&2 CME Group

CBOT Exchange Volume Comparison 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 Eris LIBOR

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-Year UMBS TBA Futures - 5.5
30-Year UMBS TBA Futures - 6.0
30-YR BOND

30-YR Eris LIBOR

30-YR MAC 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

Open

Outcry
SEP 2023

O O O O O OO o o o

O OO0 OO0 OO0 O0O0O0O0OO0OO0OO00O0OO0OO0O OO0 O0OO0OOoO OO o

Open
Outcry
SEP 2022

O O 0O 00000000 OOoo

O O O

O O O 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%

ELEC SEP
2023

4,457

0

0
29,741,842
128,674

0

0

470

160

0

4,268
10,350,754
5,496

50

1,075
1,251
1,402
1,486
1,889
2,566
2,596
8,124,656

2,450
114,168
0

918

ELEC
SEP 2022

5,211

138
15,394
34,850,320
129,061

0

0

8,155
2,283

0

2,238
3,118
11,416,056
9,401

6,986,955
0

0

8,818

0

2,273
3,152
320,772
1,464
535

%
CHG

-100.0%
3,129.7%
-100.0%
-14.7%
-0.3%
0.0%
0.0%
-94.2%
-93.0%

16.3%
0.0%
0.0%
-86.4%
0.0%
-100.0%
-22.3%
-64.4%
-100.0%

71.6%

Open
Outcry
Y.T.D 2023

O O O O OO OO o o o

O OO0 OO0 OO0 O0ODO0O0O0DO0OO0O0ODO0OO0OO0OO0O OO0 OO o

Open
Outcry
Y.T.D 2022

OO 0O 00000000 ©Ooo

o O O

O O 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
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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CME Group defines the number of trading days. The open interest values are based on preliminary open interest values only.
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