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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Open
Outcry
JAN 2012

Energy Futures

PJM NILL DA OFF-PEAK

PJM AECO DA OFF-PEAK

PJM DAYTON DA PEAK

PJM BGE DA PEAK

PJM BGE DA OFF-PEAK

PJM DPL DA PEAK

PJM DPL DA OFF-PEAK

PJM EASTERNH DA PEAK

PJM EASTERNH DA OFF-PEAK
PJM JCPL DA PEAK

PJM JCPL DA OFF-PEAK

PJM PEPCO DA PEAK

PJM PEPCO DA OFF-PEAK
PJM PPL DA PEAK

PJM PPL DA OFF-PEAK

PJM PSEG DA PEAK

PJM PSEG DA OFF-PEAK

PJM WESTHDA PEAK

PJM WESTH DA OFF-PEAK
PJM WESTH RT PEAK

PJM WESTH RT OFF-PEAK
ALGONQUIN CITYGATES BASI:
TCO NG INDEX SWAP

TETCO STX NG INDEX SWAP
TENNESSEE ZONE 0 NG INDE
TRANSCO ZONE 3 NG INDEX &
TENNESSEE 500 LEG NG INDE
MICHCON NG INDEX SWAP
CIG ROCKIES NG INDEX SWA
TCO NG SWING

TENNESSEE ZONE 0 NG SWIN
MICHCON NG SWING

CIG ROCKIES NG SWING
GASOIL 0.1 CIF MED SWAP
GASOIL 0.1CIF MED VS ICE
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CME Group Exchange Volume Comparison Report - Monthly
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Open
Outcry
Y.T.D 2011

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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Energy Futures

ULSD 10PPM CIF MED SWAP
ULSD 10PPM CIF MED VS ICE
BRENT BALMO SWAP

ICE GASOIL BALMO SWAP
JET FUEL CARGOES CIF NEW
ULSD 10PPM CIF NW BALMO &
GASOIL 0.1 BARGES FOB RD
ULSD 10PPM CIF MED BALMO
ARGUS GASOLINE NW BALMO
POLYETHYLENE FUTURES
PERMIAN BASIS SWAP

Tetco ELA Basis

PANHANDLE INDEX SWAP FU1
PANHANDLE SWING FUTURE
GULF COAST JET FUEL CLNDF
EUROPE 1% FUEL OIL NWE C/
SINGAPORE FUEL 180CST CAl
NYISO G

GULF COAST NO.6 FUEL OIL
NEW YORK HUB ZONE G PEAFk
NORTHERN ILLINOIS OFF-PEA
AEP-DAYTON HUB DAILY
SINGAPORE FUEL OIL SPREAIL
SINGAPORE JET KERO GASOI
TRUNKLINE LA BASIS SWAP
TETCO M-3 INDEX

DOMINION TRAN INC - APP |
CINERGY HUB PEAK MONTH
HEATING OIL PHY

GASOIL 10PPM CARGOES CIF
GASOIL 10PPM VS ICE SWAP
NY1% VS GC SPREAD SWAP
SINGAPORE GASOIL BALMO
EUROPEAN NAPHTHA BALMO
PREMIUM UNLD 10PPM CARG!
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Open
Outcry
JAN 2012

Energy Futures

GASOIL 0.1 BRGS FOB VS IC
DIESEL 10P BRG FOB RDM VS
ARGUS PROPAN(SAUDI ARAM
PJM AECO DA PEAK

N ILLINOIS HUB MTHLY

MINY HTG OIL

WAHA BASIS

MINY NATURAL GAS
SINGAPORE GASOIL SWAP
UP DOWN GC ULSD VS NMX H
PJM NILL DA PEAK

PJM DAYTON DA OFF-PEAK
LA JET (OPIS) SWAP

ULSD UP-DOWN BALMO SWP
JET FUEL UP-DOWN BALMO C
NGPL STX BASIS

EIA FLAT TAX ONHWAY DIESE
ARGUS LLS VS. WTI (ARG) T
JAPAN NAPHTHA BALMO SWA
NY 3.0% FUEL OIL (PLATTS
MT. BELVIEU ETHANE (OPIS)
NY 2.2% FUEL OIL (PLATTS
NY 0.7% FUEL OIL (PLATTS
ARGUS BIODIESEL RME FOB F
BRENT CFD(PLATTS) VS FRNT
RBOB GASOLINE BALMO CLNL
GASOLINE UP-DOWN BALMO ¢
TRANSCO ZONE 4 NAT GAS IN
TEXAS EAST WLA NAT GAS IN
ONEOK OKLAHOMA NAT GAS |
TEXAS GAS ZONE SL NAT GAS
TEXAS EASTERN ELA NAT GA!
COLUMBIA GULF MAIN NAT G
TRANSCO ZONE 2 NAT GAS IN
SOUTHERN NAT LA NAT GAS
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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CME Group Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
JAN 2012 JAN 2011 CHG JAN 2012 JAN 2011 CHG Y.T.D 2012 Y.T.D 2011 CHG Y.T.D 2012 Y.T.D 2011 CHG

Energy Futures

TEXAS GAS ZONE 1 NAT GAS - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
NGPL STX NAT GAS INDEX SW 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
FL GAS ZONE 3 NAT GAS IND 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
TX GAS ZONE SL NAT GAS - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
COLUMB GULF MAINLINE NG E 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
TENNESSEE 800 LEG NG BASI 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
TEXAS EAST W LOUISANA NG 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
TRANSCO ZONE 1 NG BASIS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
TRANSCO ZONE 2 NG BASIS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
ONEOK OKLAHOMA NG BASIS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
SOUTH STAR TEX OKLHM KN¢& 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
TEXAS GAS ZONE1 NG BASIS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE C 5SMW D AHO P 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
PJM NI HUB 5MW REAL TIME 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE G 5MW D AHO P 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE J 5MW D AH PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE J 5MW D AHO P 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
PJM COMED 5MW D AH PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
PJM COMED 5MW D AH O PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL INTR HUB 5MW D AH 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
CIN HUB 5MW REAL TIME PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
CIN HUB 5MW D AH PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE A 5MW D AH PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE A5MW D AHO P 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL W CNT MASS 5MW D 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL CONECTIC 5MW D At 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL CNCTCT 5MW D AH C 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL SE MASS 5MW D AH | 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL SE MASS 5MW D AH ( 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL NE MASS 5MW D AH | 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL NE MASS 5MW D AH 1 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL MAINE 5MW D AH PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE C 5MW D AH PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEPOOL W CNTR M 5MW D Ak 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NYISO ZONE G 5MW D AH PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%

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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Energy Futures

PJM AD HUB 5MW REAL TIME
NEPOOL MAINE 5MW D AH O E
CIN HUB 5MW D AH O PK

CIN HUB 5MW REAL TIME O P
RBOB PHY

SING FUEL

ULSD UP-DOWN(ARGUS) SWA
LLS (ARGUS) CALENDAR SWA
RBOB VS HEATING OIL SWAP
MALIN

NORTHEN NATURAL GAS DENM
HOUSTON SHIP CHANNEL IND
EUROPE JET KERO NWE CALS
MINY WTI CRUDE OIL

NEW ENGLAND HUB PEAK DAI
SUMAS INDEX

ROCKIES KERN OPAL - NW IN
NATURAL GAS PHY
APPALACHIAN COAL (PHY)
WTI CALENDAR

HENRY HUB BASIS SWAP
DEMARC INDEX FUTURE

WTS (ARGUS) VS WTI SWAP
PREMIUM UNLEAD 10PPM FOE
CHICAGO UNL GAS PL VS RBC
CRUDE OIL PHY

RBOB CALENDAR SWAP

ISO NEW ENGLAND PK LMP
NY HRBR CONV GASOLINE VS
URANIUM

NY HARBOR ULSD DIESEL

LA CARB DIESEL (OPIS)
CHICAGO ETHANOL SWAP
NEW YORK ETHANOL SWAP
GASOIL BULLET SWAP
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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CME Group Exchange Volume Comparison Report - Monthly

Open Open Open Open
Outcry Outcry % ELEC ELEC % Outcry Outcry % ELEC ELEC %
JAN 2012 JAN 2011 CHG JAN 2012 JAN 2011 CHG Y.T.D 2012 Y.T.D 2011 CHG Y.T.D 2012 Y.T.D 2011 CHG

Energy Futures

DIESEL 10PPM NWE LE HAVRE - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
DIESEL 10PPM NWE LE HAVRE 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
SINGAPORE JET KERO VS. GA 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
MONT BELVIEU NORMAL BUT/ 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
MONT BELVIEU ETHANE OPIS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
MONT BELVIEU NATURAL GAS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
MONT BELVIEU LDH PROPANE 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
CONWAY NORMAL BUTANE (C 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
CONWAY NATURAL GASOLINE 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
CONWAY PROPANE 5 DECIMA 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
PETROCHEMICALS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
MONT BELVIEU NATURAL GAS 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
CRUDE OIL LAST DAY 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
RBOB OIL LAST DAY - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
ELEC NYISO OFF-PEAK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
ELEC MISO PEAK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
MARS BLEND CRUDE OIL - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
TRANSCO ZONE 3 NG SWING - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
TRANSCO ZONE 4 NAT GAS S\ - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
NYMEX ALUMINUM FUTURES - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
JET FUEL BARGES RDAM BALI - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
GASOIL 0.1 CIF MED BALMO - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
RBOB CRACK SPREAD BALMC 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
ANR OKLA SWING SWAP - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
CENTERPOINT EAST SWING S - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
CINERGY HUB PEAK DAILY FU 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
DIESEL 10PPM BARGES FOB E 0 - - 0 - 0 - - 0 - -
EURO 3.5% FUEL OIL M CRK - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
RBOB (PLATTS) CAL SWAP 0 - - 0 - 0 - - 0 - -
PJM DUQUESNE 5MW D AH Pk 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
PJM DUQUS 5MW D AH O PK 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
NEW YORK HEATING OIL PLAT - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%
PETRO CRK&SPRD EURO 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
GRP THREE ULSD(PLT)VS HE/ 0 0 0.0% 0 0 0 0 0 0.0% 0 0 0.0%
HEATING OIL CRCK SPRD BAL - 0 0.0% - 0 0 - 0 0.0% - 0 0.0%

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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Open
Outcry
JAN 2012

Energy Futures
CHICAGO ULSD PL VS HO SPF 0
DAWN ONTARIO INDEX -
GRP THREE UNL GS (PLT) VS 0
SOUTHERN NAT LA NAT GAS ¢ -
LL JET (OPIS) SWAP 0
GC JET (ARGUS) CAL SWAP -
CO2 VINTAGE 0
WTS (ARGUS) CALENDAR SW -
CRUDE OIL OUTRIGHTS 0
COLUMBIA GULF NAT GAS IN -
GC ULSD ARGUS CAL SWAP 0
CAR VINTAGE -
PJM WES HUB PEAK LMP 50 M 0
FREIGHT MARKETS 0
NEPOOL NEW HAMP 5MW D Al 0
ELEC ERCOT OFF PEAK -
ELECTRICITY OFF PEAK 0
HEATING OIL BALMO CLNDR €& 0
CRUDE OIL SPRDS 0
WTS (ARGUS) TRADE MONTH -
PJM APS ZONE DA PEAK 0
ANR LA NAT GAS INDEX SWAF 0
ELEC FINSETTLED 0

TEXAS EAST ELA NAT GAS IN
TD9 CARIBBEAN TO US GULF ;
PJM APS ZONE DA OFF-PEAK 0
GC ULSD CRK SPD (ARGUS) ;
FL GAS ZONE 3 NAT GASSWIN
NYMEX IRON ORE FUTURES
PLASTICS

PETRO OUTRIGHT NA

MNC FUT

MCCLOSKY ARA ARGS COAL
MCCLOSKY RCH BAY COAL
TRANSCO ZONE 6 PIPE SWAP

O O O O o o

CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Open
Outcry
JAN 2012
Energy Futures
ELEC ERCOT DLY PEAK 0

GC ULSD VS GC JET SPREAD
GULF CST GASOL CRCK SPRLC
PETRO CRCKS & SPRDS NA
ALGONQUIN CITY-GATES NAT
ALGON CITY GATES NAT GAS
NYMEX OMAN CRUDE PRODU
MJC FUT

NGPL TEX/OK

RBOB SPREAD (PLATTS) SWAI
NEPOOL RHD ISLD 5MW D AH
ALBERTA ELECTRICITY
SINGAPORE GASOIL

NEPOOL RHODE IL 5MW D AH
TENN 800 LEG NAT GAS INDE
ONTARIO POWER SWAPS
HEATING OIL LAST DAY
PREMIUM UNLEAD 10PPM C N

PETROLEUM PRODUCTS ASIA
INDONESIAN COAL

INDIANA MISO

PETRO CRCKS & SPRDS ASIA
COAL SWAP

NYISO CAPACITY

BRENT OIL

O O O O O O O O O O O O O O O OO oo o o o o o

Energy Options

ETHANOL FWD

PGE CITYGATE PIPE SWAP

N ROCKIES PIPE SWAP
HUSTN SHIP CHNL PIPE SWP
SAN JUAN PIPE SWAP
SOCAL PIPE SWAP 0

o O o o o

CME Group Exchange Volume Comparison Report - Monthly
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Outcry
JAN 2011
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0

Open
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Y.T.D 2011

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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Open
Outcry
JAN 2012

Energy Options
PANHANDLE PIPE SWAP 0
BRENT OIL LAST DAY 0
BRENT CALENDAR SWAP 0
SINGAPORE JET FUEL CALENI 0
ROTTERDAM 3.5%FUEL OIL ClL 0
SINGAPORE FUEL OIL 180 CS 0
CINERGY HUB PEAK MONTH 0
NATURAL GAS 1MO 0
HEATING OIL PHY 9,831
CENTRAL APPALACHIAN COAl 0
N ILLINOIS HUB MTHLY 0
WAHA BASIS -
HENRY HUB FINANCIAL LAST 0
RBOB PHY 8,557
NATURAL GAS PHY 368,747
CRUDE OIL APO 142
NATURAL GAS 3 M CSO FIN 0
NATURAL GAS 1 M CSO FIN 0
WTI CRUDE OIL 1 M CSO FI 0
CRUDE OIL PHY 772,759
RBOB CALENDAR SWAP 404
RBOB CRACK 0
RBOB 1MO CAL SPD OPTIONS 0
ISO NEW ENGLAND PK LMP 0
NY HARBOR HEAT OIL SWP 734
PJM MONTHLY 0
WTI-BRENT BULLET SWAP 0
HEATING OIL CRACK OPTION¢ 0
HO 1 MONTH CLNDR OPTIONS 0
AEP-DAYTON HUB MTHLY 0
HO 3 MONTH CAL -
NG HH 3 MONTH CAL 0
CRUDE OIL 1MO 760
WTI 6 MONTH CALENDAR OPT 0
WTI 12 MONTH CALENDAR OP 0

CME Group Exchange Volume Comparison Report - Monthly
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JAN 2011

12,937
306,530
0

0

600
6,000
1,253,839
10

111

0

0

54

0

0

37

%
CHG

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
-100.0%
-43.4%
0.0%
0.0%
0.0%
0.0%
-33.9%
20.3%
0.0%
0.0%
-100.0%
-100.0%
-38.4%
3,940.0%
-100.0%
0.0%
0.0%
1,259.3%
0.0%
0.0%
-100.0%
0.0%
0.0%
0.0%
-89.4%
0.0%
0.0%

ELEC
JAN 2012

1,71

O ® O O O ©O O © o o

0

0

1,538
246,770
0

0

0

0
707,912
0

O O O O O O O O O

o o o o

ELEC
JAN 2011

O O O O O o o o

965,890

O O O O O o o o o

o O o o o

%
CHG

O O O O O ©o o o

S
'S
O o o o ®

<}
N
N

o O O O O O O o o

o O O O O

Open
Outcry
Y.T.D 2012

O O O O O o o o

©
[orl
w
o o =

0

8,557
368,747
142

0

0

0
772,759
404

0

0

0

734

o O O O o

760
0
0

Open
Outcry
Y.T.D 2011

12,937
306,530
0

0

600
6,000
1,253,839
10

111

0

0

54

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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Open
Outcry
JAN 2012

Energy Options

NYMEX EUROPEAN GASOIL Al
NYMEX EUROPEAN GASOIL Ol
IN DELIVERY MONTH EUA OP1
PETRO OUTRIGHT EURO

NW PIPELINE ROCKIES BASIS
PANHANDLE BASIS

NYISO ZONE J 5SMW PEAK OP1
NYISO ZONE G 5MW PEAK OF
PETROCHEMICALS

NATURAL GAS SUMMER STRIF
NATURAL GAS OPTION ON CA
ELEC MISO PEAK

EUROPEAN JET KEROSENE N'
IN DELIVERY MONTH CER OP1
SOCAL BASIS OPTION

IN DELIVERY MONTH EUA SEF
NATURAL GAS OPT

PJM CALENDAR STRIP
CRUDE OIL OUTRIGHTS
APPALACHIAN COAL
HEATING OIL CRK SPD AVG Pt
BRENT CRUDE OIL 6 M CSO
CRUDE OIL SPRDS

ELEC FINSETTLED

BRENT 1 MONTH CAL

BRENT CRUDE OIL 1 M CSO
CRUDE OIL CALNDR STRIP
NATURAL GAS 5 M CSO FIN -
CAPP COAL CALENDAR STRIP -
NATURAL GAS WINTER STRIP
NAT GAS BASIS SWAP

PETRO OUTRIGHT NA
TRANSCO ZONE 6 PIPE SWAP
NATURAL GAS 2 M CSO FIN
NATURAL GAS 6 M CSO FIN
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Open
Outcry
JAN 2012

Energy Options
GASOIL CRACK SPREAD AVG 0
SINGAPORE GASOIL CALEND/ 0
ETHANOL SWAP 0
SHORT TERM NATURAL GAS 0
SHORT TERM 0
RBOB 3 MONTH CALENDAR SF 0
HO 6 MONTH CAL 0
NATURAL GAS 12 M CSO FIN 0
DAILY PJM 0
SHORT TERM CRUDE OIL 0
DAILY CRUDE OIL 0

FX Futures

AUSTRALIAN DOLLAR 947
BRITISH POUND 210
BRAZIL REAL 0
CANADIAN DOLLAR 286
E-MINI EURO FX 0
EURO FX 3,589
E-MINI JAPANESE YEN 0
JAPANESE YEN 589
MEXICAN PESO 8,229
NEW ZEALND DOLLAR 0
NKR/USD CROSS RATE 0
RUSSIAN RUBLE 0
S.AFRICAN RAND 0
SWISS FRANC 123

AD/CD CROSS RATES 0
AD/JY CROSS RATES 0
AD/NE CROSS RATES 0
BP/JY CROSS RATES 0
BP/SF CROSS RATES 0
CD/JY CROSS RATES 0

CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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11,451 14,890
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FX Options
AUSTRALIAN DOLLAR
BRITISH POUND
CANADIAN DOLLAR
EURO FX

JAPANESE YEN
MEXICAN PESO
RUSSIAN RUBLE
SWISS FRANC

EFX/BP CROSS RATES
EFX/SF CROSS RATES
JAPANESE YEN (EU)
EURO FX (EU)

SWISS FRANC (EU)
CANADIAN DOLLAR (EU)
BRITISH POUND (EU)
AUSTRALIAN DLR (EU)

Commodities and
Alternative Investments
Futures

CORN

SOYBEAN
SOYBEAN MEAL
SOYBEAN OIL
OATS

ROUGH RICE
WHEAT

MINI CORN

MINI SOYBEAN
MINI WHEAT
LIVE CATTLE
FEEDER CATTLE
LEAN HOGS
PORK BELLIES
LUMBER
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349,748
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109,724
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51,493
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13,897
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267,786
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192,461
0
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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5,638,925 5,372,029
3,074,195 3,251,768
1,059,253 977,774
1,499,373 1,472,215
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1,927,799 1,590,924
18,549 17,359
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Commodities and
Alternative Investments
Futures

WOOD PULP

MILK

MLK MID

NFD MILK

BUTTER

BUTTER CS

CLASS IV MILK

DRY WHEY

GSCI EXCESS RETURN FUT
GOLDMAN SACHS

DJ US REAL ESTATE
ETHANOL

HDD WEATHER

CDD WEATHER

HDD SEASONAL STRIP
CDD SEASONAL STRIP
HDD WEATHER EUROPEAN
CAT WEATHER EUROPEAN
HDD EURO SEASONAL STRIP
CAT EURO SEASONAL STRIP
WKLY AVG TEMP

HOUSING INDEX

PACIFIC RIM DAT SS WTHR
DLV NFD MILK

ANNUAL NOX10

COTTON

COCOATAS

COFFEE

SUGAR 11

IN DELIVERY MONTH EUA
CARBON EUA EMISSIONS EUFR
CARBON CER EURO
ANNUAL NOX09

S0O2 EMISSIONS

HARD WOOD PULP
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Commodities and

Alternative Investments
Futures

SEAS SNOWFALL BINARY
SNOWFALL BINARY
DISTILLERS DRIED GRAIN
USD CRUDE PALM OIL
CASH-SETTLED CHEESE
OTC SP GSCI ER SWAP
DOW-UBS COMMOD INDEX SV
GRAIN BASIS SWAPS

OTC SP GSCI ER 3MTH SWAP
OTC SP GSCI ER 2MTH SWAP
INTL SK MILK

SEAS SNOWFALL

DAILY EUA

FERTILIZER PRODUCS

Commodities and
Alternative Investments
Options

CORN

SOYBEAN
SOYBEAN MEAL
SOYBEAN OIL
SOYBEAN CRUSH
OATS

ROUGH RICE
WHEAT

LIVE CATTLE
FEEDER CATTLE
LEAN HOGS
PORK BELLIES
LUMBER

MILK

MLK MID

NFD MILK
BUTTER CS
CLASS IV MILK
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CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.

%

CHG Y.T.D 2012

0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

0.0%

-21.7%
-15.6%
-33.8%
-17.0%
97.4%
-27.8%
-86.4%
-11.2%
-20.6%
-12.5%
1.8%
0.0%
-60.1%
-18.5%
-3.0%
4,500.0%
504.7%
13,216.7%

ELEC ELEC
Y.T.D 2011
- 0
- 0
- 0
0 17
1,905 971
0 0
0 0
0 0
0 0
- 0
- 0
0 -
0 0
0 -
634,444 422,004
230,762 158,453
20,572 9,584
2,905 4,680
0 0
118 55
33 116
95,640 80,706
105,578 48,414
9,278 5,880
52,929 29,836
- 0
200 77
3,549 2,587
0 0
0 0
0 110
0 0

%
CHG

0.0%
0.0%
0.0%
-100.0%
96.2%
0.0%
0.0%
0.0%
0.0%
0.0%
0.0%

0.0%

50.3%
45.6%
114.6%
-37.9%
0.0%
114.5%
-71.6%
18.5%
118.1%
57.8%
77.4%
0.0%
159.7%
37.2%
0.0%
0.0%
-100.0%
0.0%



& CME Group

A CME [Chicago Board of Trade/NYMEX Company

Open
Outcry
JAN 2012
Commodities and
Alternative Investments
Options
DRY WHEY 60
HDD WEATHER 0
CDD WEATHER 0
HDD SEASONAL STRIP 0
CDD SEASONAL STRIP 0
HDD WEATHER EUROPEAN 0
CAT WEATHER EUROPEAN 0
HDD EURO SEASONAL STRIP 0
CAT EURO SEASONAL STRIP 0
PACIFIC RIM DAT SS WTHR 0
SBIN M HURR 0
CORN NEARBY+2 CAL SPRD 2,036
SOYBN NEARBY+2 CAL SPRD 15
WHEAT NEARBY+2 CAL SPRD 10,003
JULY-DEC CORN CAL SPRD 18,855
DEC-JULY WHEAT CAL SPRD 0
JULY-NOV SOYBEAN CAL SPR 9,525
JULY-DEC WHEAT CAL SPRD 45
JULY-JULY WHEAT CAL SPRD 130
NOV-NOV SOYBEAN CAL SPRI 0
SBIN M HURR EVENT2 0

CARBON CER EURO OPTION -
CARBON EUA EMISSIONS EUF -
SOYMEAL NEARBY+2 CAL SPF 0
SEAS SNOWFALL BINARY -
SNOWFALL BINARY -

LV CATL CSO 265
SBIN HURR 0
JULY-DEC SOYMEAL CAL SPR 0
JULY-DEC SOY OIL CAL SPRD

NOV-JULY SOYBEAN CAL SPR 0
SOY OIL NEARBY+2 CAL SPRLC 430
CASH-SETTLED CHEESE 512
DEC-JULY CORN CAL SPRD 0
WHEAT-CORN ICSO 100

CME Group Exchange Volume Comparison Report - Monthly
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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Commodities and

Alternative Investments
Options

DEC-DEC CORN CAL SPRD
SNOWFALL

SEAS SNOWFALL

SOYBEAN CORN RATIO
AUG-NOV SOYBEAN CAL SPRI
LN HOGS CSO

JAN-MAY SOYBEAN CAL SPRC

TOTAL FUTURES GROUP
Interest Rate Futures

Equity Index Futures

Metals Futures

Energy Futures

FX Futures

Commodities and Alternative Inve
TOTAL FUTURES

TOTAL OPTIONS GROUP
Equity Index Options

Interest Rate Options

Metals Options

Energy Options

FX Options

Commodities and Alternative Inve
TOTAL OPTIONS

Open
Outcry
JAN 2012

567,901
135,348
151,891
181,933
13,973
1,289,298
2,340,344

616,613
18,977,989
381,434
1,161,934
194,289
3,054,735
24,386,994
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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 Groub defines the number of tradina davs. The open interest values are based on preliminarv open interest values onlv.
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TOTAL COMBINED

Interest Rate

Equity Index

Metals

Energy

FX

Commodities and Alternative Inve
GRAND TOTAL

Open
Outcry
JAN 2012

19,545,890
751,961
533,325
1,343,867
208,262
4,344,033

26,727,338

CME Group Exchange Volume Comparison Report - Monthly
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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 tradina davs. The open interest values are based on oreliminarv open interest values onlv.
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