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ENERGY TRADING HIGHLIGHTS

September 2016

e Average daily volume for September 2016 Light Sweet Crude Oil futures was
1,158,680 contracts, compared with 790,692 during September 2015, an increase
of 46.54 percent.

e Average daily volume for September 2016 Light Sweet Crude Oil options was
183,359 contracts, compared with 148,889 during September 2015, an increase of
23.15 percent.

e Average daily volume for September 2016 Natural Gas futures was 364,127
contracts, compared with 272,136 during September 2015, an increase of 33.8
percent.

e Average daily volume for September 2016 NY Harbor ULSD futures was 156,592
contracts, compared with 138,416 during September 2015, an increase of 13.13
percent.

e Average daily volume for September 2016 RBOB Gasoline futures was 222,726
contracts, compared with 141,009 during September 2015, an increase of 57.95
percent.

e Average daily volume for September 2016 Brent Crude Oil Financial futures was
74,981 contracts, compared with 90,681 during September 2015, a decrease of
17.41 percent.
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Scorecard - Average Daily Volume and Open Interest Statistics
September 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) 30-Sep-'16 30-Sep-'16 Volatility
Light Sweet Crude Oil
Futures CL 1,158,680 $55,895 1,897,068 $91,515 48.24 $353.74 44.38%
Options LO 183,359 3,042,117
European Style
Options LC 138 67,256
Natural Gas
Futures NG 364,127 $10,582 1,095,675 $31,840 2.906 $0.11 30.00%
Options ON 9,858 119,079
European Style
Options LN 90,721 2,410,274
NY Harbor ULSD
Futures HO 156,592 $10,117 388,041 $25,071 153.83 $481.92 39.88%
Options OH 1,732 67,022
RBOB Gasoline
Futures RB 222,726 $13,687 374,459 $23,011 146.31 $524.22 40.78%
Options OB 1,424 25,748
DME Oman Crude Oil
Futures 0oQ 8,052 27,595
Brent Crude Oil Financial
Futures Bz 74,891 136,258 49.06 43.27%
PJM Financially Settled Electricity
Futures & Swap
Futures IM+L1* 97 25,071
Options JO+PML+60* 20 760

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

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

Average Hourly Total Volume - All Hours - September 2016
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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
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CFTC COT Report - RBOB Gasoline Futures Open Positions - Long
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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.
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