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China Financial Futures Exchange

Monthly Statistics




Monthly Statistics of China Financial Futures Exchange Oct 2025

Index Futures Market
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[I. Monthly trading volume and month-end open interest of each product
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5-year China Government Bond Futures
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30-year China Government Bond Futures
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[I. Statistics on the trading turnover of each product

31939.37 15.58% -30.99% -30.55% 295015.60 22.93%
IC 37475.01 18.28% 5.12% -23.85% 274997.96 26.23%
M 60104.13 29.31% -12.95% -33.22% 621035.74 68.03%
H 9712.77 4.74% -38.71% -24.01% 97329.09 5.78%
Subtotal 139231.27 67.90% -16.54% -29.68% 1288378.39 40.13%
TS 11546.11 5.63% -11.85% -23.79% 166207.04 18.85%
TF 10947.46 5.34% 4.96% -34.32% 145163.81 20.07%
T 15742.56 7.68% 7.11% -36.72% 192513.25 24.47%
TL 26794.91 13.07% 43.53% -33.42% 291922.96 152.40%
Subtotal 65031.04 31.71% 14.30% -32.92% 795807.06 49.85%
10 180.61 0.09% -29.66% -25.89% 1262.20 14.40%
MO 577.78 0.28% 5.58% -38.25% 4984.26 60.98%
HO 40.04 0.02% -44.14% -27.86% 313.33 8.09%
Subtotal 798.43 0.39% -8.82% -35.34% 6559.79 46.12%
Total 205060.74 100.00% -8.70% -30.76% 2090745.24 43.69%

Note: Turnover: in 100 million Yuan (measured by the number of contracts traded on a round-trip basis to avoid double-counting)

[V. Statistics on the trading volume of each product



2313323 9.66% -40.18% -32.33% 24195030 6.72%
IC 2621306 10.95% -15.47% -25.74% 22278044 4.60%
M 4143893 17.31% -30.48% -33.57% 48631683 34.75%
H 1076306 4.50% -44.40% -25.58% 11805661 -6.57%
Subtotal 10154828 42.43% -31.68% -30.60% 106910418 15.34%
TS 563708 2.36% -11.91% -23.82% 8109287 18.10%
TF 1034911 4.32% 3.87% -34.42% 13703013 17.54%
T 1455302 6.08% 4.84% -36.94% 17753982 20.22%
TL 2325996 9.72% 39.31% -33.34% 24754159 133.37%
Subtotal 5379917 22.48% 14.61% -33.71% 64320441 46.51%
IO 2586044 10.80% -6.30% -26.15% 21702411 8.21%
MO 5025079 20.99% 20.14% -34.91% 49820212 42.39%
HO 789252 3.30% -35.32% -33.01% 7998461 -2.10%
Subtotal 8400375 35.10% 2.91% -32.25% 79521084 25.80%
Total 23935120 100.00% -13.66% -31.90% 250751943 25.50%

Note: Trading volume: lots (measured by the number of contracts traded on a round-trip basis to avoid double-counting)

Statistics on the open interest of each product

Month-end positions YoY Change MoM Change Daily average positions YoY Change MoM Change

271131 11.94% -5.35% 3.42% 267501 -5.28% -2.81%
IC 254465 11.21% 0.66% 3.12% 254407 -1.42% 0.59%
M 362383 15.96% 3.79% 3.06% 359786 7.62% -4.65%
H 99608 4.39% -19.52% 0.42% 97975 -21.15% -3.45%
Subtotal 987587 43.49% -243% 2.90% 979669 -1.94% -2.71%
TS 84178 3.71% 17.48% 12.39% 76969 16.64% 2.45%
TF 178068 7.84% 36.99% 18.37% 158678 23.13% 9.61%
T 284696 12.54% 42.92% 14.25% 265457 29.74% 13.26%
TL 182844 8.05% 96.60% 7.10% 179983 93.11% 12.95%
Subtotal 729786 32.14% 47.78% 13.10% 681087 38.24% 10.99%
10 190462 8.39% -5.81% 5.62% 170638 -8.88% -17.35%
MO 290083 12.78% 32.98% 6.33% 273261 36.36% -13.02%
HO 72773 3.20% -17.91% -0.44% 66418 -19.81% -22.71%
Subtotal 553318 24.37% 8.71% 5.15% 510317 8.47% -15.87%
Total 2270691 100.00% 12.69% 6.54% 2171074 10.64% -2.52%

Note: Positions: lots (measured by the number of contracts traded on a round-trip basis to avoid double-counting)

I. The maximum and minimum data of each product

188092 20251014 284388 20251014 4752.6 20251030 4232.0 20251017
IC 221091 20251014 277866 20251014 7561.0 20251009 6401.2 20251017
M 332121 20251014 376209 20251014 7659.8 20251009 6596.4 20251023
H 89212 20251017 105743 20251010 3082.0 20251027 2774.2 20251017
TS 62061 20251029 84235 20251030 102.600 20251029 102.242 20251014

TF 109383 20251029 178068 20251031 106.135 20251031 105.375 20251009



T 136054 20251014 284696 20251031 108.725 20251031 105.385 20251013
TL 174131 20251014 185933 20251028 116.740 20251031 109.640 20251013
10 251045 20251014 205784 20251014 1534.8 20251030 0.2 20251017
MO 494689 20251014 303763 20251014 2597.6 20251009 0.2 20251017
HO 74685 20251017 78533 20251016 820.0 20251030 0.2 20251017

II. Exercise info on options

Product | Open Volume Unexercised At Volume Accumulated yearly open Accumulated yearly Volume Unexercised At | Accumulated yearly Volume
interest Expiration Exercised interest Expiration Exercised
10

79247 60412 18835 789800 589486 200314
MO 105622 88597 17025 1104442 911932 192510
HO 31163 25564 5599 351230 283569 67661
Total 216032 174573 41459 2245472 1784987 460485

Note: Unit for Open Interest, Volume Unexercised At Expiration and Volume Exercised: Lots (measured by the number of contracts traded on a round-trip basis to avoid double-

counting)

Indicator description

1. This report stipulates that the trading volume, notional trading value and open interest
are unilateral data.

2. Unit: Unless otherwise stated, the unit regarding trading volume and open interest in
this reportis “lots” ; and the notional trading value are in RMB Yuan.

3. Statistical range: © Monthly” is the transaction data of the selected month(s). (Year-on-
Year) Data as of the same month of the previous year are added to the monthly report for
comparison purpose.

4. Statistics content: Include all products listed on China Financial Futures Exchange.

5. Rounding error: The figures in this report are calculated using rounding method.



Address: 6/F,LJZ Plaza, 1600 Century Avenue, Pudong MNew Area
Postcode: 200122

Tel: 021-5016-0666

Fax: 021-5016-0606

Website: www.cffex.com.cn




