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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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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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48,490
70,008
74,251

%
CHG

12.4%
-67.9%
-100.0%
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FX Options

CAD/USD WKLY FRIDAY OPTIC
CAD/USD WKLY WED OPTIONSE
CAD/USD WKLY WED OPTIONSE
CAD/USD WKLY WED OPTIONE
CAD/USD WKLY WED OPTIONE
CAD/USD WKLY WED OPTIONE
CANADIAN DOLLAR (EU)
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 (EU)

EUR/USD MONDAY OPTION W
EUR/USD MONDAY OPTION W
EUR/USD MONDAY OPTION W
EUR/USD MONDAY OPTION W
EUR/USD MONDAY OPTION W
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 OPTIONS
EUR/USD WKLY WED OPTIONE
EUR/USD WKLY WED OPTIONE
GBP/USD MONDAY OPTION W
GBP/USD MONDAY OPTION W
GBP/USD MONDAY OPTION W

Open
Outcry
JUL 2020

O O O o oo

O O O O O O O

[« elelNelNelNeNeNolNoNeoNoNoNoNoNoNeoNeNe T

o

Open
Outcry
JUL 2019

O OO O O0OO0OO0OO0O0OO0OO0OO0OOoOOoOOoOo

O OO OO O0OO0oO o oo

%
CHG

-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

ELEC
JUL 2020

5,825
2,412

631
2,144
2,984
2,313

2,316

440

ELEC %
JUL 2019 CHG

251
2,045
2,687
3,038
1,805
2,462
0
2,323
9

144

65
62

2
0
0
0

391,713
25,108
17,931
25,141
36,248

173
13,134
10,419

7,827
14,228
9,582

2,220.7%
17.9%
-76.5%
-29.4%
65.3%
-6.1%
0.0%
-0.3%
-100.0%
-95.1%
-78.5%
-62.9%
50.0%
0.0%
0.0%
0.0%

-35.8%
-100.0%
11.6%
-9.6%
-46.7%
10,808.1%
-47.4%
-37.0%
49.8%
-30.6%
-5.8%

Open
Outcry
Y.T.D 2020

O O O o oo

1 O O OO O o o .

O O O O O

1,550

(2]
N O

O O OO O0OO0OOoOOoO oo

o

Open
Outcry
Y.T.D 2019

O OO O O0OO0OO0ODO0OO0OO0OO0OO0OOoOOoOOoOo

8,353

O OO OO OO0 o oo

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

ELEC
Y.T.D 2020

25,272
17,791
13,041
14,742
18,208
7,730
23,457
37
1,296
848
772
906

0

11,179
6,297
14,190
13,663
5,514
2,172,079
11,073
150,473
154,863
162,931
59,845
68,590
57,929
61,833
53,722
23,314
3,671
2,563
4,333

ELEC
Y.T.D 2019

16,841
21,375
25,012
21,840
20,296
7,133
0
14,890
117
1,581
1,412
708
606

74

2,548,970
78,738
189,483
210,819
277,247
62,352
83,551
87,927
79,114
94,623
29,955

%
CHG

50.1%
-16.8%
-47.9%
-32.5%
-10.3%

8.4%
0.0%

57.5%
-68.4%
-18.0%
-39.9%

9.0%
49.5%
-100.0%
0.0%
0.0%
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FX Options

GBP/USD MONDAY OPTION W
GBP/USD MONDAY OPTION W
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 OPTIONSE
GBP/USD WKLY WED OPTIONE
GBP/USD WKLY WED OPTIONE
GBP/USD WKLY WED OPTIONE
GBP/USD WKLY WED OPTIONS
JAPANESE YEN (EU)

JPY/USD MONDAY OPTION WE
JPY/USD MONDAY OPTION WE
JPY/USD MONDAY OPTION WE
JPY/USD MONDAY OPTION WE
JPY/USD MONDAY OPTION WE
JPY/USD MONTHLY 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

Open
Outcry
JUL 2020

O OO OO 000 OoOOoOOoO oo

O OO OO0 OO0 O0OO0OO0OO0OO0OO0OO0OO0O OO OO o

o

Open
Outcry
JUL 2019

IS
O O O O OO0 O0OO0OOoOOoO o

~
O OO O OO0 OoO OO o u

o O

0

%
CHG

-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

-100.0%
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
JUL 2020

704

0
72,590
0
2,267
1,849
1,720
3,377
330
401
668
631
344
1,667
2,370
1,571
457

0
90,155
0
10,494
9,117
10,245
10,312
4,207
2,898
2,195
2,571
2,697
998

N O OO

ELEC
JUL 2019

117,298
3,942
3,667
5,379
6,201
1,323
2,019
1,573

474
1,284
1,353

106,224
11,907
6,241
10,770
10,960
1,157
4,658
4,064
2,153
2,124
2,751
1,195

0
0

0

%
CHG

-38.1%
-100.0%
-38.2%
-65.6%
-712.3%
155.3%
-83.7%
-714.5%
40.9%
-50.9%
-714.6%
0.0%

-15.1%
-100.0%
68.1%
-15.3%
-6.5%
791.3%
-9.7%
-28.7%
2.0%
21.0%
-2.0%
-16.5%
0.0%
0.0%
0.0%

Open
Outcry
Y.T.D 2020

»
S~ O O

O OO OO0 Oo0OOoO o oo

O O O O O

727

O O OO0 O0oOOoOOoO oo

Open
Outcry
Y.T.D 2019

780

O OO OO OO0 oo oo

163

O O OO 00O OoOOoO oo

900

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

-91.8%
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 2020

5,595
1,162
603,343
3,267
26,049
23,736
25,264
11,786
12,669
7,129
11,749
10,076
5,534
5,959
8,179
4,804
2,349
1,363
953,229
5,689
87,502
94,731
88,808
36,879
40,915
31,343
36,372
40,129
8,991
10,301
0

225
1,003
1,183

ELEC
Y.T.D 2019

874,972
23,707
43,033
53,961
52,099
20,450
17,991
19,171
21,108
17,905

7,357

953,343
40,562
72,822

101,239

108,668
31,318
27,198
29,040
22,653
23,907

7,723
8,899
354
454
328

%
CHG

0.0%
-86.0%
20.2%
-6.4%
-18.3%
17.8%
50.4%
7.9%
60.6%
67.9%
16.4%
15.8%
-36.4%
120.9%
260.7%
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FX Options

MXN/USD WKLY FRIDAY OPTI
NZD/USD MONTHLY OPTIONS
NZD/USD WKLY FRIDAY OPTIO
NZD/USD WKLY FRIDAY OPTIO
NzZD/USD WKLY FRIDAY OPTIO
NzZD/USD WKLY FRIDAY OPTIO
NZD/USD WKLY FRIDAY OPTIO

Foreign Exchange Futures
CHILEAN PESO

Foreign Exchange Options
AUD/USD WKLY WED OPTIONE

Open
Outcry
JUL 2020

o o

O O O o .

Open
Outcry
JUL 2019

o O O O

%
CHG

0.0%
0.0%
0.0%
0.0%

0.0%

0.0%

ELEC
JUL 2020

79

o O O o .

290

ELEC
JUL 2019

523

o O o

553

%
CHG

-84.9%
0.0%
0.0%
0.0%

0.0%

-47.6%

Open
Outcry
Y.T.D 2020

o o

o O O o .

Open
Outcry
Y.T.D 2019

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.

%
CHG

0.0%
0.0%
0.0%
0.0%

0.0%

0.0%

ELEC
Y.T.D 2020

152
4,551

50

375

6,155

ELEC
Y.T.D 2019

2,786

120
206

5,939

%
CHG

63.4%
0.0%
-58.3%
-100.0%

0.0%

3.6%
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Ag Products Futures
BUTTER CS
CASH-SETTLED CHEESE
CAT ASIA WEATHER
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

PACIFIC RIM DAT SS WTHR
S&P GSCI ENHANCED ER SWA
USD CRUDE PALM OIL

Open
Outcry
JUL 2020
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Open
Outcry
JUL 2019

o

151

O O O © o

7

o O w

o O O

1,129

40

14

%
CHG

0.0%
0.0%
-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
-100.0%
0.0%
0.0%

ELEC
JUL 2020

3,174
10,130
0
1,369,591
0

0

50

1,051
1,385
310,756
11,884

o O O o o

1,047,352

15,582

37,668

5,002

ELEC
JUL 2019

5,701
12,831
1,319,012
0

0

25
1,260
908
305,018
27,483
0

o O O

1,562,776
10
12,438

0

25,860

0

5,025

%
CHG

-44.3%
-21.1%
3.8%
0.0%
0.0%
100.0%
-16.6%
52.5%
1.9%
-56.8%
0.0%
0.0%
0.0%
0.0%
-33.0%
-10.0%
25.3%
0.0%
45.7%
0.0%
-0.5%
0.0%
0.0%

Open
Outcry
Y.T.D 2020

O O O o oo

1,940

59

O O O o o

Open
Outcry
Y.T.D 2019

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%

-70.6%
0.0%
0.0%
0.0%

-58.6%
0.0%

-69.7%
0.0%
0.0%

0.0%
0.0%
0.0%
-85.3%
0.0%
0.0%
0.0%
-77.3%
0.0%
-100.0%

0.0%
0.0%

ELEC
Y.T.D 2020

41,849
95,060

0
10,312,138
0

0

50

18,144
10,206
1,934,525
112,658
44

0

0

25

0
7,985,910
225
89,661

0

251,911
0

62,865

0

0

0

ELEC
Y.T.D 2019

28,078
80,235
10,207,368
0

0

25

16,060
9,241
2,181,587
200,900

0

o O O

9,556,143
81

99,687

0

173,523
0

45,201

%
CHG

49.0%
18.5%
1.0%
0.0%
0.0%
100.0%
13.0%
10.4%
-11.3%
-43.9%
0.0%
0.0%
0.0%
0.0%
-16.4%
177.8%
-10.1%
0.0%
45.2%
0.0%
39.1%
0.0%
0.0%
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Ag Products Options
BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CAT WEATHER EUROPEAN
CDD SEASONAL STRIP
CLASS IV MILK

DRY WHEY

FEEDER CATTLE

HDD EURO SEASONAL STRIP
HDD SEASONAL STRIP
HDD WEATHER

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
JUL 2020

O OO0 OO0 O0OO0OO0ODO0O0OO0O0OO0OO0OOoOOoO oo

o O O O o o

Open
Outcry
JUL 2019

515,412
4,447
13

0

1,407
521,279

%
CHG

-100.0%
-100.0%
-100.0%
0.0%
0.0%
-100.0%
-100.0%
-100.0%
0.0%
0.0%
0.0%
-100.0%
0.0%
0.0%
0.0%
-100.0%
-100.0%
-100.0%

-100.0%
-100.0%
-100.0%

0.0%
-100.0%
-100.0%

ELEC
JUL 2020

1,391
13,619
192,165

1,773
770
19,809

217,447

843

49,965
31
5,328

23,561,574
93,568,815
15,755,860
0

2,813,634
135,699,883

ELEC
JUL 2019

2,077
7,948
120,718

3,440
313
27,566

405,274

2,004

39,160
13
4,357

56,090,578
46,617,420
14,085,566
0

3,278,347
120,071,911

%
CHG

-33.0%
71.4%
59.2%

0.0%
0.0%

-48.5%

146.0%

-28.1%

0.0%
0.0%
0.0%
-46.3%
0.0%
-57.9%
0.0%
27.6%

138.5%
22.3%

-568.0%
100.7%
11.9%
0.0%
-14.2%
13.0%

Open
Outcry
Y.T.D 2020

2,619,681
33,712
36

0

4,710
2,658,139

Open
Outcry
Y.T.D 2019

3,915
11,995
180,268

3,217
704
14,147

239,025

70
479
17,925
16
1,246

5,486,942
158,632
58

0

22,591
5,668,123

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

-94.6%
-35.5%
-66.8%
0.0%
0.0%
-66.4%
-83.1%
-69.9%
0.0%
0.0%
0.0%
-85.6%
0.0%
-100.0%
-100.0%
-81.5%
93.8%
-60.4%

-562.3%
-718.7%
-37.9%

0.0%
-79.2%
-53.1%

ELEC
Y.T.D 2020

24,976
82,526
1,679,934
0

0

40,415
4,117
187,399
0

0

0
2,019,396
0

6,346

0

365,597
86

51,785

354,774,176
686,550,505
121,556,294
0

20,915,271
1,183,796,246

ELEC
Y.T.D 2019

22,151
58,713
1,192,578
0

0

25,719
5,803
211,014
0

0

0
2,392,590
7

13,403

0

247 477
194
43,980

427,803,101
349,394,254
115,358,229
0
22,598,129
915,153,713

%
CHG

12.8%
40.6%
40.9%
0.0%
0.0%
57.1%
-29.1%
-11.2%
0.0%
0.0%
0.0%
-15.6%
-100.0%
-52.7%
0.0%
47.7%
-565.7%
17.7%

-17.1%
96.5%
5.4%
0.0%
-7.4%
29.4%



2 CME Group

CME Exchange Volume Comparison Report - Monthly

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
JUL 2020

o O O O oo

o O O O o o

Open
Outcry
JUL 2019

627,135
18,252,093
986
40,346

0
18,920,560

18,767,505
631,582
999

0

41,753
19,441,839

%
CHG

-100.0%
-100.0%
-100.0%
-100.0%

0.0%
-100.0%

-100.0%
-100.0%
-100.0%

0.0%
-100.0%
-100.0%

ELEC
JUL 2020

12,550,496
9,752,244
797,023
503,141
290
23,603,194

33,313,818
106,119,311
16,552,883
290
3,316,775
159,303,077

ELEC
JUL 2019

10,469,976
12,284,248
1,001,477
612,870
553
24,369,124

68,374,826
57,087,396
15,087,043
553
3,891,217
144,441,035

%
CHG

19.9%
-20.6%
-20.4%
-17.9%
-47.6%

-3.1%

-51.3%
85.9%
9.7%
-47.6%
-14.8%
10.3%

Open
Outcry
Y.T.D 2020

1,658,011
60,939,677
4,673
111,590

0
62,713,951

63,559,358
1,691,723
4,709

0

116,300
65,372,090

Open
Outcry
Y.T.D 2019

4,739,803
152,651,783
11,053
473,007

0
157,875,646

158,138,725
4,898,335
11,111

0

495,598
163,543,769

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

-65.0%
-60.1%
-57.7%
-76.4%

0.0%
-60.3%

-569.8%
-65.5%
-57.6%

0.0%
-76.5%
-60.0%

ELEC
Y.T.D 2020

112,626,206
135,323,511
6,663,570
4,462,577
6,155
259,082,019

490,097,687
799,176,711
128,219,864
6,155
25,377,848

ELEC
Y.T.D 2019

82,866,084
99,136,292
7,726,918
4,213,629
5,939
193,948,862

526,939,393
432,260,338
123,085,147
5,939
26,811,758

1,442,878,265 1,109,102,575

%
CHG

35.9%
36.5%
-13.8%
5.9%
3.6%
33.6%

-7.0%
84.9%
4.2%
3.6%
-5.3%
30.1%
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