CME E-mini Russell 2000 Futures Report: 15 Dec, 2017

Liquidity Analysis

Based on data from 11 Dec, 2017 to 15 Dec, 2017

10 Contracts

Activity Summary: Last 113 days

10- Avg Daily Block Open Avg Daily Open Int. Trade Open Int.
Contract Product Volume Trade % Interest ($ M) ($'M) (% Total) (% Total)
GLOBEX Bberg Contract Contract Notional
Product Ticker Ticker Price Value $ ($'000) B/A (pts) B/A (bps) Russell 2000 195,102 0.0% 606,629 $14,872 $46,200 100.0% 100.0%
Rus=ell2000 RTYZ7 RTYZ7 BEEs | weke e 023 1.49 Sum: 195,102 0.0% 606,629 $14,872 $46,200  100.0% 100.0%
Average 75,832 758 0.23 1.49
Historical Volume and Open Interest
Trading Open Interest
E-mini Russell 2000 Futures Volume and Open Interest
Date Contracts Notl ($ M)  Contracts Notl ($ M)
$80,000 -

15/12/2017 145,852 $11,205 682,051 $52,280
14/12/2017 207,464 $15,670 676,731 $51,073
13/12/2017 257,931 $19,705 687,049 $52,693 ¥70,000 - .
12/12/2017 302,702 $22,979 680,089 $51,626
11/12/2017 533,894 $40,679 674,308 $51,572 $60,000 -
08/12/2017 457,160 $34,806 639,166 $48,425
07/12/2017 307,103 $23,368 619,084 $46,982 $50 000 -
06/12/2017 139,234 $10,501 597,902 $45,100 g
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04/12/2017 165,014 $12,633 590,982 $45,235 S
01/12/2017 241,142 $18,539 584,525 $45,007 2 r
30/11/2017 165278  $12,771 584,774  $45241 $30,000 -
29/11/2017 136,270 $10,501 573,750 $44,175 s L
28/11/2017 126,801 $9,740 569,543 $43,631 $20,000 - * v
27/11/2017 82,261 $6,224 558,281 $42,250 1
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24/11/2017 43,411 $3,296 556,277 $42,193 $10,000 - R\ o, T =
22/11/2017 62,976 4,775 555,443 41,973 Yoee, RE%y t -
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21/11/2017 94,630 $7,186 554,480 $42,118 50 ?
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Notional Value Traded ® Open Interest Notional Value

All data as of the date of the report, except where otherwise noted. The information within this brochure has been complied by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. Although every attempt has been made to ensure the accuracy of the information within this presentation, CME Group assumes no

ibility for any errors or omissi it all ples in this pr ion are hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual market experience. CME Group is the trademark of CME Group, Inc. The Globe logo, Globex®, E-mini and CME® are trademarks of Chicago
Mercantile Exchange, Inc. CBOT® is the trademark of the Board of Trade of the City of Chicago Inc. Standard & Poor’s is a of The McGi Hill C Inc. and has been licensed for use by Chicago Inc. All other are the property of their respective owners. All matters pertaining to rules and specifications herein are made
subject to and are superseded by official CME, CBOT, NYMEX and CME Group rules. Current rules should be consulted in all cases concerning contract specifications. This communication does not constitute a Prospectus, nor is it a recommendation to buy, sell or retain any specific investment or to utilise or refrain from utilising any particular service. This
communication is for the exclusive use of Eligible Counterparties and Professional Clients only and must not be relied upon by Private Clients who should take independent financial advice. Circulation should be restricted ingly. Chicago i Inc. is a ised Overseas Clearing House (ROCH) recognised by the Bank of England. Chicago
Mercantile Exchange Inc., Board of Trade of the City of Chicago, and New York Mercantile Exchange, are Recognised Overseas Investment Exchanges (ROIEs) recognised by the Financial Conduct Authority. Issued by CME Marketing Europe Limited which is authorised and regulated by the Financial Conduct Authority. © 2015 CME Group. Al rights reserved
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