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

ELEC
Y.T.D 2020

234

113
39,979
5,819,665
88

0

3,526
1,683
2,540
2,341
722
724,411
5,583
38,596
35,736
39,676
17,321
12,991
12,886
7,990
13,540
5,691
677
3,155
1,953
8,209
5,272
3,085
473,035
12,433

ELEC
Y.T.D 2019

25

13

27,181
5,781,239
70

20

703,497
21,362
58,639
65,496
67,024
16,540
16,912
17,241

8,138
13,265
5,187
0

728

523,486
35,572

%
CHG

836.0%
769.2%
47.1%
0.7%
25.7%
-100.0%
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FX Options

CAD/USD WKLY FRIDAY OPTIC
CAD/USD WKLY FRIDAY OPTIC
CAD/USD WKLY FRIDAY OPTIC
CAD/USD WKLY FRIDAY OPTIC
CAD/USD WKLY WED OPTIONE
CAD/USD WKLY WED OPTIONE
CAD/USD WKLY WED OPTIONSE
CAD/USD WKLY WED OPTIONSE
CAD/USD WKLY WED OPTIONSE
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 OPTIONE
EUR/USD WKLY WED OPTIONE
EUR/USD WKLY WED OPTIONE
EUR/USD WKLY WED OPTIONS
EUR/USD WKLY WED OPTIONS
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Outcry
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o

Open
Outcry
OCT 2019
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%
CHG

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

ELEC
OCT 2020

1,169
7,089
8,297
4,928
2,244
1,636
2,118
3,189

5,966

253
13
13

918

0

5,119
1,752
381
1,412
0
185,282
1,622
2,956
14,080
18,673
15,772
13,242
4,937
7,210
8,469
0

ELEC
OCT 2019

3,921
10,314
10,298

799

3,650

2,783

2,337

2,745

3,331

0
4,819
19
301
117
484
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265,389
23,039
14,090
27,726
22,416

1,342
7,050
7,480
11,223
17,744
9,230

%
CHG

-70.2%
-31.3%
-19.4%
516.8%
-38.5%
-41.2%
-9.4%
16.2%
-100.0%
0.0%
23.8%
-100.0%
-15.9%
-88.9%
-97.3%
0.0%
0.0%
0.0%
0.0%

-30.2%
-93.0%
-79.0%
-49.2%
-16.7%
1,075.3%
87.8%
-34.0%
-35.8%
-52.3%
-100.0%
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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

-83.2%
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

64,413
64,045
71,552
30,313
22,621
17,587
18,781
24,468
8,199
35,965
139
1,758
1,042
1,445
1,824
0

17,361
13,471
19,355
20,748
7,186
2,764,139
29,159
183,125
206,476
219,974
78,886
99,862
79,633
80,627
77,513
34,150

ELEC
Y.T.D 2019

65,338
94,067
98,983
24,364
29,126
32,731
30,018
26,674
10,464
0
25,251
186
2,357
1,765
1,477
613
74

3,613,680
109,129
261,522
302,360
345,579

81,591
127,685
125,123
127,155
140,691

39,185

%
CHG

-1.4%
-31.9%
-27.7%
24.4%
-22.3%
-46.3%
-37.4%
-8.3%
-21.6%
0.0%
42.4%
-25.3%
-25.4%
-41.0%
-2.2%
197.6%
-100.0%
0.0%
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FX Options

GBP/USD MONDAY OPTION W
GBP/USD MONDAY OPTION W
GBP/USD MONDAY OPTION W
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 OPTIONE
GBP/USD WKLY WED OPTIONS
GBP/USD WKLY WED OPTIONSE
GBP/USD WKLY WED OPTIONSE
GBP/USD WKLY WED OPTIONE
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
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Outcry
OCT 2019
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%
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-100.0%
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OCT 2020

1,435
533
1,498
2,617
0
91,893
1,429
1,971
5,570
4,069
3,442
2,108
537
358
828

0
1,295
584
204
3,135
0
79,900
302
913
7,880
10,598
9,471
5,260
1,572
2,897
2,312
0

988

0

ELEC
OCT 2019

164,342
6,048
6,991

28,044
25,437
437
1,762
1,994
2,189
2,502
1,238

131,352
11,250
5,721
13,403
8,781
1,858
3,964
4,869
6,832
3,808
2,914
1,307
1,200

%
CHG

-39.2%
-97.3%
-84.0%
-41.2%
20.7%
409.7%
32.7%
-67.7%
-57.6%
-39.3%
-100.0%
-24.4%
-100.0%
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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

ELEC
Y.T.D 2020

6,598
3,708
5,911
9,202
1,435
863,026
9,487
35,140
39,995
33,741
16,262
16,663
9,174
15,471
12,510
7,180
8,895
11,164
7,586
7,081
2,653
1,182,793
17,142
105,042
121,802
116,398
48,042
51,481
38,451
46,091
48,313
12,418
15,193
4,413

ELEC
Y.T.D 2019

1,251,876
29,980
63,023
91,295
85,614
25,750
22,287
23,963
25,843
23,375

8,595

1,402,789
55,753
95,865

145,050
137,504
48,140
46,030
42,956
43,285
42,964
10,637
13,592
1,200

%
CHG
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FX Options

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

Foreign Exchange Futures
CHILEAN PESO

Foreign Exchange Options
AUD/USD WKLY WED OPTIONE

Open
Outcry
OCT 2020

o O O o o

O O O O O
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Outcry
OCT 2019

o O o

O O O O O O .

%
CHG
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0.0%
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ELEC
OCT 2020
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317

ELEC
OCT 2019

1,697

%
CHG

-100.0%
0.0%
0.0%

-88.0%
0.0%
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-100.0%

-100.0%
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Y.T.D 2019
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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%

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

0.0%

0.0%

ELEC
Y.T.D 2020

1,748
2,174
2,676
152
4,831
50
375

191

7,210

ELEC
Y.T.D 2019

528
1,103
329

6,449
120
306

150
100

8,760

%
CHG

231.1%
97.1%
713.4%
-25.1%
0.0%
-68.3%
-100.0%
150.0%
-100.0%

0.0%

-17.7%
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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
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Outcry
OCT 2020
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Outcry
OCT 2019
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%
CHG

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

ELEC
OCT 2020

4,599
14,609
0
1,225,680
0

0

0

394
1,569
296,802
12,108

o O O o o

869,084

9,071

36,240

5,560

ELEC
OCT 2019

6,461
9,306
1,151,809
0

0

0

1,549
1,394
281,320
27,686
0

o O O

1,237,677
19

14,402

0

35,090

0

4,799

%
CHG

-28.8%
57.0%
6.4%
0.0%
0.0%
0.0%
-74.6%
12.6%
5.5%
-56.3%
0.0%
0.0%
0.0%
0.0%
-29.8%
-89.5%
-37.0%
0.0%
3.3%
0.0%
15.9%
0.0%
0.0%

Open
Outcry
Y.T.D 2020
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1,940
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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.
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0.0%
0.0%

-17.6%
0.0%
0.0%
0.0%

-58.9%
0.0%

-69.7%
0.0%
0.0%

0.0%
0.0%
0.0%
-87.7%
0.0%
0.0%
0.0%
-80.5%
0.0%
-100.0%

0.0%
0.0%

ELEC
Y.T.D 2020

54,857
132,851

0
13,987,511
0

0

50

21,751
14,057
2,767,106
149,934
85

0

0

25

0
10,838,155
262
133,557
0

352,580

0

79,498

0

0

0

ELEC
Y.T.D 2019

42,707
108,518
14,226,650
0

0

25

23,072
12,325
3,128,470
282,700
334

o O O

13,461,962
128
137,666

0

268,104

0

61,489

%
CHG

28.4%
22.4%
-1.7%
0.0%
0.0%
100.0%
-5.7%
14.1%
-11.6%
-47.0%
-14.6%
0.0%
0.0%
0.0%
-19.5%
104.7%
-3.0%
0.0%
31.5%
0.0%
29.3%
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
OCT 2020
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115,114
0
0
0
0
115,114

:CME Group

CME Exchange Volume Comparison Report - Monthly

Open
Outcry
OCT 2019

24
1,154
26,598

481,909
5,474

0

0

1,288
488,671

%
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%

-76.1%
-100.0%
0.0%
0.0%
-100.0%
-76.4%

ELEC
OCT 2020

1,851
16,212
211,735

706
24
28,256

175,099

579

39,251

4,241

27,680,590
97,050,561
14,699,685
0

2,475,718
141,906,554

ELEC
OCT 2019

2,240
7,998
209,719

1,756
505
21,503

314,173

1,383

39,170

3,146

53,164,444
56,539,702
17,240,953
0

2,771,512
129,716,611

%
CHG

-17.4%
102.7%
1.0%
0.0%
0.0%
-569.8%
-95.2%
31.4%
0.0%
0.0%
0.0%
-44.3%
0.0%
-58.1%
0.0%
0.2%
0.0%
34.8%

-47.9%
71.7%
-14.7%
0.0%
-10.7%
9.4%

Open
Outcry
Y.T.D 2020

2,945,882
33,712
36

0

4,710
2,984,340

Open
Outcry
Y.T.D 2019

4,488
16,165
257,575

3,605
747
19,853
0

0

0
301,961
0

70

529
22,434
31
2,011

7,602,314
221,240
68

0

27,988
7,851,610

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

-95.3%
-52.2%
-76.7%
0.0%
0.0%
-70.0%
-84.1%
-78.6%
0.0%
0.0%
0.0%
-88.6%
0.0%
-100.0%
-100.0%
-85.2%
0.0%
-715.4%

-61.3%
-84.8%
-47.1%

0.0%
-83.2%
-62.0%

ELEC ELEC

Y.T.D 2020 Y.T.D 2019
29,200 27,143
119,369 79,881
2,234,206 1,793,385
0 0
0 0
44,426 32,622
4,264 7,060
255,493 283,624
0 0
0 0
0 0
2,668,938 3,362,452
0 7
8,837 17,236
0 0
463,687 360,371
93 194
63,407 52,521
440,465,710 605,497,744
974,117,869 546,933,750
171,056,034 169,320,226
0 0
28,532,279 31,754,150

1,614,171,892 1,353,505,870

%
CHG

7.6%
49.4%
24.6%

0.0%

0.0%
36.2%

-39.6%
-9.9%

0.0%

0.0%

0.0%

-20.6%
-100.0%
-48.7%

0.0%

28.7%
-52.1%
20.7%

-27.3%
78.1%
1.0%
0.0%
-10.1%
19.3%
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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
OCT 2020

0
5,405,099
0
0
0
5,405,099

5,520,213
0
0
0
0
5,520,213

Open
Outcry
OCT 2019

677,771
16,332,671
511
50,079

0
17,061,032

16,814,580
683,245
511

0

51,367
17,549,703

%
CHG

-100.0%
-66.9%
-100.0%
-100.0%
0.0%
-68.3%

-67.2%
-100.0%
-100.0%

0.0%
-100.0%
-68.5%

ELEC
OCT 2020

14,229,983
4,220,805
663,231
477,961
317
19,592,297

31,901,395
111,280,544
15,362,916
317
2,953,679
161,498,851

ELEC
OCT 2019

14,855,954
12,804,570
1,083,351
601,593
1,697
29,347,165

65,969,014
71,395,656
18,324,304
1,697
3,373,105
159,063,776

%
CHG

-4.2%
-67.0%
-38.8%
-20.6%
-81.3%
-33.2%

-51.6%
55.9%
-16.2%
-81.3%
-12.4%
1.5%

Open
Outcry
Y.T.D 2020

1,658,011
73,051,070
4,673
111,590

0
74,825,344

75,996,952
1,691,723
4,709

0

116,300
77,809,684

Open
Outcry
Y.T.D 2019

6,794,089
206,519,126
12,405
629,469

0
213,955,089

214,121,440
7,015,329
12,473

0

657,457
221,806,699

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

-75.6%
-64.6%
-62.3%
-82.3%

0.0%
-65.0%

-64.5%
-75.9%
-62.2%

0.0%
-82.3%
-64.9%

ELEC ELEC
Y.T.D 2020 Y.T.D 2019

153,560,426 130,607,898
149,021,140 137,386,500
8,671,527 11,016,726
5,891,920 6,016,496
7,210 8,760
317,152,223 285,036,380

589,486,850 742,884,244
1,127,678,295 677,541,648
179,727,561 180,336,952
7,210 8,760
34,424,199 37,770,646
1,931,324,115 1,638,542,250

%
CHG

17.6%
8.5%
-21.3%
-2.1%
-17.7%
11.3%

-20.6%
66.4%
-0.3%
-17.7%
-8.9%
17.9%
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