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ADV ADV ADV ADV ADV
MAR 2022 MAR 2021 % CHG FEB 2022 % CHG Y.T.D 2022 Y.T.D 2021 % CHG
Interest Rate Futures
10-YR NOTE 1,807,143 1,975,738.35 -8.5% 2,833,889.21 -36.2% 2,125,184 2,204,544 -3.6%
10-YR SWAP RATE 4,236 15,118 -72.0% 1,670.63 169.7% 3,844 7,623 -49.6%
15-YR SWAP RATE 65 0 - 0 - 24 0 -
20-YR BOND 557 0 - 0 - 206 0 -
20-YR SWAP RATE 0 0 - 0 - 0 0 -
2-YR NOTE 598,154 389,509.04 53.6% 1,065,595.26 -43.9% 709,580 501,603 41.5%
2-YR SWAP RATE 12,257 4,357.22 181.3% 6,197.89 97.8% 7,243 4,590 57.8%
30-YR BOND 359,945 480,315.7 -25.1% 583,719.42 -38.3% 437,575 533,084 -17.9%
30-YR SWAP RATE 8 0 - 23.47 -64.8% 80 10 666.6%
3-YR NOTE 13,975 8,122.61 72.1% 21,182.42 -34.0% 17,543 9,065 93.5%
3-YR SWAP RATE 2,057 1,181.39 74.1% 1,360.32 51.2% 1,762 605 191.3%
4-YR SWAP RATE 221 120.91 82.9% 404.26 -45.3% 515 114 350.0%
5-YR NOTE 1,202,988  1,095,192.7 9.8% 2,100,478.95 -42.7% 1,454,529 1,304,083 11.5%
5-YR SWAP RATE 5,020 6,747.91 -25.6% 3,400.42 47.6% 4,935 5,394 -8.5%
7-YR SWAP RATE 205 162.61 25.8% 413.74 -50.6% 362 147 146.6%
FED FUND 409,138 98,723.78 314.4% 477,320.26 -14.3% 414,315 100,404 312.6%
Ultra 10-Year Note 352,308 352,956.91 -0.2% 628,730.63 -44.0% 447,548 411,829 8.7%
ULTRA T-BOND 187,629 211,327.17 -11.2% 413,811.79 -54.7% 254,985 257,124 -0.8%
Interest Rate Options
10-YR NOTE 768,789 662,283.61 16.1% 706,334.68 8.8% 734,958 736,420 -0.2%
2-YR NOTE 806 1,409.35 -42.8% 1,831.53 -56.0% 1,338 844 58.7%
30-YR BOND 126,583 133,701.91 -5.3% 106,258.26 19.1% 119,490 155,142 -23.0%
5-YR NOTE 344,485 203,166.35 69.6% 259,756.84 32.6% 287,147 176,040 63.1%
FED FUND 0 0 - 1.1 -100.0% 1 0 -
Ultra 10-Year Note 0 0 - 0 - 7 0 -
ULTRA T-BOND 346 42.13 720.8% 92.89 272.3% 193 26 630.1%
Equity Index Futures
DJ US REAL ESTATE 6,225 3,905.26 59.4% 1,5646.16 302.6% 3,470 2,416 43.7%
E-mini ($5) Dow 201,286 226,255.13 -11.0% 257,503.11 -21.8% 241,265 204,228 18.1%
MICRO MINI $5 DOW 186,016 161,181.83 15.4% 254,253.63 -26.8% 234,155 159,261 47.0%
Equity Index Options
E-mini ($5) Dow 160 103.13 54.7% 89.89 77.5% 123 88 39.9%
Energy Futures
ETHANOL 0 1.78 -100.0% 0 - 0 1 -100.0%

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 127,425
CORN 312,425
DJ_UBS ROLL SELECT INDEX FU 1,026
DOW-UBS COMMOD INDEX 5,084
FERTILIZER PRODUCS 0
KC WHEAT 45,877
MINI CORN 4,888
MINI SOYBEAN 3,253
MINI WHEAT 1,980
OATS 320
ROUGH RICE 676
SOYBEAN 164,260
SOYBEAN MEAL 80,446
SOYBEAN OIL 88,556
WHEAT 544

Ag Products Options
CHI WHEAT 34,452
CORN 150,396
CORN NEARBY+2 CAL SPRD 1,741
DEC-DEC CORN CAL SPRD 0
DEC-JULY CORN CAL SPRD 48
Intercommodity Spread 0
JULY-DEC CORN CAL SPRD 396
JULY-DEC SOY OIL CAL SPRD 0
JULY-DEC WHEAT CAL SPRD 54
JULY-JULY WHEAT CAL SPRD 0
JULY-NOV SOYBEAN CAL SPRD 202
KC WHEAT 2,605
MAR-DEC CORN CAL SPRD 0
MAR-JULY CORN CAL SPRD 0
MAR-JULY SOYBEAN CAL SPRD 0
MAR-JULY WHEAT CAL SPRD 0
NOV-JULY SOYBEAN CAL SPRD 0
NOV-MAR SOYBEAN CSO 0
OATS 16
ROUGH RICE 67
SOYBEAN 70,756
SOYBEAN CRUSH 1
SOYBEAN MEAL 10,587
SOYBEAN OIL 11,413
SOYBN NEARBY+2 CAL SPRD 213
SOYMEAL NEARBY+2 CAL SPRD 30
WHEAT 3
WHEAT-CORN ICSO 43
WHEAT NEARBY+2 CAL SPRD 861
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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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Ags Futures
FERTILIZER PRODUCS

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures
Energy Futures

Ag Products Futures

Ags Futures

TOTAL FUTURES

TOTAL OPTIONS GROUP
Interest Rate Options
Equity Index Options

Ag Products Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

Energy

Ag Products

Ags

GRAND TOTAL

ADV
MAR 2022
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7,711,400
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MAR 2021 % CHG FEB 2022
102.39 49.9% 231.26
4,639,574.3 6.8% 8,138,098.68
391,342.22 0.6% 513,302.89
1.78 -100.0% 0
826,710.83 1.2% 1,360,440.84
102.39 49.9% 231.26
5,857,731.52 5.6% 10,012,073.68
1,000,603.35 24.0% 1,074,275.32
103.13 54.7% 89.89
198,647.83 42.9% 345,636.42
1,199,354.3 27.2%  1,420,001.63
5,640,177.65 9.9% 9,212,374
391,445.35 0.6% 513,392.79
1.78  -100.0% 0
1,025,358.65 9.3% 1,706,077.26
102.39 49.9% 231.26
7,057,085.83 9.3%  11,432,075.32

% CHG
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1.1%

10.1%
30.9%
-100.0%
-2.7%
1.1%
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7.0%
39.9%
6.8%
7.0%

9.6%
30.9%
-100.0%
-0.7%
1.1%
8.9%

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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