766,450 -28.2% 12,718,405 23,540,149 -46.0% 694,575,289 672,173,776 3.3%
Equity Index 0 0 0.0% 9,662,109 5,051,042 91.3% 0 0 0.0% 52,213,092 28,830,393 81.1%
Energy 0 0 0.0% 577 6,917 -91.7% 0 0 0.0% 11,701 56,110 -79.1%
Ags 0 0 0.0% 0 0 0.0% 0 0 0.0% 85 0 0.0%
Ag Products 0 1,169,770 -100.0% 29,543,748 34,947,610 -15.5% 1,344,202 5,240,196 -74.3% 148,162,028 167,142,707 -11.4%
GRAND TOTAL 0 4,923,702 -100.0% 114,420,867 144,772,019 -21.0% 14,062,607 28,780,345 -51.1% 894,962,195 868,202,986 3.1%
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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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