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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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ADV ADV ADV ADV ADV
SEP 2024 SEP 2023 % CHG AUG 2024 % CHG Y.T.D 2024  Y.T.D 2023 % CHG
Interest Rate Options
10-YR NOTE 881,069 654,843.95 34.5% 922,157.09 -4.5% 880,365 670,755 31.2%
2-YR NOTE 50,896 34,298.3 48.4% 43,200 17.8% 35,737 21,848 63.6%
30-YR BOND 158,999 171,846.85 -7.5% 147,105 8.1% 170,390 129,074 32.0%
5-YR NOTE 186,104 244,218.55 -23.8% 283,743.18 -34.4% 256,027 293,151 -12.7%
FED FUND 0 0 - 0 - 0 0 -100.0%
Ultra 10-Year Note 2,751 26.65 10223.3% 539.82 409.6% 955 43  2143.3%
ULTRA 10-YEAR NOTE 0 0 - 2.55 -100.0% 4 0 -
ULTRA T-BOND 982 375.65 161.3% 856.59 14.6% 1,081 191 466.1%
Equity Index Futures
AIR 0 0 - 0.09 285.0% 3 0 -
DJ US REAL ESTATE SECTOR 10,738 7,224.8 48.6% 3,013.05 256.4% 4,794 3,378 41.9%
E-mini ($5) Dow 154,812 183,589.4 -15.7% 135,183.77 14.5% 146,725 172,724 -15.1%
MICRO MINI $5 DOW 120,547 81,085.85 48.7% 117,919.86 2.2% 100,104 107,729 -7.1%
Equity Index Options
DJIA 87 228.25 -62.1% 60.68 42.7% 64 323 -80.3%
E-mini ($5) Dow 57 12.8 343.0% 44.32 27.9% 51 30 69.7%
Ag Products Futures
BLOOMBERG COMMOD INDEX F 6,468 2,635.9 145.4% 1,828.59 253.7% 2,829 2,290 23.5%
BLOOMBERG COMMOD INDEX S 0 3,025.6 -100.0% 0 - 644 1,476 -56.4%
CHI WHEAT 96,802 92,452.8 4.7% 137,708 -29.7% 130,345 124,613 4.6%
CORN 314,857 216,258.4 45.6% 434,798.86 -27.6% 399,463 345,932 15.5%
DJ_UBS ROLL SELECT INDEX FU 2,450 1,160 111.2% 215.14  1038.9% 593 423 40.1%
FERTILIZER PRODUCS 123 54.25 126.6% 90.18 36.3% 88 92 -4.6%
KC WHEAT 46,034 37,997.9 21.1% 70,151.14 -34.4% 65,567 50,489 29.9%
MINI CORN 1,708 986.85 73.0% 1,104.77 54.6% 1,391 1,633 -14.8%
MINI SOYBEAN 2,568 1,560.85 64.5% 2,094.55 22.6% 2,069 2,022 2.4%
MINI WHEAT 904 1,263.6 -28.5% 1,068.73 -15.4% 1,100 1,496 -26.5%
OATS 852 511.95 66.4% 619.05 37.6% 744 648 14.8%
ROUGH RICE 883 695.95 26.9% 1,343.18 -34.2% 1,087 902 20.6%
SOYBEAN 250,457 232,513.85 7.7% 206,446.77 21.3% 263,548 242,524 8.7%
SOYBEAN MEAL 167,472 135,018.1 24.0% 158,698.14 5.5% 172,092 139,912 23.0%
SOYBEAN OIL 166,823 150,490.2 10.9% 163,379.18 21% 173,046 148,262 16.7%
WHEAT 15 15 0.0% 0 - 23 42 -44.6%

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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ADV ADV ADV

SEP 2024 SEP 2023 % CHG AUG 2024 % CHG
Ag Products Options
AUG-DEC SOYBEAN MEAL CSO 0 0 - 0 -
AUG-NOV SOYBEAN CAL SPRD 0 0 - 0 -
BLOOMBERG COMMOD INDEX O 0 0 - 0 -
CHI WHEAT 26,742 26,377.35 1.4% 27,283.23 -2.0%
CORN 107,798 89,076.15 21.0% 88,405.5 21.9%
CORN NEARBY+2 CAL SPRD 255 173.4 46.8% 449.23 -43.3%
DEC-DEC CORN CAL SPRD 3 0.1 2400.0% 116.36 -97.9%
DEC-JUL SOYBEAN MEAL CSO 8 0.5 1400.0% 6.82 10.0%
DEC-JULY CORN CAL SPRD 216 32 575.0% 327.86 -34.1%
DEC-JULY WHEAT CAL SPRD 0 0 - 0 -
FERTILIZER PRODUCS 3 0 - 4.55 -28.5%
JAN-MAR SOYBEAN CSO 0 0 - 0 -
JULY-DEC CORN CAL SPRD 0 30  -100.0% 13.64  -100.0%
JULY-DEC SOYMEAL CAL SPRD 0 0 - 0 -
JULY-DEC SOY OIL CAL SPRD 0 0 - 0 -
JULY-DEC WHEAT CAL SPRD 0 0 - 0 -
JULY-JULY WHEAT CAL SPRD 0 0 - 0 -
JULY-NOV SOYBEAN CAL SPRD 1 144 -99.1% 0 -
KC WHEAT 2,661 2,272.45 17.1% 2,025.05 31.4%
MAR-JULY CORN CAL SPRD 0 2079  -100.0% 0 -
MAR-JULY SOYBEAN CAL SPRD 65 5 1200.0% 59.09 10.0%
MAR-JULY WHEAT CAL SPRD 100 0 - 0 -
NOV-JULY SOYBEAN CAL SPRD 0 61 -100.0% 0.91 -100.0%
NOV-MAR SOYBEAN CSO 0 100.2  -100.0% 3275  -100.0%
OATS 6 16 -64.4% 4.77 19.4%
ROUGH RICE 29 116.4 -75.4% 55.91 -48.8%
SEP-DEC SOYBEAN MEAL CSO 0 0 - 34.09  -100.0%
SOYBEAN 116,212 75,687.1 53.5% 88,942.86 30.7%
SOYBEAN CRUSH 0 0 - 0 -
SOYBEAN MEAL 20,014 10,351.95 93.3% 16,760.73 19.4%
SOYBEAN OIL 16,758 18,836.4 -11.0% 24,012.14 -30.2%
SOYBN NEARBY+2 CAL SPRD 5 68.5 -92.7% 18.18 -72.5%
SOYMEAL NEARBY+2 CAL SPRD 0 0 - 9.09  -100.0%
SOY OIL NEARBY+2 CAL SPRD 0 0 - 0 -
WHEAT 41 79.85 -49.3% 37.77 7.2%
WHEAT-CORN ICSO 0 225  -100.0% 0 -
WHEAT NEARBY+2 CAL SPRD 16 22 -26.1% 7.73 110.3%
TOTAL FUTURES GROUP
Interest Rate Futures 6,507,976  4,662,759.2 39.6%  HEHHHHHHIHE -38.6%
Equity Index Futures 286,098 271,900.05 5.2% 256,116.77 11.7%
Ag Products Futures 1,058,415 876,641.2 20.7% 1,179,546.27 -10.3%
TOTAL FUTURES 7,852,489 5,811,300.45 35.1%  #HHEHEHEHIEE -34.8%
TOTAL OPTIONS GROUP
Interest Rate Options 1,280,801 1,105,609.95 15.8% 1,397,604.23 -8.4%
Equity Index Options 143 241.05 -40.6% 105 36.5%
Ag Products Options 290,931 223,660.5 30.1% 248,903 16.9%
TOTAL OPTIONS 1,571,875 1,329,511.5 18.2% 1,646,612.23 -4.5%
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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.



| ]

3 CME Group

CBOT Exchange ADV Report - Monthly

September 2024 Page 4 of 4
ADV ADV ADV ADV ADV

SEP 2024 SEP 2023 % CHG AUG 2024 % CHG Y.T.D 2024 Y.T.D 2023 % CHG

TOTAL COMBINED
Interest Rate 7,788,777 5,768,369.15 35.0% 12,002,275.14 -35.1% 8,569,591 6,945,421 23.4%
Equity Index 286,241 272,141.1 5.2% 256,221.77 11.7% 251,741 284,184 -11.4%
Ag Products 1,349,347  1,100,301.7 22.6% 1,428,449.27 -5.5% 1,506,883 1,348,743 11.7%
GRAND TOTAL 9,424,364 7,140,811.95 32.0% 13,686,946.18 -31.1%  #iHHEEEHEA 8,578,348.48 20.4%

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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