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China Financial Futures Exchange

Monthly Statistics




Monthly Statistics of China Financial Futures Exchange Feb 2026

Index Futures Market
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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

20398.31 11.69% -24.86% -50.77% 61832.98 12.31%
IC 35834.37 20.53% 55.52% -42.74% 98413.83 117.87%
M 44058.16 25.25% -25.63% -43.45% 121969.47 4.01%
H 6323.11 3.62% -29.03% -44.90% 17797.96 -2.73%
Subtotal 106613.94 61.09% -9.91% -44.87% 300014.25 27.24%
TS 13533.52 7.76% -28.09% -3.75% 27593.85 -17.74%
TF 14039.35 8.05% -10.95% 5.17% 27389.09 -7.48%
T 20801.37 11.92% -2.18% 26.89% 37194.20 -1.24%
TL 18892.25 10.83% -28.92% -24.28% 43842.66 -10.91%
Subtotal 67266.49 38.55% -18.40% -2.16% 136019.81 -9.33%
10 95.72 0.05% 8.86% -58.16% 324.52 73.04%
MO 510.10 0.29% 40.31% -52.99% 1595.23 113.06%
HO 22.73 0.01% 17.48% -59.48% 78.82 91.30%
Subtotal 628.56 0.36% 33.50% -54.12% 1998.57 104.46%
Total 174508.99 100.00% -13.29% -33.78% 438032.64 13.25%

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



1457305 7.95% -37.04% -50.06% 4375462 -8.16%
IC 2174022 11.86% 10.37% -43.00% 5987939 50.32%
M 2703144 14.75% -43.64% -43.63% 7498636 -24.19%
H 691969 3.78% -38.45% -43.94% 1926222 -17.43%
Subtotal 7026440 38.34% -31.15% -44.94% 19788259 -5.64%
TS 660452 3.60% -27.98% -3.82% 1347123 -17.49%
TF 1324393 7.23% -10.87% 4.90% 2586952 -7.10%
T 1918133 10.47% -2.05% 26.36% 3436122 -0.70%
TL 1679695 9.17% -24.56% -24.96% 3918127 -4.73%
Subtotal 5582673 30.46% -15.26% -2.16% 11288324 -5.85%
IO 1429391 7.80% -23.17% -54.35% 4560697 21.01%
MO 3790176 20.68% -12.55% -48.57% 11159418 31.73%
HO 498433 2.72% -19.88% -54.06% 1583468 22.19%
Subtotal 5718000 31.20% -16.12% -50.65% 17303583 27.83%
Total 18327113 100.00% -22.38% -39.02% 48380166 4.05%

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

274495 11.89% -4.39% -17.48% 287751 2.73% -4.98%
IC 299595 12.98% 33.25% -14.27% 305964 35.84% -5.98%
M 365334 15.82% 4.65% -10.64% 385900 12.35% -0.98%
H 108121 4.68% -2.32% -11.64% 106966 -3.71% 5.71%
Subtotal 1047545 45.37% 7.80% -13.66% 1086581 13.20% -2.91%
TS 68823 2.98% -28.62% -10.83% 73140 -18.02% -5.29%
TF 173133 7.50% 17.73% -6.38% 184754 29.44% 7.75%
T 304204 13.18% 71.93% -0.14% 328843 69.31% 24.12%
TL 162463 7.04% 42.22% -10.40% 181433 42.37% 0.89%
Subtotal 708623 30.69% 32.54% -5.27% 768170 38.76% 10.77%
10 197223 8.54% 1.77% -177% 213191 11.50% 14.35%
MO 286973 12.43% 28.18% -13.97% 327141 37.01% 4.68%
HO 68364 2.96% -0.75% -17.49% 78950 6.55% 17.80%
Subtotal 552560 23.93% 13.57% -12.33% 619281 22.86% 9.42%
Total 2308728 100.00% 15.85% -10.92% 2474032 22.62% 4.01%

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

191408 20260202 313881 20260202 4769.8 20260225 4465.6 20260202
IC 289004 20260202 328769 20260202 8650.0 20260227 7581.4 20260202
M 307100 20260202 414250 20260202 8538.8 20260227 7510.0 20260202
H 89283 20260202 119304 20260202 3098.0 20260212 2942.6 20260202
TS 76863 20260225 75193 20260202 102.550 20260225 102.374 20260203

TF 162383 20260213 197611 20260224 106.305 20260213 105.665 20260202



T 251529 20260224 350453 20260212 108.680 20260225 108.135 20260203
TL 160793 20260225 190187 20260224 113.380 20260225 111.430 20260205
10 173548 20260202 229849 20260206 1559.6 20260225 0.2 20260224
MO 407153 20260202 356635 20260210 3629.0 20260227 0.2 20260224
HO 66703 20260202 88681 20260203 845.6 20260210 0.2 20260227

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

63194 47305 15889 134188 103455 30733
MO 101666 80890 20776 215050 173353 41697
HO 33521 25813 7708 61919 49199 12720
Total 198381 154008 44373 411157 326007 85150

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




