NYMEX Energy Update

August 2017

Jeff White — Executive Director, Energy Products & Services

WE DELIVER MORE. ENERGY. & CME Group


http://www.cmegroup.com

Options Contrary Instructions
Changing for February Contracts

www.cmerou.comener

& CME Group



Average Daily Volume (ADV)
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Henry Hub Options (LN) Traded a Record 54% of Volume On-Screen in July

S R R A AN A

I Spreads ADV

& CME Group

N RN N

I Outrights ADV

©

©

NI TN NS

% Electronic of Total Volume

<

N N
SIS N SERC TR SRR S SN, S SIS I SR B S ST SRS RS SRS SIS G VS S EDIS  SEN S ¥
@’b ?.Q @’b \\5 \0 ?9% (_)Q/Q O‘J éo QQ/ \’b <<Q/ @’b v.Q @’b \\) \\) V‘\)% (,)Q/Q O(' eo QQ/ \’b <<Q/ @'b v~Q

<)

<\

<

A

NN

@'b

’ e \/
N\ \\}(\ \0

<

60%

50%

40%

30%

20%

10%

0%

% Electronic of Total Volume



Average Daily Volume (ADV)
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WTI Options (LO) Electronic Percentage Breaks All-Time Record —81%
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Disclaimer

Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because only a percentage of
a contract’s value is required to trade, it is possible to lose more than the amount of money deposited for a futures position. Therefore, traders
should only use funds that they can afford to lose without affecting their lifestyles. And only a portion of those funds should be devoted to any one
trade because they cannot expect to profit on every trade. All references to options refer to options on futures.

Swaps trading is not suitable for all investors, involves the risk of loss and should only be undertaken by investors who are ECPs within the
meaning of section 1(a)12 of the Commodity Exchange Act. Swaps are a leveraged investment, and because only a percentage of a contract’s
value is required to trade, it is possible to lose more than the amount of money deposited for a swaps position. Therefore, traders should only use
funds that they can afford to lose without affecting their lifestyles. And only a portion of those funds should be dewoted to any one trade because
they cannot expect to profit on every trade.

Any research views expressed are those of the individual author and do not necessarily represent the views of the CME Group or its affiliates.

CME Group is a trademark of CME Group Inc. The Globe Logo, CME, Globex and Chicago Mercantile Exchange are trademarks of Chicago
Mercantile Exchange Inc. CBOT and the Chicago Board of Trade are trademarks of the Board of Trade of the City of Chicago, Inc. NYMEX, New
York Mercantile Exchange and ClearPort are registered trademarks of New York Mercantile Exchange, Inc. COMEXis a trademark of Commodity
Exchange, Inc. KCBOT, KCBT and Kansas City Board of Trade are trademarks of The Board of Trade of Kansas City, Missouri, Inc. All other
trademarks are the property of their respective owners.

The information within this presentation has been compiled by CME Group for general purposes only. CME Group assumes no responsibility for
any errors or omissions. Additionally, all examples in this presentation are hypothetical situations, used for explanation purposes only, and should
not be considered investment advice or the results of actual market experience.

All matters pertaining to rules and specifications herein are made subject to and are superseded by official Exchange rules. Current rules should be
consulted in all cases concerning contract specifications.
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