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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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Equity Index Options
BITCOIN OPTIONS 432

E-MINI NASDAQ 100 86,437
E-MINI RUSSELL 2000 14,499
E-MINI S&P500 1,529,833
ETHER OPTIONS 149
EVENT CONTRACT S&P 500 161
MICRO BITCOIN 487
MICRO E-MINI NASDAQ 100 2,953
Micro E-mini S&P 500 12,853
MICRO ETHER 740
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FX Futures

AD/CD CROSS RATES 0
AD/JY CROSS RATES 245
AD/NE CROSS RATES 1,183
AUSTRALIAN DOLLAR 121,439
BP/JY CROSS RATES 448
BP/SF CROSS RATES 660
BRAZIL REAL 17,996
BRITISH POUND 135,225
CANADIAN DOLLAR 115,958
CD/JY CROSS RATES 4
CHILEAN PESO 0
CHINESE RENMINBI (CNH) 2,730
CZECK KORUNA (EC) 0
CZECK KORUNA (US) 12
EC/AD CROSS RATES 368
EC/CD CROSS RATES 665
EC/NOK CROSS RATES 112
EC/SEK CROSS RATES 134
EFX/BP CROSS RATES 6,455
EFX/JY CROSS RATES 6,342
EFX/SF CROSS RATES 3,696
E-MICRO USD/CAD 2
E-MICRO USD/CHF 4
E-MICRO USD/JPY 63
E-MINI EURO FX 4,538
E-MINI JAPANESE YEN 895
EURO FX 297,239
HUNGARIAN FORINT (EC) 0
HUNGARIAN FORINT (US) 45
INDIAN RUPEE 824
JAPANESE YEN 219,871
KOREAN WON 124
MEXICAN PESO 101,524
MICRO AUD/USD 11,521
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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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FX Futures
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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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FX Options

CAD/USD MONDAY OPTIONS WE
CAD/USD MONDAY OPTIONS WE
CAD/USD MONDAY OPTIONS WE
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CHF/USD MONTHLY OPTIONS
CHF/USD WKLY FRIDAY OPTION
CHF/USD WKLY FRIDAY OPTION
CHF/USD WKLY FRIDAY OPTION
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EUR/GBP MONTHLY OPTIONS
EUR/USD MONDAY OPTION WEE
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EUR/USD TUESDAY WKLY OPT
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26.22
8.74
14417
0.52
7.35
12.74
4.09
113.39
0

0

March 2024

% CHG

-14.7%
-92.4%
-47.1%
-67.0%
60.0%
-38.7%
-0.7%
-100.0%
-100.0%
-90.7%
-58.1%
-100.0%
5325.5%

-39.0%
62.3%
-712.2%
53.5%
40.3%
-80.1%
-84.7%
-53.6%
-100.0%
59.0%
109.1%
1323.0%
6.1%
-11.0%
406.3%
119.0%
30.3%
11.5%
-54.1%
8574.2%
-41.3%
249.6%
-100.0%
-100.0%
651.9%
66.4%
1458.6%
-86.9%

ADV

FEB 2024

19
20.85
44.7

0
1,762.55
94
10.05
60.35
311
317
15.7
5.95
121
15.65
0
533.85
0
120.95
138.05
128.8
40.4
41.85
104.85
24

0

497
9.95

0
2242
111
0.2

0
308.8
280.35
119.7
76.95
0
12,029.9
13.85
14.6
8.6
40.75
38.35
37.5
23.3
19.9
57.5

0
726.15

% CHG

44.2%
-44.6%
-45.3%
-4.2%
39.9%
23.4%
-70.2%
-100.0%
-100.0%
-86.6%
739.5%
-100.0%

65.8%

-99.9%
74.4%
-54.6%
144.9%
43.4%
-719.7%
-93.3%
132.3%
10.7%
-85.9%
-74.9%
503.2%
6400.0%
33.6%
-27.5%
59.5%
51.1%
-28.1%
281.2%
5.5%
255.2%
-100.0%
-100.0%
47.3%
-9.0%
220.1%
-74.3%

-97.9%

ADV
Y.T.D 2024

25
11
45

1,588
21
10
34
31
10

22

25

209
55
145
115
146
35
29
51
29
17
512

20
169
97

279
172
102
128
25
10,851
71
13
15
27
13
38
22
40
34
13
452

ADV
Y.T.D 2023

85
56
44

3,971
10
10

22
26

48
15

167
137
181
82
42
35
70
86
14
291

13

69

112
99
77

107
15

14,838
6
31
5
75
0
9
8
32
49
2
0
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% CHG

-70.0%
-81.2%
1.9%
118.1%
-60.0%
123.4%
-4.3%
392.3%
41.5%
-59.4%
-17.7%
-563.2%
-63.2%
641.1%
140.7%
-67.2%
5.6%
-36.8%
78.0%
-16.2%
-17.8%
-27.0%
-66.5%
17.5%
75.9%
54.0%
2151.6%
40.5%
-21.5%
149.2%
74.3%
32.9%
19.7%
65.2%
-26.9%
1084.8%
-59.2%
221.8%
-63.6%
6394.7%
301.7%
158.8%
22.7%
-30.1%
530.5%

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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CME Exchange ADV Report - Monthly

FX Options

EUR/USD WKLY FRIDAY OPTION
EUR/USD WKLY FRIDAY OPTION
EUR/USD WKLY FRIDAY OPTION
EUR/USD WKLY FRIDAY OPTION
EUR/USD WKLY WED OPTIONS -
EUR/USD WKLY WED OPTIONS -
EUR/USD WKLY WED OPTIONS -
EUR/USD WKLY WED OPTIONS -
EUR/USD WKLY WED OPTIONS -
EVENT CONTRACT EUR/USD
GBP/USD MONDAY OPTION WEE
GBP/USD MONDAY OPTION WEE
GBP/USD MONDAY OPTION WEE
GBP/USD MONDAY OPTION WEE
GBP/USD MONDAY OPTION WEE
GBP/USD MONTHLY OPTIONS
GBP/USD THURSDAY WKLY OPT
GBP/USD THURSDAY WKLY OPT
GBP/USD THURSDAY WKLY OPT
GBP/USD THURSDAY WKLY OPT
GBP/USD THURSDAY WKLY OPT
GBP/USD TUESDAY WKLY OPT
GBP/USD TUESDAY WKLY OPT
GBP/USD TUESDAY WKLY OPT
GBP/USD TUESDAY WKLY OPT
GBP/USD TUESDAY WKLY OPT
GBP/USD WKLY FRIDAY OPTION
GBP/USD WKLY FRIDAY OPTION
GBP/USD WKLY FRIDAY OPTION
GBP/USD WKLY FRIDAY OPTION
GBP/USD WKLY FRIDAY OPTION
GBP/USD WKLY WED OPTIONS -
GBP/USD WKLY WED OPTIONS -
GBP/USD WKLY WED OPTIONS -
GBP/USD WKLY WED OPTIONS -
GBP/USD WKLY WED OPTIONS -
JPY/USD MONDAY OPTION WEE
JPY/USD MONDAY OPTION WEE
JPY/USD MONDAY OPTION WEE
JPY/USD MONDAY OPTION WEE
JPY/USD MONDAY OPTION WEE
JPY/USD MONTHLY OPTIONS
JPY/USD THURSDAY WKLY OPT
JPY/USD THURSDAY WKLY OPT
JPY/USD THURSDAY WKLY OPT
JPY/USD THURSDAY WKLY OPT
JPY/USD THURSDAY WKLY OPT
JPY/USD TUESDAY WKLY OPT W
JPY/USD TUESDAY WKLY OPT W

ADV
MAR 2024

365
1,072
1,034
1,083

374

250

263

300

115
47
11
18
26

3,885

239
22
93
28

7,663
40

88

125
1

ADV
MAR 2023

1,018.39
987.39
4,897.65
348.87
192.35
319.09
200.35
161.43
289.91
136.91
31.57
19.13
31.61
9.83

0
2,813.04
5.22
3.91
2.04
1.3
2.65
5.22
4.57
1.91
7.83

0

0
126.7
105.43
71
99.43
4017
24.7
96.83
46.26
4.04
24
190.96
70.09
4.22

0
4,619.13
2.3
0.91
0.52
1.09
6.83
1.13
50.78

March 2024
ADV
% CHG FEB 2024
-64.2% 0
8.6% 1,404.75
-78.9% 1,421.95
210.4% 23.35
94.2% 270.7
-21.6% 298.6
31.1% 291.95
85.9% 314.6
-100.0% 0
-16.0% 80.5
48.4% 59.1
-43.3% 69.5
-44.5% 4.25
161.0% 42.35
- 0
38.1% 3,174.15
207.6% 21.8
-16.9% 8
2877.7% 4
-100.0% 2.95
-100.0% 2
-81.8% 1.6
364.4% 21.75
-86.9% 3.85
-93.0% 0.85
- 0
- 143.45
-3.6% 0
671.8% 135.5
530.1% 277.65
675.3% 3.35
-28.2% 111.4
105.5% 20.7
-57.1% 16.35
-46.2% 9.95
-100.0% 0
896.0% 142.6
-88.6% 96
32.1% 13.2
568.7% 22.9
- 0
65.9% 6,009.85
1627.1% 0.7
622.9% 8.45
16700.8% 6.7
-100.0% 2.35
-100.0% 1.35
10965.9% 22.15
-98.4% 19

% CHG

-23.7%
-27.3%
4537.0%
38.0%
-16.3%
-10.1%
-4.6%
42.9%
-20.7%
-84.4%
312.9%
-39.4%
22.4%
-26.4%
-59.4%
1421.3%
-100.0%
-100.0%
-40.6%
-2.5%
-93.5%
-35.3%

-99.5%
500.5%
61.1%
22911.9%
-14.1%
145.2%
154.1%
150.3%
67.6%
-17.3%
601.1%
23.1%
27.5%
5585.7%
-21.9%
1208.2%
-100.0%
-100.0%
464.8%
-95.8%

ADV
Y.T.D 2024

439
1,263
949
363
288
263
228
257
95
128
81
31

52
23
2,982
14

22

N
O = W Ul = a

86
69
344
271
254
46
31
21
17
28
151
50
35
20

6,014
108
14

38
32

0

48

8

ADV
Y.T.D 2023

1,011
1,274
2,220
133
177
337
265
210
108
174
46

60

25

11

3,131

137

130
27

24

17
4,902

1
1
2
1
3
0

33
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% CHG

-56.6%
-0.9%
-57.2%
172.0%
62.9%
-21.8%
-14.0%
22.7%
-11.2%
-26.7%
77.0%
-47.9%
-71.3%
391.5%
257.8%
-4.8%
45.1%
-40.7%
180.5%
-76.9%
-33.4%
-89.7%
60.0%
-70.9%
-93.5%
-87.8%
-57.5%
150.8%
219.4%
438.1%
77.8%
-62.2%
-65.4%
-43.0%
1783.1%
216.7%
-61.4%
28.0%
-16.3%
-17.2%
22.7%
9598.5%
1349.2%
1858.5%
4071.3%
-82.5%
10243.6%
-716.7%

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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CME Exchange ADV Report - Monthly

FX Options

JPY/USD TUESDAY WKLY OPT W
JPY/USD TUESDAY WKLY OPT W
JPY/USD TUESDAY WKLY OPT W
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY FRIDAY OPTION
JPY/USD WKLY WED OPTIONS -
JPY/USD WKLY WED OPTIONS -
JPY/USD WKLY WED OPTIONS -
JPY/USD WKLY WED OPTIONS -
JPY/USD WKLY WED OPTIONS -
MXN/USD MONTHLY OPTIONS
MXN/USD WKLY FRIDAY OPTION
MXN/USD WKLY FRIDAY OPTION
MXN/USD WKLY FRIDAY OPTION
NZD/USD MONTHLY OPTIONS
NZD/USD WKLY FRIDAY OPTION
USD/CNH MONTHLY OPTIONS
USD/CNH WEEKLY FRIDAY OPTI
ZAR/USD MONTHLY OPTIONS

ADV
MAR 2024

126

353
398
354
560
365
155
354
442

654

OO O -~ 0O~NO

ADV
MAR 2023

0.17
0.43

414.74
376.7
273.43
201.78
84.83
149.96
197.13
85.87
56.43
17.87

4.91

o O oo

March 2024
ADV
% CHG FEB 2024
72326.7% 10.9
279.5% 0.2
- 0
- 673.8
-15.0% 0
5.6% 251.5
29.4% 550.55
177.4% 22.55
330.4% 408.75
3.6% 132.2
79.7% 143.25
415.3% 128.5
-100.0% 0
3561.8% 429.6
- 0
- 0
- 0
-79.6% 8.85
- 0
- 1.5
- 0
- 0

% CHG

1055.5%
725.0%

-99.8%
58.2%
-35.7%
2382.3%
-10.7%
17.5%
147.3%
244 .3%
52.3%

-88.7%

133.3%

ADV
Y.T.D 2024

46

30

10
329
219
350
502
191
373
137
225
268

42
363

O ONO WONO

ADV
Y.T.D 2023

N

o

391
485
284

75
142
145
209
151
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% CHG

3720.2%
139.1%
12164.6%
-43.9%
-27.8%
76.7%
154.9%
163.3%
-5.7%
7.3%
76.7%
102.4%
2733.9%

-99.7%
-100.0%

-99.9%

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 Futures
BLOCK CHEESE

BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE
GOLDMAN SACHS

GSCI EXCESS RETURN FUT
HDD EURO SEASONAL STRIP
HDD SEASONAL STRIP
HDD WEATHER

HDD WEATHER EUROPEAN
HOGS

HOUSING INDEX

LUMBER

MILK

MLK MID OPTIONS

NFD MILK

OTC SP GSCI ER SWAP
PACIFIC RIM DAT SS WTHR
PORK CUTOUT

USD CRUDE PALM OIL

Ag Products Options
BLOCK CHEESE

BUTTER CS
CASH-SETTLED CHEESE
CATTLE

CDD SEASONAL STRIP
CDD WEATHER

CLASS IV MILK

DRY WHEY

FEEDER CATTLE

HDD EURO SEASONAL STRIP
HDD SEASONAL STRIP
HDD WEATHER

HDD WEATHER EUROPEAN
HOGS

LUMBER

LV CATL CSO

MILK

MLK MID OPTIONS

NFD MILK

PACIFIC RIM DAT SS WTHR
PORK CUTOUT

CME Exchange ADV Report - Monthly

ADV
MAR 2024

49

213
807
71,923

76

63
17,792
121
3,445
25
60,214

1,064
2,099

296

1,287

ADV
MAR 2023

21.35
162.83
600.09

72,208.04
106.52

0

24.04
58.78
19,099.57
131.83
3,332.52
0

0

0

0
58,447.48
0.78
601.26
1,326.39
0

272.39
258

0

56.3
1,5667.39

13.83
104.78
306.74

15,877.83
130.43
260.87
315.04

1.52
3,685.3
0

0

0

0
15,075.7
8.3

0
1,324.7
0.09
220.43
0

0

March 2024

% CHG

3.0%
-29.7%
76.9%
58.3%
8.7%
-100.0%
-95.9%
-17.9%

187.9%
23.8%
12.7%
36.4%

609.2%
-4.2%

5.3%
2167.1%
-12.0%

4.0%
285.3%
-1.1%
-100.0%
-29.1%

ADV
FEB 2024

40.55
278.6
775.9
59,486.7
7.5

0

105.6
94.5
18,306.5
78.55
63.5

0

0

125

250
53,379.75
1.85
925.3
1,831.85
0
272.85
1,023.4
0

9.6
1,092

40.9
230.05
319.8
25,197.25
700

0
326.05
8.55
3,472.9
100

375

125

0
17,661.9
43.6

0
1,065.35
0.05
205.55

0

0

% CHG

20.6%
-23.5%
4.0%
20.9%
-100.0%
-28.3%
-33.5%
-2.8%
53.4%
5325.2%

-80.0%
-98.0%
12.8%
-70.3%
15.0%
14.6%

8.6%
-100.0%

-76.0%
17.8%

-2.7%
-43.6%
8.1%
-14.1%
32.1%
1.7%
303.5%

22.9%
-100.0%
-23.9%

ADV
Y.T.D 2024

36

247
790
65,054

101
64
16,850
92
1,205

93
94
57,945

968
1,972

272
630

13
1,098

42
212
350

24,018
533

82
347

23

3,347

49
199
377

18,632
33

1,098
175

0
0

ADV
Y.T.D 2023

16

172
581
66,570
40

35

51
16,495
130
1,284

32
121
51,864

625
1,287

298
620

57
1,500

87
275
12,954
339
871
339

2,948

479
323
13,741
12

1,159
246

0
0
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% CHG

129.2%
43.2%
36.0%

-2.3%

-93.8%

186.7%
25.0%
2.2%
-29.5%
-6.1%

187.1%
-22.1%
1.7%
30.4%
54.9%
53.3%

-9.0%
1.6%

-76.4%
-26.8%

415.4%
143.3%
27.2%
85.4%
57.3%
-90.6%
2.5%
2170.0%
13.5%

-21.3%
-100.0%
35.6%
171.8%
-100.0%
-5.3%
-90.8%
-28.8%

-100.0%

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

FX Futures

Ag Products Futures
TOTAL FUTURES

TOTAL OPTIONS GROUP
Interest Rate Options
Equity Index Options

FX Options

Ag Products Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

FX

Ag Products
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,

CME Group

CME Exchange ADV Report - Monthly

ADV
MAR 2024

3,241,530
5,496,058
1,164,029
159,481
10,061,098

1,373,022
1,649,067
45,566
44,134
3,111,788

4,614,551
7,145,125
1,209,595
203,615
13,172,886

ADV
MAR 2023

5,5697,583.87
6,258,226.78
1,161,941.26
158,275.57
13,176,027.48

3,038,870
1,469,626.17
50,020.48
37,325.57
4,595,842.22

8,636,453.87
7,727,852.96
1,211,961.74

195,601.13
17,771,869.7

March 2024
ADV
% CHG FEB 2024
-42.1% 3,762,135.45
-12.2% 4,571,169.75
0.2% 815,037.7
0.8% 138,149.5
-23.6% 9,286,492.4
-54.8% 2,162,378.6
12.2% 1,838,436.6
-8.9% 38,777.7
18.2% 49,871.95
-32.3% 4,089,464.85
-46.6% 5,924,514.05
-7.5% 6,409,606.35
-0.2% 853,815.4
4.1% 188,021.45
-25.9% 13,375,957.25

% CHG

-13.8%
20.2%
42.8%
15.4%

8.3%

-36.5%
-10.3%

17.5%
-11.5%
-23.9%

-22.1%
11.5%
A41.7%

8.3%
-1.5%

ADV
Y.T.D 2024

3,603,294
4,902,212
944,299
147,528
9,597,333.02

2,003,718
1,716,691
39,616
49,518
3,809,543.07

5,607,012
6,618,903
983,915
197,046
13,406,876.08
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ADV
Y.T.D 2023 % CHG
4,333,240 -16.8%
5,611,883 -12.6%
927,225 1.8%
141,780 41%
11,014,127.31 -12.9%
2,565,274 -21.9%
1,339,942 28.1%
42,257 -6.2%
33,783 46.6%
3,981,255.42 -4.3%
6,898,514 -18.7%
6,951,825 -4.8%
969,482 1.5%
175,562 12.2%
14,995,382.73 -10.6%

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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