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ENERGY TRADING HIGHLIGHTS

August 2016

e Average daily volume for August 2016 Light Sweet Crude Oil futures was
1,002,196 contracts, compared with 914,143 during August 2015, an increase of
9.63 percent.

e Average daily volume for August 2016 Light Sweet Crude Oil options was 173,699
contracts, compared with 198,257 during August 2015, a decrease of 12.39
percent.

e Average daily volume for August 2016 Natural Gas futures was 369,867 contracts,
compared with 307,523 during August 2015, an increase of 20.27 percent.

e Average daily volume for August 2016 NY Harbor ULSD futures was 150,216
contracts, compared with 154,961 during August 2015, a decrease of 3.06 percent.

e Average daily volume for August 2016 RBOB Gasoline futures was 179,756
contracts, compared with 177,946 during August 2015, an increase of 1.02 percent.

e Average daily volume for August 2016 Brent Crude Oil Financial futures was
75,668 contracts, compared with 111,285 during August 2015, a decrease of 32.01
percent.

The Data Dump In Options Trading



http://openmarkets.cmegroup.com/11343/the-data-dump-in-options-trading

www.cmegroup.com/energy

Scorecard - Average Daily Volume and Open Interest Statistics
August 2016

Average Daily Volume

Open Interest

U.S. and Metric
Spot Price & Conversion

US$/MT
Except
Electronic/Pit US$ Spot NG=US$/ 20-Day
Ticker $ Notional $ Notional Month Close  Cubic Meter  Historical
Symbols Contracts  ($ Millions)  Contracts  ($ Millions) 31-Aug-'16 31-Aug-'16 Volatility
Light Sweet Crude Oil
Futures CL 1,002,196 $44,798 1,806,142 $80,735 44.7 $327.78 36.84%
Options LO 173,699 2,822,807
European Style
Options LC 552 68,424
Natural Gas
Futures NG 369,867 $10,678 1,045,572 $30,186 2.887 $0.10 34.94%
Options ON 11,790 138,035
European Style
Options LN 87,301 2,722,825
NY Harbor ULSD
Futures HO 150,216 $8,995 378,734 $22,678 142.57 $446.65 31.77%
Options OH 1,900 66,160
RBOB Gasoline
Futures RB 179,756 $10,067 386,774 $21,660 133.34 $477.75 33.77%
Options OB 1,255 24,410
DME Oman Crude Oil
Futures 0Q 8,289 26,425
Brent Crude Oil Financial
Futures Bz 75,668 149,096 47.04 34.63%
PJM Financially Settled Electricity
Futures & Swap
Futures IM+L1* 327 26,583
Options JO+PML+60* 20 620

* L1 is adjusted to JM contract size; PML and 60 are adjusted to JO size.
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Contracts

Contracts
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Futures - Average Daily Volumes
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Options - Average Daily Volumes
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Contracts

Futures - Open Interest
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Light Sweet Crude Oil Futures - Average Daily Volume (ADV) and Open Interest (Ol)

=== Total ADV —QOpen Interest
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Natural Gas Futures - Average Daily Volume (ADV) and Open Interest (Ol)
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NY Harbor ULSD Futures - Average Daily Volume (ADV) and Open Interest (OI)
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RBOB Gasoline Futures - Average Daily Volume (ADV) and Open Interest (Ol)
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DME Oman Crude Oil Futures - Average Daily Volume (ADV) and Open Interest (Ol)
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Brent Crude Oil Financial Futures - Average Daily Volume (ADV) and Open Interest (Ol)
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Light Sweet Crude Oil Futures - 20-Day Historical Volatility
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NY Harbor ULSD Futures - 20-Day Historical Volatility
e==NY Harbor ULSD Futures
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Contracts
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Average Hourly Total Volume - All Hours - August 2016
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Open Interest - Contracts

Open Interest - Contracts
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CFTC COT Report - Light Sweet Crude Oil Futures Open Positions - Long
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CFTC COT Report - Natural Gas Futures Open Positions - Long
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Open Interest - Contracts

Open Interest - Contracts

CFTC COT Report - NY Harbor ULSD Futures Open Positions - Long

Swap Dealers Long Managed Money Long
=09 Swap Dealers Long =09 Managed Money Long
160,000 - r
140,000 - L
120,000 -
100,000 -
80,000 - * ‘ ) ’ ‘
: |
60,000 - v '
40,000 - |
20,000 - I
0
) S Q N N 94 U $) $) » ™ o &) © ©
S & & S &S S S S S S S S S S S
L L S LALLM UL UL L ALY LA
DU O A R A S U™ QN AR I VA S U O

Source: CFTC

CFTC COT Report - RBOB Gasoline Futures Open Positions - Long
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CME GROUP HEADQUARTERS CME GROUP GLOBAL OFFICES

20 South Wacker Drive Chicago New York London
Chicago, Illinois 60606 +1312 9301000 +1212 2992000 +4420 33793700
cmegroup.com Singapore Calgary Hong Kong
+65 6593 5555 +1403 4446876 +852 2582 2200
Houston Séo Paulo Seoul
+1713 658 9292 +55112787 6451 +82263366722
Tokyo Washington D.C.
+813 32426228 +1202 638 3838

CME Group® is a registered trademark of Chicago Mercantile Exchange Inc. The Globe logo, CME, Chicago Mercantile Exchange, Globex, CME Direct and CME Direct Messenger are trademarks of Chicago Mercantile
Exchange Inc. Chicago Board of Trade is a trademark of the Board of Trade of the City of Chicago, Inc. NYMEX is a trademark of the New York Mercantile Exchange, Inc. “S&P®" and “"S&P 500®" are trademarks of The
McGraw-Hill Companies, Inc. These products are not sponsored, sold or endorsed by S&P, a division of The McGraw-Hill Companies, Inc., and S&P makes no representation regarding the advisability of investing in
them. All other trademarks are the property of their respective owners. NASDAQ-100 is a trademark of The Nasdaq Stock Market, used under license.

Russell 1000® is a trademark and service mark of the Frank Russell Company, used under license.

Allrights in the FTSE 100 Index, FTSE 100 U.S. Index, FTSE China 50 Index, FTSE Developed Europe Index and the FTSE Emerging Markets Index (the “Index”) vest in FTSE International Limited (“FTSE"). “FTSE®"is a
trade mark of the London Stock Exchange Group companies and is used by FTSE under licence.

E-mini FTSE 100 Index futures, E-mini USD-Denominated FTSE 100 Index Futures, E-mini FTSE China 50 Index Futures E-mini FTSE Developed Europe Index Futures and E-mini FTSE Emerging Markets Index
Futures(the “Product”) have been developed solely by Chicago Mercantile Exchange Inc. (“CME"). The Index is calculated by FTSE or its agent. FTSE and its licensors are not connected to and do not sponsor, advise,
recommend, endorse or promote the Product and do not accept any liability whatsoever to any person arising out of (a) the use of, reliance on or any error in the Index or (b) investment in or operation of the Product.
FTSE makes no claim, prediction, warranty or representation either as to the results to be obtained from the Product or the suitability of the Index for the purpose to which it is being put by CME.

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 examples in this brochure are hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the
results of actual market experience.

The information within this brochure has been compiled by CME Group for general purposes only and has not taken into account the specific situations of any recipients of this brochure. CME Group assumes no
responsibility for any errors or omissions. All matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, NYMEX and CBOT rules. Current CME/CBOT/NYMEX rules
should be consulted in all cases before taking any action.

© 2016 CME Group Inc. All rights reserved. PM1833/00/0916
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