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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 Groubp defines the number of tradina davs. The open interest values are based on preliminarv oben interest values onlv.
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4.7% 2,007,316.14
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-90.5% 25.73
-100.0% 0
-100.0% 0
- 0
- 0
-100.0% 0
-100.0% 0
14.3% 34,151.64
-9.4% 138.27
185.7% 3.91
281.0% 4.86
- 0
9.6% 275,843.82
-49.4% 1,729
- 0
-52.3% 10,571.05
21.4% 27,987.86
- 0
86423.8% 43.91
- 19.14
- 45.55
- 92.95
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18923.8% 193.95
-91.4% 31.95
5075.6% 102.73
- 135.68
- 139.95
- 0
-84.6% 1.27
20.7% 115,332.82
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-22.9% 1.18
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-98.2% 0.55
-63.8% 5,288.5
-17.3% 20,731.5
190.5% 4,527.86
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% CHG

173.7%
52.7%
-88.6%
106.1%
33.9%
1.9%

-22.2%
-40.6%
47.9%
7.2%
-98.5%
-47.4%
-10.2%
-5.6%
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-17.3%
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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 Groubp defines the number of tradina davs. The open interest values are based on preliminarv oben interest values onlv.
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ADV ADV ADV ADV ADV

APR 2012 APR 2011 % CHG MAR 2012 % CHG Y.T.D 2012 Y.T.D 2011 % CHG

FX Futures
AUSTRALIAN DOLLAR 115,491 83,971.05 37.5% 149,562.23 -22.8% 125,733 122,030 3.0%
BRITISH POUND 98,009 108,512.9 -9.7% 111,165.45 -11.8% 98,823 115,193 -14.2%
BRAZIL REAL 429 285.5 50.1% 599.18 -28.5% 598 1,035 -42.2%
CANADIAN DOLLAR 86,316 70,163.85 23.0% 100,150.82 -13.8% 87,320 88,955 -1.8%
E-MINI EURO FX 3,259 5,065.1 -35.7% 4,428.36 -26.4% 4,293 5,661 -24.2%
EURO FX 231,639 272,656.35 -15.0% 275,227.86 -15.8% 271,265 334,273 -18.8%
E-MINI JAPANESE YEN 645 865.5 -25.5% 640.77 0.6% 495 514 -3.7%
JAPANESE YEN 83,432 121,922 -31.6% 118,610.77 -29.7% 91,322 112,576 -18.9%
MEXICAN PESO 37,962 23,897.65 58.9% 56,242.73 -32.5% 41,842 36,523 14.6%
NEW ZEALND DOLLAR 11,082 8,659.8 28.0% 14,937.82 -25.8% 10,769 8,243 30.6%
NKR/USD CROSS RATE 7 17.25 -56.7% 77.73 -90.4% 48 52 -7.9%
RUSSIAN RUBLE 1,361 3,735.2 -63.6% 1,692.77 -19.6% 1,606 2,730 -41.2%
S.AFRICAN RAND 437 204.05 114.1% 928.14 -52.9% 460 570 -19.2%
SWISS FRANC 41,199 41,348.6 -0.4% 47,011.45 -12.4% 38,871 40,630 -4.3%
AD/CD CROSS RATES 8 0.05 15519.0% 14.09 -44.6% 11 7 64.7%
AD/JY CROSS RATES 76 71.95 6.2% 142.59 -46.4% 85 107 -20.3%
AD/NE CROSS RATES 0 0.3 -20.6% 0.95 -75.1% 1 2 -47.3%
BP/JY CROSS RATES 65 132.25 -50.7% 177.82 -63.3% 87 143 -39.0%
BP/SF CROSS RATES 21 115.1 -81.5% 17.82 19.2% 14 42 -66.9%
CD/JY CROSS RATES 7 0.1 6661.9% 6.32 7.0% 6 2 128.2%
EC/AD CROSS RATES 21 4.95 331.9% 35.77 -40.2% 29 19 49.9%
EC/CD CROSS RATES 23 7.9 194.8% 42.23 -44.9% 28 16 72.6%
EC/NOK CROSS RATES 9 0 - 19.18 -53.1% 11 6 103.7%
EC/SEK CROSS RATES 1 0 - 52.82 -98.2% 19 4 329.2%
EFX/BP CROSS RATES 1,461 1,024.1 42.7% 2,190.45 -33.3% 1,327 1,357 -2.2%
EFX/JY CROSS RATES 903 1,426.25 -36.7% 1,641.86 -45.0% 1,065 1,466 -27.3%
EFX/SF CROSS RATES 832 1,105.8 -24.8% 1,512.09 -45.0% 892 1,395 -36.0%
SF/JY CROSS RATES 15 27.55 -46.1% 18.55 -19.9% 12 33 -62.4%
SKR/USD CROSS RATES 5 12.6 -60.7% 2414 -79.5% 27 13 110.2%
CZECK KORUNA (US) 1 0 - 1.59 -25.2% 1 1 1.2%
HUNGARIAN FORINT (US) 2 4.7 -60.5% 2.95 -37.1% 2 8 -77.5%
POLISH ZLOTY (US) 37 95.75 -61.6% 91.05 -59.6% 53 155 -65.4%
POLISH ZLOTY (EC) 85 130.65 -35.2% 280.41 -69.8% 129 123 4.7%
SHEKEL 26 15.1 72.5% 38.09 -31.6% 33 22 46.3%
RMB USD 3 36.8 -90.7% 18.27 -81.2% 10 30 -65.9%
KOREAN WON 14 21 544.0% 20.95 -35.5% 25 16 61.2%
TURKISH LIRA 61 25.15 142.4% 122.68 -50.3% 64 54 17.5%
E-MICRO USD/CHF 1 96.05 -98.9% 9.64 -88.6% 8 79 -89.9%
TURKISH LIRA (EU) 96 61.6 55.1% 211.05 -54.7% 111 43 158.3%
E-MICRO USD/JPY 86 148.35 -41.8% 150.05 -42.5% 104 117 -10.8%
E-MICRO AUD/USD 812 582.9 39.2% 814.55 -0.4% 805 954 -15.6%
E-MICRO EUR/USD 5,692 4,015.55 41.7% 5,140.5 10.7% 6,373 6,082 4.8%
E-MICRO GBP/USD 1,431 860.15 66.3% 1,133.59 26.2% 1,182 820 44.3%
E-MICRO USD/CAD 7 66.95 -89.1% 15.86 -54.1% 15 51 -70.8%
MICRO CHF/USD 135 122.25 10.1% 188.91 -28.7% 162 238 -31.7%
MICRO JYP/USD 444 484.4 -8.4% 388.55 14.2% 270 272 -0.6%
EUR/USD REALIZED VOL 0 6.65 -100.0% 0 - 0 3 -100.0%
MICRO CAD/USD 168 163.15 3.2% 198.32 -15.1% 164 98 67.8%
FX$INDEX 0 1 -100.0% 0 - 0 1 -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 Groubp defines the number of tradina davs. The open interest values are based on preliminarv oben interest values onlv.
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ADV
Y.T.D 2011

3,757
2,919
3,104
22,556
5,128

62
1,215

26
277
14
57
27

53,701
6,271
39,563
0
1,267
3
1,463
0

25

67

43

42

365
1,303

113
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% CHG

3.3%
-35.1%
-27.7%

-0.6%
20.2%

-100.0%
-711.4%
145.9%
-59.0%
-30.6%
-84.3%

13.0%
-76.0%
-40.9%

11.2%
29.6%
9.6%
-100.0%
4.6%
-100.0%
-11.8%
79.1%
63.0%
-717.1%
77.2%
-70.4%
-3.4%
125.8%
-44.5%
-86.4%
-35.1%
-98.9%
100.2%
-100.0%
-100.0%
-100.0%

164.5%
-75.8%
349.8%
202.7%

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 Groubp defines the number of tradina davs. The open interest values are based on preliminarv oben interest values onlv.
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Commodities and
Alternative Investments
Options
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CAT EURO SEASONAL STRIP
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APR 2012
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91,452.6
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44,187.3
17,004.3
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April 2012
ADV
% CHG MAR 2012
46.0% 17,713.82
213.1% 799.73
107.4% 5,678.05
-27.8% 25.95
62.8% 1,132.09
-78.0% 10.86
- 0
-92.1% 7.55
-100.0% 22.91
- 3.36
- 25
3233.3% 0
26685.7% 0
-66.4% 368.18
- 0
- 0
- 0
-100.0% 0
- 0
- 0
- 0
- 0.23
10503.2% 25.36
- 0
- 0
- 0
- 0
37.0%  2,114,003.14
47%  2,395,584.23
-3.8% 895,999.77
21.7% 133,301.09
15.8%  5,538,888.23
-31.5% 772,320.55
6.0% 194,236.18
-21.5% 40,248
55.1% 25,813.09
22.5%  1,032,617.82
-35.8%  2,886,323.68
48%  2,589,820.41
-4.8% 936,247.77
26.9% 159,114.18
16.9%  6,571,506.05

% CHG

-4.7%
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-16.5%
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-100.0%
78.4%
-100.0%

18231.1%
88.1%

-25.9%
-14.7%
-19.2%
-16.5%
-19.7%

-36.1%
-1.6%
-13.8%
2.2%
-27.7%

-28.6%
-13.7%
-19.0%
-13.5%
-21.0%
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786,571
115,976
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730,984
185,027
37,252
23,145
976,407.63

2,649,131
2,271,047
823,823
139,121
5,883,121.64
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1,207
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2,239,244
2,867,907
882,762
104,507
6,094,420

767,252
240,142
39,153
19,002
1,065,550.1

3,006,497
3,108,049
921,915
123,509
7,159,970.11
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% CHG

25.6%
48.0%
22.8%
2.2%
-0.4%
-25.2%
2629.0%
258.6%
20.3%
59.6%
-7.4%
34.9%
-73.4%
12.7%
-92.4%
-100.0%
-100.0%
-100.0%
100.5%
-100.0%
51.8%
2475.2%
909.4%
2.9%
-100.0%
-100.0%
-100.0%

-14.3%
-27.3%
-10.9%

11.0%
-19.5%

-4.7%
-23.0%
-4.9%
21.8%
-8.4%

-11.9%
-26.9%
-10.6%

12.6%
-17.8%

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 Groubp defines the number of tradina davs. The open interest values are based on preliminarv oben interest values onlv.
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