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CBOT Exchange Volume Comparison Report - Monthly

Open
Outcry
JAN 2022

Interest Rate Futures
10-YR NOTE

10-YR SWAP RATE
15-YR SWAP RATE
20-YR SWAP RATE
2-YR NOTE

2-YR SWAP RATE
30-YR BOND
30-YR SWAP RATE
3-YR NOTE

3-YR SWAP RATE
4-YR SWAP RATE
5-YR NOTE

5-YR SWAP RATE
7-YR SWAP RATE
FED FUND

Ultra 10-Year Note
ULTRA T-BOND

[« elNelNelNelNeNeNoNolNe o NoNoNoNe o Nl

Interest Rate Options
10-YR NOTE

2-YR NOTE

30-YR BOND

5-YR NOTE

FED FUND

Ultra 10-Year Note
ULTRA T-BOND

O OO O o oo

Open
Outcry
JAN 2021

O OO O OO0 O0OO0OO0OO0OO0OOoOO0OOoOOoOo

O OO O o oo

%
CHG

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%

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

ELEC JAN
2022

35,331,998
29,476

0

0
9,096,600
30,058
7,573,594
304
362,276
12,119
7,713
21,519,286
62,841
4,753
7,149,673
7,364,558
3,449,803

14,256,326
29,657
2,478,051
4,829,580
21

438

2,273

ELEC
JAN 2021

31,553,534
40,359

0

0
5,220,931
42,651
7,800,644
0

148,830
2,080

145
16,656,550
68,000
2,223
1,742,683
5,440,591
3,222,773

13,833,773
9,688
2,906,387
1,647,296
0

0

296

%
CHG

12.0%
-27.0%
0.0%
0.0%
74.2%
-29.5%
-2.9%
0.0%
143.4%
482.6%
5,219.3%
29.2%
-7.6%
113.8%
310.3%
35.4%
7.0%

3.1%
206.1%
-14.7%
193.2%
0.0%
0.0%
667.9%

Open
Outcry
Y.T.D 2022

[l elNelNelNelNeNeNeoNeNe o NeNoNoNeNoNe

O OO O o oo

Open
Outcry
Y.T.D 2021

[« elNeNelNeNeNeNeNeNoNoNeNoNoNoNe N

O O O O 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.
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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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