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CBOT Exchange Volume Report - Monthly

Interest Rate Futures
10-YR Eris LIBOR
10-YR Eris SOFR
10-YR MAC LIBOR
10-YR NOTE

10Y YIELD

15-YR Eris LIBOR
1-YR Eris BSBY
1-YR Eris SOFR
20-YR BOND
20-YR SWAP RATE
2-YR Eris LIBOR
2-YR Eris SOFR
2-YR NOTE

2Y YIELD

30-YR BOND
30-YR Eris LIBOR
30-YR SWAP RATE
30Y YIELD

3-YR Eris BSBY
3-YR Eris LIBOR
3-YR Eris SOFR
3-YR NOTE

4-YR Eris LIBOR
4-YR Eris SOFR
5-YR Eris LIBOR
5-YR Eris SOFR
5-YR MAC LIBOR
5-YR NOTE

5Y YIELD

7-YR Eris LIBOR
7-YR Eris SOFR
FED FUND

Ultra 10-Year Note
ULTRA T-BOND

Interest Rate Options

10-YR NOTE
2-YR NOTE
30-YR BOND
5-YR NOTE

FED FUND

Ultra 10-Year Note
ULTRA T-BOND
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MAY 2022
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0
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0
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0

25,765
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2,119
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24,105
3,921
17,410
37,472,007
1,394
3,536
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5,385,002
9,979,131
7,794,483

12,486,718
18,178
2,715,988
4,410,371
0
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2,165

VOLUME
MAY 2021

1,340
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42,435
47,982,181

4,780
3,772
13,870,413
0
11,631,726
0

0

0

0

3,760

570
183,703
1,528

130

12,337

120
27,124
30,367,184
0

2,885

0
1,599,406
10,346,612
6,660,059

14,166,150
2,416
2,105,967
2,601,720
0

0
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% CHG

380.4%
-100.0%
-76.3%
-0.5%

0.0%

-81.3%
0.0%
532.7%
147.5%
48.7%
-4.9%
0.0%

585.2%
677.5%
73.9%
38.7%
362.3%
95.4%
3,167.5%
-35.8%
23.4%

22.6%
236.7%
-3.6%
17.0%

-11.9%
652.4%
29.0%
69.5%
0.0%
0.0%
318.8%

VOIUME
APR 2022

9,762

0

8,767
33,977,311
155,724

0

300
21,833
3,933

0

29,389
17,786
12,884,946
9,252
6,804,455
0

0

12,551

4

15,443
2,691
296,593
4,355

390
16,567
1,766
23,894
22,967,392
2,497
3,206

0
5,285,240
6,685,785
3,332,392

10,724,825
28,442
2,612,072
5,553,649
0
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1,682

% CHG

-34.1%
0.0%
14.8%
40.5%
-59.9%
0.0%
33.3%
-36.0%
8.1%
0.0%
2.9%
-47.5%
60.0%
-22.7%
62.6%
0.0%
0.0%
16.9%
-100.0%
66.8%
64.7%
7.7%
-51.3%
54.1%
45.5%
122.0%
-27.1%
63.2%
-44.2%
10.3%
0.0%
1.9%
49.3%
133.9%

16.4%
-36.1%
4.0%
-20.6%
0.0%
75.5%
28.7%

VOLUME
Y.T.D 2022

74,232
4,200
194,941
213,172,342
534,292
1,500

700
150,739
20,985

0

318,400
70,425
77,477,351
39,002
44,970,041
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4,304
57,904

4

150,439
21,518
1,703,724
38,407
6,101
240,889
13,456
147,069
150,612,151
11,955
29,212
5,101
36,357,753
44,412,916
26,935,938

68,778,922
129,607
12,736,435
27,767,141
42

741

15,839

VOLUME
Y.T.D 2021

37,926
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550,517
213,699,303

51,471
13,638
50,136,136
0
51,622,438
634

0

0

0

44,523
4,983
886,082
8,961
2,010
143,991
1,325
267,555
125,592,477
0

14,000

0
9,419,188
40,722,780
25,803,225

71,974,777
69,317
13,789,716
16,186,168
0

0

2,674

% CHG

95.7%
4,566.7%
-64.6%
-0.2%

0.0%

-60.4%
0.0%
518.6%
416.4%
54.5%
-12.9%
0.3%

237.9%
331.8%
92.3%
328.6%
203.5%
67.3%
915.5%
-45.0%
19.9%

108.7%
286.0%
9.1%
4.4%

-4.4%
87.0%
-7.6%
71.5%
0.0%
0.0%
492.3%

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
E-mini ($5) Dow
MICRO MINI $5 DOW
S&P 500

Equity Index Options
E-mini ($5) Dow

Energy Futures
ETHANOL

Ag Products Futures

CHI WHEAT

CORN

DJ_UBS ROLL SELECT INDEX FU
DOW-UBS COMMOD INDEX
FERTILIZER PRODUCS
Intercommodity Spread

KC WHEAT

MINI CORN

MINI SOYBEAN

MINI WHEAT

OATS

ROUGH RICE

SOYBEAN

SOYBEAN MEAL

SOYBEAN OIL

WHEAT

VOLUME
MAY 2022

45,110
4,270,118
4,583,217

0

1,900

1,826,220
5,420,892
1,563
43,303

0

0
687,347
50,723
44,849
26,790
6,991
14,996
3,329,038
1,733,729
1,770,071
703
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MAY 2021

25,417
3,438,589
2,432,864

0

1,808

84

2,182,488
7,913,392
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39,060

0

0

978,829
114,615
62,304
23,199
9,657
14,145
3,784,765
1,912,415
2,282,870
31,708

% CHG

77.5%
24.2%
88.4%

0.0%

5.1%

-100.0%

-16.3%
-31.5%
139.0%
10.9%
0.0%
0.0%
-29.8%
-65.7%
-28.0%
15.5%
-27.6%
6.0%
-12.0%
-9.3%
-22.5%
-97.8%

VOIUME
APR 2022

45,633
3,706,861
3,204,629

0

2,083

1,788,541
7,292,887
744
17,852

0

0

779,410
53,492
40,895
16,391
8,564
25,789
4,230,842
2,095,494
2,258,483
416

% CHG

-1.1%
15.2%
43.0%

-8.8%

0.0%

2.1%
-25.7%
110.1%
142.6%

0.0%

-11.8%
-5.2%
9.7%
63.4%
-18.4%
-41.9%
-21.3%
-17.3%
-21.6%
69.0%

VOLUME
Y.T.D 2022

305,913
22,935,411
22,305,451

0

11,604

11,633,137
35,495,119
26,826
263,083

0

0
4,848,142
330,226
321,154
146,562
47,299
95,387
21,991,997
10,744,768
10,945,207
55,098

VOLUME
Y.T.D 2021

217,835
18,823,622
14,089,462

0

8,163

228

13,273,959
41,522,672
7,103
221,826

0

0
5,497,279
371,638
344,621
101,489
48,855
83,137
24,175,988
10,556,517
13,662,184
114,048

% CHG

40.4%
21.8%
58.3%

0.0%

42.2%

-100.0%

-12.4%
-14.5%
277.7%
18.6%
0.0%
0.0%
-11.8%
-11.1%
-6.8%
44.4%
-3.2%
14.7%
-9.0%
1.8%
-19.9%
-51.7%

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 SPRD
CHI WHEAT

CORN

CORN NEARBY+2 CAL SPRD
DEC-DEC CORN CAL SPRD
DEC-JULY CORN CAL SPRD
DEC-JULY WHEAT CAL SPRD
Intercommodity Spread

JAN-MAR SOYBEAN CSO
JULY-DEC CORN CAL SPRD
JULY-DEC SOYMEAL CAL SPRD
JULY-DEC SOY OIL CAL SPRD
JULY-DEC WHEAT CAL SPRD
JULY-JULY WHEAT CAL SPRD
JULY-NOV SOYBEAN CAL SPRD
KC WHEAT

MAR-DEC CORN CAL SPRD
MAR-JULY CORN CAL SPRD
MAR-JULY SOYBEAN CAL SPRD
MAR-JULY WHEAT CAL SPRD
NOV-JULY SOYBEAN CAL SPRD
NOV-MAR SOYBEAN CSO
NOV-NOV SOYBEAN CAL SPRD
OATS

ROUGH RICE

SOYBEAN

SOYBEAN CRUSH

SOYBEAN MEAL

SOYBEAN OIL

SOYBN NEARBY+2 CAL SPRD
SOYMEAL NEARBY+2 CAL SPRD
WHEAT

WHEAT-CORN ICSO

WHEAT NEARBY+2 CAL SPRD

Ags Futures
FERTILIZER PRODUCS

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures
Energy Futures

Ag Products Futures

Ags Futures

TOTAL FUTURES

Group

CBOT Exchange Volume Report - Monthly

VOLUME
MAY 2022

0

571,315
2,723,252
8,185
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5,900
410

9,666
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275
1,797
1,471,742
25
179,198
191,537
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0

10
3,100
80

1,422

140,630,089
8,898,445

0
14,957,215
1,422
164,487,171

VOLUME
MAY 2021

0

462,326
4,110,268
18,803
1,030

100

53,539

O O OO o oo

203
1,291
1,836,773
0
255,411
283,268
200

0

1,026
218

0

4,489

122,816,645
5,896,870
84
19,350,101
4,489
148,068,189

% CHG

0.0%
23.6%
-33.7%
-56.5%
-100.0%
-100.0%
0.0%
-100.0%
0.0%
-3.0%
0.0%
0.0%
0.0%
19,232.0%
73.1%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
35.5%
39.2%
-19.9%
0.0%
-29.8%
-32.4%
315.0%
0.0%
-99.0%
1,322.0%
0.0%

-68.3%

14.5%
50.9%
-100.0%
-22.7%
-68.3%
11.1%

VOIUME
APR 2022

0

349,152
2,810,386
21,928

0

1,040

170
2,282
1,293,229
55
173,984
272,846
9,013
400

0

0

1,915

1,284

92,574,224
6,957,123

0
18,609,800
1,284
118,142,431

% CHG

10.7%

51.9%
27.9%
0.0%
-19.6%
10.7%
39.2%

VOLUME
Y.T.D 2022

0
3,195,587
13,535,470
123,484

0

3,340

0

0

0

44,744
410

3,700

34,676
428,062

9,575

150

600

0

0

1,297
7,373
8,628,881
121
1,242,464
1,244,351
19,033
1,100
1,215
4,120
24,728

13,962

597,778,627
45,546,775
0
96,944,005
13,962
740,283,369

VOLUME
Y.T.D 2021

0
2,408,239
16,151,380
50,098
1,230

100

0

269

0

25,565

0

0

100

1,477
276,730
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658
4,976
8,924,877
861
1,177,405
1,630,619
7,021

0

4,313
831

1,491

17,948

519,404,171
33,130,919
228
109,981,316
17,948
662,534,582

% CHG

0.0%
32.7%
-16.2%
146.5%
-100.0%
3,240.0%
0.0%
-100.0%
0.0%
75.0%
0.0%
3,600.0%
0.0%
2,247.7%
54.7%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
97.1%
48.2%
-3.3%
-85.9%
5.5%
-23.7%
171.1%
0.0%
-71.8%
395.8%
1,558.5%

-22.2%

15.1%
37.5%
-100.0%
-11.9%
-22.2%
11.7%

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 OPTIONS GROUP
Equity Index Options
Interest Rate Options

Ag Products Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

Energy

Ag Products

Ags

GRAND TOTAL

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

VOLUME
MAY 2022

1,900
19,633,613
5,260,024
24,895,537

160,263,702
8,900,345

0
20,217,239
1,422
189,382,708

VOLUME
MAY 2021

1,808
18,876,770
7,030,587
25,909,165

141,693,415
5,898,678
84
26,380,688
4,489
173,977,354

% CHG

5.1%
4.0%
-25.2%
-3.9%

13.1%
50.9%
-100.0%
-23.4%
-68.3%
8.9%

VOIUME
APR 2022

2,083
18,920,780
5,011,045
23,933,908

111,495,004
6,959,206

0
23,620,845
1,284
142,076,339

% CHG

-8.8%
3.8%
5.0%
4.0%

43.7%
27.9%
0.0%
-14.4%
10.7%
33.3%

VOLUME
Y.T.D 2022

11,604
109,428,727
28,554,482
137,994,813

707,207,354
45,558,379
0
125,498,487
13,962
878,278,182

VOLUME
Y.T.D 2021

8,163
102,022,652
30,668,240
132,699,055

621,426,823
33,139,082
228
140,649,556
17,948
795,233,637

% CHG

42.2%
7.3%
-6.9%
4.0%

13.8%
37.5%
-100.0%
-10.8%
-22.2%
10.4%

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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