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0
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0
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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
MAR 2024
Interest Rate Options
10-YR NOTE 17,962,843
2-YR NOTE 732,231
30-YR BOND 3,393,269
5-YR NOTE 5,741,281
FED FUND 0
Ultra 10-Year Note 4,759
ULTRA 10-YEAR NOTE 0
ULTRA T-BOND 18,340
Equity Index Futures
DJ US REAL ESTATE SECTOR 172,893
E-mini ($5) Dow 3,307,678
MICRO MINI $5 DOW 1,650,182
Equity Index Options
DJIA 417
E-mini ($5) Dow 403
Ag Products Futures
CHI WHEAT 2,372,957
CORN 6,241,505
DJ_UBS ROLL SELECT INDEX FU 18,035
DOW-UBS COMMOD INDEX 50,980
DOW-UBS COMMOD INDEX SWA 60,512
FERTILIZER PRODUCS 955
KC WHEAT 1,232,957
MINI CORN 24,754
MINI SOYBEAN 37,940
MINI WHEAT 17,494
OATS 8,554
ROUGH RICE 18,354
SOYBEAN 4,923,968
SOYBEAN MEAL 2,676,662
SOYBEAN OIL 2,814,923
WHEAT 400
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5,317,878
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-14.7%
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-35.9%
-32.3%
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-10.0%
-12.5%
-64.3%
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27,972
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17,581
13,996
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5,809,127
3,576,256
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-1.9%
4.2%
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-100.0%
12.5%

264.3%
27.2%
3.1%

3.7%
16.8%

-19.9%
-31.8%
1,774.7%
410.4%
0.0%
-27.9%
-16.1%
-11.5%
-4.8%
-0.5%
-38.9%
-48.5%
-15.2%
-25.2%
-15.3%
0.0%

VOLUME
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51,812,719
1,854,573
9,809,249

15,682,966

0
32,728
193
52,561

274,037
8,971,775
5,003,224

1,812
1,096

7,349,237
22,032,414
20,226
97,660
60,512
4,261
3,788,067
75,567
116,485
48,553
33,015
72,997
15,644,402
9,729,226
9,005,136
1,100
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1,148,349
8,025,306

20,316,415
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3,336
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9,323,246

16,921
3,717

6,729,286
20,234,491
25,369
212,603
31,740
5,944
2,764,350
70,363
114,359
67,672
33,594
53,660
14,849,699
7,900,145
8,470,277
3,520

% CHG

28.6%
-25.6%
-46.3%

-89.3%
-70.5%

9.2%
8.9%
-20.3%
-54.1%
90.6%
-28.3%
37.0%
7.4%
1.9%
-28.3%
-1.7%
36.0%
5.4%
23.2%
6.3%
-68.8%

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-DEC SOYBEAN MEAL CSO
AUG-NOV SOYBEAN CAL SPRD
CHI WHEAT

CORN

CORN NEARBY+2 CAL SPRD
DEC-DEC CORN CAL SPRD
DEC-JUL SOYBEAN MEAL CSO
DEC-JULY CORN CAL SPRD
DEC-JULY WHEAT CAL SPRD
FERTILIZER PRODUCS
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-JULY CORN CAL SPRD
MAR-JULY SOYBEAN CAL SPRD
MAR-JULY WHEAT CAL SPRD
NOV-JULY SOYBEAN CAL SPRD
NOV-MAR SOYBEAN CSO

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
SOY OIL NEARBY+2 CAL SPRD
WHEAT

WHEAT-CORN ICSO

WHEAT NEARBY+2 CAL SPRD

TOTAL FUTURES GROUP
Interest Rate Futures
Equity Index Futures

Ag Products Futures
TOTAL FUTURES

Group
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1,075

0
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0
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-4.7%
-91.7%
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0.0%
0.0%

-78.1%
-100.0%
733.3%
0.0%
-100.0%
-55.9%
83.2%
0.0%
0.0%
0.0%
0.0%
6,500.0%
43.3%
-45.0%
0.0%
18.6%
0.0%
-16.3%
9.0%
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0
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800
2,932

0
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22.6%
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0.0%
0.0%
36.1%
114.8%
-100.0%
0.0%
-100.0%
0.0%
0.0%
-24.1%
-35.3%
0.0%
3.9%
0.0%
-24.6%
11.0%
-12.4%
-100.0%
-100.0%
44.4%
0.0%
65.7%

-47.5%

20.8%
-22.5%
-43.3%
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0

600
1,671,007
7,208,416
3,911

0

0

0

0

15

0

8,226

0

1,500
770

0

17,798
259,249
4,957

0

1,154
750

330

652

3,991

0
6,045,980
0
1,500,100
843,069
7,541
1,155
5,075
7,711
240
19,291

422,887,377
14,249,036
68,078,858

505,215,271

VOLUME
Y.T.D 2023

0

0
1,876,071
5,656,034
65,347

0

0

110

220

0

0

28,762
790

1,710

0

10
38,405
182,581
9,631

30

0

0

15

435
5,976

0
3,772,502
5
1,142,075
765,281
7,981
2,230

175
6,072
205
3,465

392,153,410
21,600,843
61,567,072

475,321,325

% CHG

-48.5%
-100.0%
0.0%
0.0%
2,100.0%
49.9%
-33.2%
0.0%
60.3%
-100.0%
31.3%
10.2%
-5.5%
-48.2%
2,800.0%
27.0%
17.1%
456.7%

7.8%
-34.0%
10.6%
6.3%

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
Interest Rate Options

Ag Products Options
TOTAL OPTIONS

TOTAL COMBINED
Interest Rate

Equity Index

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,

VOLUME
MAR 2024

820
27,852,723
5,827,712
33,681,255

131,268,883
5,131,573
26,328,662
162,729,118

VOLUME
MAR 2023

8,346
32,202,756
5,789,546
38,000,648

185,115,732
9,223,930
28,333,665
222,673,327

% CHG

-90.2%
-13.5%

0.7%
-11.4%

-29.1%
-44.4%

7.1%
-26.9%

VOIUME
FEB 2024

747
29,515,541
5,934,365
35,450,653

226,354,446
4,249,283
32,374,751
262,978,480

% CHG

9.8%
-5.6%
-1.8%
-5.0%

-42.0%

20.8%
-18.7%
-38.1%

VOLUME
Y.T.D 2024

2,908
79,244,989
17,613,488
96,861,385

502,132,366
14,251,944
85,692,346

602,076,656

VOLUME
Y.T.D 2023

20,638
78,516,904
13,566,118
92,103,660

470,670,314
21,621,481
75,133,190

567,424,985

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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