&2 CME Group

CBOT Exchange Volume Report - Monthly

Interest Rate Futures

10-YR Eris LIBOR

10-YR Eris SOFR

10-YR MAC LIBOR

10-YR MAC SOFR

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-Year UMBS TBA Futures - 2.5%
30-Year UMBS TBA Futures - 3.0%
30-Year UMBS TBA Futures - 3.5%
30-Year UMBS TBA Futures - 4.0%
30-Year UMBS TBA Futures - 4.5%
30-Year UMBS TBA Futures - 5.0%
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

VOLUME
NOV 2022

4,648
1,812
5,047

0
45,668,728
52,114

0

0

1,450
2,307

0

4,643
11,857
18,542,830
9,003

60

129

658

288

191

415
9,508,425
0

0

4,223

0

1,959
26,633
170,243
495

2,560
12,193
3,344
24,534
34,850,507
520

1,785
2,092
6,915,884
10,295,863
7,962,058

VOLUME
NOV 2021

3,757

0

36,364

0
49,461,657
92,910

31,534
16,236
16,042,179
17,063

O O O o oo

12,053,679
0

0

6,727

0

28,381
4,262
411,874
2,428

0

34,396

151
52,404
35,090,578
13,102
1,255

0
4,622,268
11,965,952
7,411,658

% CHG

2,

-21.1%
0.0%
0.0%

-37.2%

-93.1%

524.9%

-68.7%

-79.6%
0.0%

-64.6%

114.6%

-563.2%

-0.7%
-96.0%
42.2%
49.6%

-14.0%

7.4%

VOIUME
OCT 2022

3,271
1,540
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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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VOLUME

NOV 2022
Interest Rate Options
10-YR NOTE 13,257,946
2-YR NOTE 146,633
30-YR BOND 1,985,084
5-YR NOTE 4,109,226
FED FUND 0
Ultra 10-Year Note 25
ULTRA T-BOND 1,151
Equity Index Futures
DJ US REAL ESTATE SECTOR 37,663
E-mini ($5) Dow 4,221,534
MICRO MINI $5 DOW 3,223,376
S&P 500 0
Equity Index Options
DJIA 3,480
E-mini ($5) Dow 3,318
Energy Futures
ETHANOL 0
Ag Products Futures
CHI WHEAT 2,543,637
CORN 7,303,588
DJ_UBS ROLL SELECT INDEX FU 810
DOW-UBS COMMOD INDEX 14,103
DOW-UBS COMMOD INDEX SWA 0
FERTILIZER PRODUCS 0
Intercommodity Spread 0
KC WHEAT 873,715
MINI CORN 32,076
MINI SOYBEAN 39,523
MINI WHEAT 25,922
OATS 12,155
ROUGH RICE 18,447
SOYBEAN 3,523,928
SOYBEAN MEAL 2,633,308
SOYBEAN OIL 3,003,425
WHEAT 300
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0

0

0
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6.2%
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0.0%
0.0%
-36.8%
-32.2%
-4.8%
5.2%
-39.7%
-7.2%
-3.0%
-13.5%
6.7%
-98.8%

VOIUME
OCT 2022
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223,044
2,399,931
4,886,026
4,000
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2,616
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1,425
16,745

0

0
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34,650
57,583
31,341
9,780
30,154
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2,267,846
2,429,143
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26.8%
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41.5%
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-15.8%
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24.5%
-71.4%
-31.4%
-17.3%
24.3%
-38.8%
-35.9%
16.1%
23.6%
0.0%

VOLUME
Y.T.D 2022

151,587,913
986,281
26,917,370
57,234,567
4,045

851

24,599

815,274
47,157,924
42,024,400

0

8,451
25,186

24,584,098
73,849,531
80,513
626,076
100

0

0
9,871,869
583,516
644,012
306,276
99,275
215,415
47,012,674
25,304,163
26,819,711
57,764

VOLUME
Y.T.D 2021

148,900,542
187,439
30,331,858
36,589,531
0

46

7,359

609,749
40,182,107
29,998,564

0

23,798

262

28,396,200
82,429,384
34,999
544,059

0

0

0
12,200,840
666,966
617,177
230,535
130,860
193,701
48,534,444
24,379,431
30,077,790
294,591

% CHG

1.8%
426.2%
-11.3%
56.4%
0.0%
1,750.0%
234.3%

33.7%
17.4%
40.1%

0.0%

5.8%

-100.0%

-13.4%
-10.4%
130.0%
15.1%
0.0%
0.0%
-19.1%
-12.5%
4.3%
32.9%
-24.1%
11.2%
-3.1%
3.8%
-10.8%
-80.4%

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
JAN-MAY SOYBEAN CAL SPRD
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

SEP-DEC SOYBEAN MEAL CSO
SOYBEAN

SOYBEAN CRUSH

SOYBEAN MEAL

SOYBEAN OIL

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

WHEAT-CORN ICSO

WHEAT NEARBY+2 CAL SPRD

Ags Futures
FERTILIZER PRODUCS

Group

CBOT Exchange Volume Report - Monthly

VOLUME
NOV 2022
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0
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0
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1
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0

0

0
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340
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14.8%
-100.0%
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0.0%
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0.0%
0.0%
0.0%
122.1%
-67.7%
0.0%
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0.0%
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0.0%
0.0%
0.0%
-82.4%
-29.6%
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400.0%
-50.9%
47.8%
0.0%
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-50.0%
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0

590,942
1,803,739
20,085

0

445

0

o

116
2,694

0
916,184
0
179,218
228,677
5,111

0

150
887
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2,070

2,295

% CHG

0.0%
-6.0%
5.6%
-18.2%
0.0%
629.2%

0.0%

2,212.6%
0.0%
0.0%
0.0%
0.0%

-2.5%
-20.8%
0.0%
72.8%
-100.0%
0.0%
-100.0%
0.0%
-39.7%
-40.3%
0.0%
-13.6%
0.0%
0.4%
44.1%
-34.5%
0.0%
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8.0%
-100.0%
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VOLUME
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212
6,691,790
28,873,759
237,450

0

19,106

0

0

0

300
94,552
845

0

3,700

2

54,714
773,487

0

39,445
650

150

5,260

0

0

1,998
18,936
830
15,940,359
170
2,524,546
2,751,591
40,509
1,250
1,250
3,379
8,522
33,937

31,071

VOLUME
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0
5,384,995
30,264,034
139,200
3,717
24,185

0

271

5,393
811,316
0

4,290

0

700

0

150

0

3,904
11,693

0
17,178,326
1,232
2,574,318
3,146,543
20,774

0

0

11,856
851
6,185

42,868

% CHG

0.0%
24.3%
-4.6%
70.6%
-100.0%
-21.0%
0.0%
-100.0%
0.0%

135.8%
0.0%
3,600.0%
0.0%
914.5%
-4.7%
0.0%
819.5%
0.0%
-78.6%
0.0%
-100.0%
0.0%
-48.8%
61.9%
-7.2%
-86.2%
-1.9%
-12.6%
95.0%
0.0%
-71.5%
901.4%
448.7%

-27.5%

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 FUTURES GROUP
Interest Rate Futures
Equity Index Futures
Energy Futures

Ag Products Futures

Ags Futures

TOTAL FUTURES

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
NOV 2022

134,089,498
7,482,573

0
20,024,937
2,363
161,599,371

6,798
19,500,065
3,863,047
23,369,910

153,589,563
7,489,371

0
23,887,984
2,363
184,969,281
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VOLUME
NOV 2021

137,429,945
6,479,533

0
22,239,335
3,706
166,152,519

6,781
23,282,060
4,705,993
27,994,834

160,712,005
6,486,314

0
26,945,328
3,706
194,147,353

% CHG

-2.4%
15.5%
0.0%
-10.0%
-36.2%
-2.7%

0.3%
-16.2%
-17.9%
-16.5%

-4.4%
15.5%
0.0%
-11.3%
-36.2%
-4.7%

VOIUME
OCT 2022

92,615,080
7,933,070

0
17,889,542
2,295
118,439,987

5,695
21,466,310
3,821,343
25,293,348

114,081,390
7,938,765

0
21,710,885
2,295
143,733,335

% CHG

44.8%
-5.7%
0.0%
11.9%
3.0%
36.4%

19.4%
-9.2%

1.1%
-7.6%

34.6%
-5.7%
0.0%
10.0%
3.0%
28.7%

VOLUME
Y.T.D 2022

1,233,103,352
89,997,598

0

210,054,993
31,071
1,533,187,014

33,637
236,755,626
58,122,699
294,911,962

1,469,858,978
90,031,235

0

268,177,692
31,071
1,828,098,976

VOLUME
Y.T.D 2021

1,098,906,389
70,790,420
262
228,730,977
42,868
1,398,470,916

23,798
216,016,775
59,634,138
275,674,711

1,314,923,164
70,814,218
262
288,365,115
42,868
1,674,145,627

% CHG

12.2%
27.1%
-100.0%
-8.2%
-27.5%
9.6%

41.3%
9.6%
-2.5%
7.0%

11.8%
271%
-100.0%
-7.0%
-27.5%
9.2%

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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