&2 CME Group

CBOT Exchange Volume Comparison Report - Monthly

Open
Outcry
MAY 2022

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

[« elelNelNoNeNeoNoNeoNolNoNoloNoNoNoNeo oo eoNoNeo oo Neo ool eo oo ool Ne)

Open
Outcry
MAY 2021

oo, Oooo0oo ., O, O, OO0 oo

O OO OO OO0 OO 1

o

o O O

%
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%
0.0%

ELEC
MAY 2022

2,705

0

7,626
46,613,275
62,443

0

400

13,571
4,199

0

8,063
8,518
19,260,262
7,153
10,697,232
0

0

14,667

0

2,130
2,737
319,488
1,734

601

10,727
3,821
15,910
36,080,590
1,394
2,113

150
5,362,936
9,795,042
7,341,717

ELEC
MAY 2021

940

30

32,735
46,900,995

1,391
3,772
13,124,919
11,515,482
0

1,375

570
180,496
1,528

130

11,445

120

27,124
29,356,649

2,435
1,588,722
9,844,419
6,476,151

%
CHG

187.8%
-100.0%
-716.7%
-0.6%

0.0%

-81.8%
0.0%
479.7%
125.8%
46.7%
-11%
0.0%

54.9%
380.2%
77.0%
13.5%
362.3%
-6.3%
3,084.2%
-41.3%
22.9%

-13.2%
237.6%
-0.5%
13.4%

Open
Outcry
Y.T.D 2022

[« elelNelelNelNeoNeoNeNoNoNeoNoNoNoNoNeoBoNoNoNoNeo oo NeoNoNoleo oo oo NeNe)

Open
Outcry
Y.T.D 2021

OO0, Oo0oo0ooOo, O, O, OO0 oo

O OO OO OO OO «

[«

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.
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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
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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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