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Monthly Statistics




Monthly Statistics of China Financial Futures Exchange Jan 2026
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[I. Monthly trading volume and month-end open interest of each product
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[I. Statistics on the trading turnover of each product

41434.68 15.72% 48.47% 16.78% 41434.68 48.47%
IC 62579.46 23.75% 182.80% 58.20% 62579.46 182.80%
M 77911.32 29.57% 34.27% 25.64% 77911.32 34.27%
H 11474.86 4.35% 22.24% 15.26% 11474.86 22.24%
Subtotal 193400.31 73.39% 64.67% 31.56% 193400.31 64.67%
TS 14060.34 5.34% -4.51% -13.94% 14060.34 -4.51%
TF 13349.75 5.07% -3.52% -20.80% 13349.75 -3.52%
T 16392.83 6.22% -0.02% -25.53% 16392.83 -0.02%
TL 24950.41 9.47% 10.23% -30.25% 24950.41 10.23%
Subtotal 68753.33 26.09% 1.72% -24.43% 68753.33 1.72%
10 228.80 0.09% 129.71% 55.80% 228.80 129.71%
MO 1085.13 0.41% 181.72% 93.23% 1085.13 181.72%
HO 56.09 0.02% 156.66% 106.07% 56.09 156.66%
Subtotal 1370.02 0.52% 170.42% 86.23% 1370.02 170.42%
Total 263523.65 100.00% 42.02% 10.39% 263523.65 42.02%

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



2918157 9.71% 19.13% 1241% 2918157 19.13%
IC 3813917 12.69% 89.40% 36.73% 3813917 89.40%
M 4795492 15.96% -5.87% 11.97% 4795492 -5.87%
H 1234253 4.11% 2.12% 11.36% 1234253 2.12%
Subtotal 12761819 42.46% 18.53% 18.42% 12761819 18.53%
TS 686671 2.28% -4.05% -13.88% 686671 -4.05%
TF 1262559 4.20% -2.77% -20.72% 1262559 -2.77%
T 1517989 5.05% 1.07% -25.53% 1517989 1.07%
TL 2238432 7.45% 18.70% -29.59% 2238432 18.70%
Subtotal 5705651 18.99% 5.62% -25.00% 5705651 5.62%
IO 3131306 10.42% 64.07% 19.73% 3131306 64.07%
MO 7369242 24.52% 78.11% 29.50% 7369242 78.11%
HO 1085035 3.61% 61.03% 47.28% 1085035 61.03%
Subtotal 11585583 38.55% 72.41% 28.12% 11585583 72.41%
Total 30053053 100.00% 31.30% 9.57% 30053053 31.30%

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

332644 12.84% 23.18% 20.52% 302830 6.77% 10.64%
IC 349459 13.48% 55.34% 27.46% 325426 38.74% 24.65%
M 408840 15.78% 19.73% 13.52% 389716 10.05% 6.31%
H 122366 4.72% 13.97% 38.04% 101192 -10.90% 11.96%
Subtotal 1213309 46.82% 28.55% 21.46% 1119165 13.52% 12.85%
TS 77184 2.98% -1.07% -0.57% 77227 13.78% 2.90%
TF 184924 7.14% 28.85% 11.83% 171464 25.94% 13.72%
T 304629 11.75% 52.49% 29.02% 264948 34.38% 10.25%
TL 181324 7.00% 42.23% 7.44% 179832 48.94% 7.21%
Subtotal 748061 28.86% 36.31% 15.46% 693471 32.87% 9.40%
10 213832 8.25% 21.29% 20.76% 186430 -3.53% 3.80%
MO 333557 12.87% 50.70% 13.35% 312517 36.13% 2.44%
HO 82856 3.20% 22.38% 57.24% 67022 -12.93% 10.26%
Subtotal 630245 24.32% 35.44% 20.27% 565969 13.24% 3.76%
Total 2591615 100.00% 32.36% 19.38% 2378604 18.48% 9.56%

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

208305 20260114 332644 20260130 5146.0 20260119 4579.4 20260120
IC 293457 20260114 353832 20260129 8728.2 20260126 7233.2 20260105
M 378595 20260114 415004 20260114 8573.8 20260126 7228.0 20260105
H 85872 20260129 128229 20260129 3313.0 20260130 3005.0 20260123
TS 54710 20260107 79792 20260114 102.494 20260105 102.308 20260112

TF 75852 20260115 184924 20260130 106.000 20260129 105.385 20260107



T 94286 20260107 304629 20260130 108.345 20260130 107.425 20260107
TL 178410 20260114 185988 20260107 112.780 20260123 110.340 20260108
10 276367 20260114 213832 20260130 1622.6 20260114 0.2 20260116
MO 678146 20260114 360837 20260115 3606.6 20260126 0.2 20260116
HO 86550 20260114 83911 20260128 925.6 20260114 0.2 20260116

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

70994 56150 14844 70994 56150 14844
MO 113384 92463 20921 113384 92463 20921
HO 28398 23386 5012 28398 23386 5012
Total 212776 171999 40777 212776 171999 40777

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




