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AGRICULTURAL TRADING HIGHLIGHTS 
 
May 2016 

 
 
• Average daily volume for May 2016 Grain and Oilseed futures was 1,009,466 

contracts, compared with 801,335 during May 2015, an increase of 25.97 percent.  

• Average daily volume for May 2016 Grain and Oilseed options was 250,940 
contracts, compared with 206,909 during May 2015, an increase of 21.28 percent.  

• Average daily volume for May 2016 Oilseed complex futures was 535,835 
contracts, compared with 356,042 during May 2015, an increase of 50.5 percent.  

• Average daily volume for May 2016 Oilseed complex options was 131,163 
contracts, compared with 83,873 during May 2015, an increase of 56.38 percent.  

• Electronic average daily volume for May 2016 Grain and Oilseed options 
was 184,342 contracts, compared with 125,345 during May 2015, an increase 
of 47.07 percent.  

• Average daily volume for May 2016 Live Cattle, Lean Hog and Feeder Cattle 
futures and options was 123,963 contracts, compared with 118,733 during May 
2015, an increase of 4.4 percent.  

• Electronic average daily volume for May 2016 Live Cattle and Lean Hog options 
was 21,290 contracts, compared with 14,518 during May 2015, an increase of 
46.65 percent. 

 
 
 

 

http://www.cmegroup.com/education/featured-reports/corn-soy-and-wheat-volatility-set-to-spike.html
http://www.cmegroup.com/education/featured-reports/corn-soy-and-wheat-volatility-set-to-spike.html�
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May 2016
   

 Contracts 
 $ Notional                  
($ Millions)  Contracts 

 $ Notional      
($ Millions) 

Spot Month 
Close on      

31-May-'16

 Spot Month 
Close in  
US$/MT          

31-May-'16

 20-Day 
Historical 
Volatility

Corn Futures ZC C 329,012 $6,658 1,411,252 $28,560 404 3/4 $159.34 25.24%

Mini Futures XC YC 590 $2 8,878 $36

Total Futures 329,602 $6,661 1,420,130 $28,596

Options OZC CY/PY 90,128 1,375,016

Wheat Futures ZW W 112,148 $2,605 415,685 $9,654 464 1/2 $170.67 25.67%

Mini Futures XW YW 261 $1 1,551 $7

Total Futures 112,409 $2,606 417,236 $9,661

Options OZW WY/WZ 28,186 311,960

KC HRW Wheat Futures KE KW 30,851 $690 230,273 $5,149 447 1/4 $164.34 21.08%

Options OKE H 1,305 44,618

Soybeans Futures ZS S 295,801 $15,951 885,635 $47,758 1078 1/2 $396.28 27.96%

Mini Futures XK YK 1,559 $17 31,851 $344

Total Futures 297,360 $15,968 917,486 $48,101

Options OZS CZ/PZ 105,938 1,097,620

Soybean Oil Futures ZL BO 117,935 $2,252 407,405 $7,778 31.82 $701.51 21.41%

Options OZL OY/OZ 10,162 184,253

Soybean Meal Futures ZM SM 122,099 $4,842 379,701 $15,059 396.60 $437.18 34.71%

Options OZM MY/MZ 15,064 254,546

Rough Rice Futures ZR RR 917 $20 9,753 $213 10.940 $241.19 27.11%

Options OZR RRC/RRP 111 2,812

Oats Futures ZO O 703 $7 10,529 $99 189 $109.65 23.29%

Options OZO OO/OV 48 2,867

Live Cattle Futures LE LC 58,802 $2,777 259,279 $12,243 118.050 18.04%

Options LE CK/PK 21,964 289,054

Lean Hog Futures HE LH 34,594 $1,127 229,073 $7,463 81.450 16.92%

Options HE CH/PH 8,603 175,109

Feeder Cattle Futures GF FC 34,594 $2,544 37,704 $2,773 147.100 21.38%

Options GF KF/JF 8,603 27,182

Class III Milk Futures DC DA 1,301 $34 33,857 $879 12.980 22.52%

Options DC DA 1,461 72,166

Scorecard - Average Daily Volume and Open Interest Statistics

Average Daily Volume Open Interest

Ticker Symbols           
Electronic - Pit
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Disclaimer 

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 references to options refer to options on futures. 

CME Group is a trademark of CME Group, Inc. The Globe Logo, CME, Chicago Mercantile Exchange, and 
Globex are trademarks of Chicago Mercantile Exchange Inc. CBOT and the Chicago Board of Trade are 
trademarks of the Board of Trade of the City of Chicago. New York Mercantile Exchange and NYMEX are 
registered trademarks of the New York Mercantile Exchange, Inc. All other trademarks are the properties of 
their respective owners. The information within this brochure has been compiled by CME Group for general 
purposes only. CME Group assumes no responsibility for any errors or omissions. Additionally, 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. All matters pertaining to rules and 
specifications herein are made subject to and are superseded by official CME, CBOT, and NYMEX rules. 
Current rules should be consulted in all cases concerning contract specifications. 

Copyright © 2015 CME Group. All rights reserved.                   
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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 references to options refer to options on futures. 
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