
CBOT Exchange Volume Report - Monthly

Interest Rate Futures
10-YR Eris LIBOR 29,991 22,967 30.6% 6,438 365.8% 104,223 60,893 71.2%
10-YR Eris SOFR 1,465 30 4,783.3% 0 0.0% 5,665 120 4,620.8%
10-YR MAC LIBOR 30,140 222,662 -86.5% 10,063 199.5% 225,081 773,179 -70.9%
10-YR NOTE 33,702,171 33,519,730 0.5% 47,749,768 -29.4% 246,874,513 247,219,033 -0.1%
10Y YIELD 60,495 0 - 62,443 -3.1% 594,787 0 -
15-YR Eris LIBOR 0 0 0.0% 0 0.0% 1,500 0 0.0%
1-YR Eris BSBY 300 0 - 400 -25.0% 1,000 0 -
1-YR Eris SOFR 30,998 35,100 -11.7% 13,971 121.9% 181,737 416,018 -56.3%
20-YR BOND 2,709 0 - 4,250 -36.3% 23,694 0 -
20-YR SWAP RATE 0 0 0.0% 0 0.0% 0 0 0.0%
2-YR Eris LIBOR 219,336 34,419 537.3% 30,245 625.2% 537,736 85,890 526.1%
2-YR Eris SOFR 22,317 3,632 514.5% 9,337 139.0% 92,742 17,270 437.0%
2-YR NOTE 12,880,004 7,288,883 76.7% 20,621,066 -37.5% 90,357,355 57,425,019 57.3%
2Y YIELD 9,449 0 - 7,153 32.1% 48,451 0 -
30-YR BOND 7,397,955 7,779,639 -4.9% 11,066,593 -33.2% 52,367,996 59,402,077 -11.8%
30-YR Eris LIBOR 0 0 0.0% 0 0.0% 636 634 0.3%
30-YR SWAP RATE 0 1,000 -100.0% 0 0.0% 4,304 1,000 330.4%
30Y YIELD 9,053 0 - 14,667 -38.3% 66,957 0 -
3-YR Eris BSBY 0 0 - 0 0.0% 4 0 -
3-YR Eris LIBOR 45,222 42,783 5.7% 25,765 75.5% 195,661 87,306 124.1%
3-YR Eris SOFR 8,631 2,453 251.9% 4,432 94.7% 30,149 7,436 305.4%
3-YR NOTE 417,214 189,635 120.0% 319,488 30.6% 2,120,938 1,075,717 97.2%
4-YR Eris LIBOR 14,445 5,169 179.5% 2,119 581.7% 52,852 14,130 274.0%
4-YR Eris SOFR 2,256 1,220 84.9% 601 275.4% 8,357 3,230 158.7%
5-YR Eris LIBOR 59,196 40,057 47.8% 24,105 145.6% 300,085 184,048 63.0%
5-YR Eris SOFR 5,674 100 5,574.0% 3,921 44.7% 19,130 1,425 1,242.5%
5-YR MAC LIBOR 46,804 75,955 -38.4% 17,410 168.8% 193,873 343,510 -43.6%
5-YR NOTE 23,186,402 19,107,160 21.3% 37,472,007 -38.1% 173,798,553 144,699,637 20.1%
5Y YIELD 3,923 0 - 1,394 181.4% 15,878 0 -
7-YR Eris LIBOR 2,940 4,400 -33.2% 3,536 -16.9% 32,152 18,400 74.7%
7-YR Eris SOFR 330 0 - 301 9.6% 5,431 0 -
FED FUND 7,916,746 2,456,554 222.3% 5,385,002 47.0% 44,274,499 11,875,742 272.8%
Ultra 10-Year Note 6,483,437 6,422,732 0.9% 9,979,131 -35.0% 50,896,353 47,145,512 8.0%
ULTRA T-BOND 3,596,860 3,846,331 -6.5% 7,794,483 -53.9% 30,532,798 29,649,556 3.0%

Interest Rate Options
10-YR NOTE 14,251,601 13,355,450 6.7% 12,486,718 14.1% 83,030,523 85,330,227 -2.7%
2-YR NOTE 55,307 22,182 149.3% 18,178 204.3% 184,914 91,499 102.1%
30-YR BOND 2,656,109 2,930,776 -9.4% 2,715,988 -2.2% 15,392,544 16,720,492 -7.9%
5-YR NOTE 4,737,416 3,836,384 23.5% 4,410,371 7.4% 32,504,557 20,022,552 62.3%
FED FUND 2 0 0.0% 0 0.0% 44 0 0.0%
Ultra 10-Year Note 0 0 0.0% 193 -100.0% 741 0 0.0%
ULTRA T-BOND 1,299 880 47.6% 2,165 -40.0% 17,138 3,554 382.2%
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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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Equity Index Futures
DJ US REAL ESTATE 149,016 111,756 33.3% 45,110 230.3% 454,929 329,591 38.0%
E-mini ($5) Dow 4,382,120 3,440,847 27.4% 4,270,118 2.6% 27,317,531 22,264,469 22.7%
MICRO MINI $5 DOW 3,854,475 2,039,237 89.0% 4,583,217 -15.9% 26,159,926 16,128,699 62.2%
S&P 500 0 0 0.0% 0 - 0 0 0.0%

Equity Index Options
E-mini ($5) Dow 2,903 1,323 119.4% 1,900 52.8% 14,507 9,486 52.9%

Energy Futures
ETHANOL 0 32 -100.0% 0 0.0% 0 260 -100.0%

Ag Products Futures
CHI WHEAT 2,581,677 3,304,422 -21.9% 1,826,220 41.4% 14,214,814 16,578,381 -14.3%
CORN 8,335,184 10,020,611 -16.8% 5,420,892 53.8% 43,830,303 51,543,283 -15.0%
DJ_UBS ROLL SELECT INDEX FU 25,344 10,460 142.3% 1,563 1,521.5% 52,170 17,563 197.0%
DOW-UBS COMMOD INDEX 131,236 116,651 12.5% 43,303 203.1% 394,319 338,477 16.5%
FERTILIZER PRODUCS 0 0 0.0% 0 0.0% 0 0 0.0%
Intercommodity Spread 0 0 0.0% 0 - 0 0 0.0%
KC WHEAT 1,036,927 1,347,910 -23.1% 687,347 50.9% 5,885,069 6,845,189 -14.0%
MINI CORN 45,155 91,580 -50.7% 50,723 -11.0% 375,381 463,218 -19.0%
MINI SOYBEAN 52,016 62,929 -17.3% 44,849 16.0% 373,170 407,550 -8.4%
MINI WHEAT 22,705 25,061 -9.4% 26,790 -15.2% 169,267 126,550 33.8%
OATS 9,820 15,397 -36.2% 6,991 40.5% 57,119 64,252 -11.1%
ROUGH RICE 22,815 22,492 1.4% 14,996 52.1% 118,202 105,629 11.9%
SOYBEAN 4,914,527 5,600,835 -12.3% 3,329,038 47.6% 26,906,524 29,776,823 -9.6%
SOYBEAN MEAL 2,589,982 2,775,513 -6.7% 1,733,729 49.4% 13,334,750 13,332,030 0.0%
SOYBEAN OIL 2,796,937 3,949,258 -29.2% 1,770,071 58.0% 13,742,144 17,611,442 -22.0%
WHEAT 816 34,673 -97.6% 703 16.1% 55,914 148,721 -62.4%
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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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Ag Products Options
AUG-NOV SOYBEAN CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
CHI WHEAT 562,194 400,019 40.5% 571,315 -1.6% 3,757,781 2,808,258 33.8%
CORN 3,548,752 3,630,192 -2.2% 2,723,252 30.3% 17,084,222 19,781,572 -13.6%
CORN NEARBY+2 CAL SPRD 32,192 32,457 -0.8% 8,185 293.3% 155,676 82,555 88.6%
DEC-DEC CORN CAL SPRD 0 107 -100.0% 0 0.0% 0 1,337 -100.0%
DEC-JULY CORN CAL SPRD 3,767 0 0.0% 0 0.0% 7,107 100 7,007.0%
DEC-JULY WHEAT CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
Intercommodity Spread 0 2 -100.0% 0 0.0% 0 271 -100.0%
JAN-MAR SOYBEAN CSO 0 0 0.0% 0 - 0 0 0.0%
JULY-DEC CORN CAL SPRD 11,876 2,990 297.2% 5,900 101.3% 56,620 28,555 98.3%
JULY-DEC SOYMEAL CAL SPRD 435 0 - 410 6.1% 845 0 -
JULY-DEC SOY OIL CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
JULY-DEC WHEAT CAL SPRD 0 0 0.0% 0 0.0% 3,700 100 3,600.0%
JULY-JULY WHEAT CAL SPRD 1 0 0.0% 0 0.0% 2 0 0.0%
JULY-NOV SOYBEAN CAL SPRD 7,952 945 741.5% 9,666 -17.7% 42,628 2,422 1,660.0%
KC WHEAT 68,349 51,055 33.9% 92,702 -26.3% 496,411 327,785 51.4%
MAR-DEC CORN CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
MAR-JULY CORN CAL SPRD 0 0 0.0% 0 0.0% 9,575 0 0.0%
MAR-JULY SOYBEAN CAL SPRD 0 0 0.0% 0 0.0% 0 0 0.0%
MAR-JULY WHEAT CAL SPRD 0 0 0.0% 0 0.0% 150 0 0.0%
NOV-JULY SOYBEAN CAL SPRD 0 0 0.0% 0 0.0% 600 0 0.0%
NOV-MAR SOYBEAN CSO 0 0 0.0% 0 0.0% 0 0 0.0%
NOV-NOV SOYBEAN CAL SPRD 0 0 0.0% 0 - 0 0 0.0%
OATS 156 376 -58.5% 275 -43.3% 1,453 1,034 40.5%
ROUGH RICE 1,504 862 74.5% 1,797 -16.3% 8,877 5,838 52.1%
SOYBEAN 1,534,694 2,118,529 -27.6% 1,471,742 4.3% 10,163,575 11,043,406 -8.0%
SOYBEAN CRUSH 30 150 -80.0% 25 20.0% 151 1,011 -85.1%
SOYBEAN MEAL 214,351 275,162 -22.1% 179,198 19.6% 1,456,815 1,452,567 0.3%
SOYBEAN OIL 245,359 394,590 -37.8% 191,537 28.1% 1,489,710 2,025,209 -26.4%
SOYBN NEARBY+2 CAL SPRD 530 3,080 -82.8% 830 -36.1% 19,563 10,101 93.7%
SOYMEAL NEARBY+2 CAL SPRD 0 0 0.0% 0 0.0% 1,100 0 0.0%
WHEAT 0 2,010 -100.0% 10 -100.0% 1,215 6,323 -80.8%
WHEAT-CORN ICSO 600 0 0.0% 3,100 -80.6% 4,720 831 468.0%
WHEAT NEARBY+2 CAL SPRD 4,901 311 1,475.9% 80 6,026.3% 29,629 1,802 1,544.2%

Ags Futures
FERTILIZER PRODUCS 3,148 4,820 -34.7% 1,422 121.4% 17,110 22,768 -24.9%

TOTAL FUTURES GROUP
Interest Rate Futures 96,186,463 81,102,611 18.6% 140,630,089 -31.6% 693,965,090 600,506,782 15.6%
Equity Index Futures 8,385,611 5,591,840 50.0% 8,898,445 -5.8% 53,932,386 38,722,759 39.3%
Energy Futures 0 32 -100.0% 0 0.0% 0 260 -100.0%
Ag Products Futures 22,565,141 27,377,792 -17.6% 14,957,215 50.9% 119,509,146 137,359,108 -13.0%
Ags Futures 3,148 4,820 -34.7% 1,422 121.4% 17,110 22,768 -24.9%
TOTAL FUTURES 127,140,363 114,077,095 11.5% 164,487,171 -22.7% 867,423,732 776,611,677 11.7%
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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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TOTAL OPTIONS GROUP
Equity Index Options 2,903 1,323 119.4% 1,900 52.8% 14,507 9,486 52.9%
Interest Rate Options 21,701,734 20,145,672 7.7% 19,633,613 10.5% 131,130,461 122,168,324 7.3%
Ag Products Options 6,237,643 6,912,837 -9.8% 5,260,024 18.6% 34,792,125 37,581,077 -7.4%
TOTAL OPTIONS 27,942,280 27,059,832 3.3% 24,895,537 12.2% 165,937,093 159,758,887 3.9%

TOTAL COMBINED
Interest Rate 117,888,197 101,248,283 16.4% 160,263,702 -26.4% 825,095,551 722,675,106 14.2%
Equity Index 8,388,514 5,593,163 50.0% 8,900,345 -5.8% 53,946,893 38,732,245 39.3%
Energy 0 32 -100.0% 0 0.0% 0 260 -100.0%
Ag Products 28,802,784 34,290,629 -16.0% 20,217,239 42.5% 154,301,271 174,940,185 -11.8%
Ags 3,148 4,820 -34.7% 1,422 121.4% 17,110 22,768 -24.9%
GRAND TOTAL 155,082,643 141,136,927 9.9% 189,382,708 -18.1% 1,033,360,825 936,370,564 10.4%
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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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