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Monthly Statistics




Monthly Statistics of China Financial Futures Exchange May 2026

Index Futures Market
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[I. Monthly trading volume and month-end open interest of each product
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2-year China Government Bond Futures
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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

29559.73 11.02% 50.71% 9.49% 154123.95 16.46%
IC 51658.35 19.25% 181.36% 12.09% 257020.97 124.74%
M 77442.53 28.86% 68.15% 17.67% 346418.78 17.18%
H 8924.89 3.33% 28.23% 13.56% 45223.30 -0.85%
Subtotal 167585.50 62.46% 84.18% 14.19% 802786.99 36.54%
TS 20852.85 7.77% 8.29% 9.30% 83270.58 -5.82%
TF 23082.67 8.60% 54.07% 30.90% 83317.96 16.44%
T 30674.41 11.43% 56.77% 40.51% 108449.10 16.28%
TL 24831.70 9.25% 7.70% 0.69% 114663.44 -13.46%
Subtotal 99441.63 37.06% 29.38% 19.51% 389701.08 1.03%
10 181.82 0.07% 203.05% 42.00% 807.18 81.48%
MO 1078.85 0.40% 261.61% 42.19% 4387.54 125.47%
HO 35.92 0.01% 134.32% 43.35% 178.17 69.30%
Subtotal 1296.60 0.48% 246.98% 42.19% 5372.89 115.26%
Total 268323.72 100.00% 59.50% 16.22% 1197860.96 22.71%

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



2039661 7.11% 19.42% 4.51% 10985567 -4.61%
IC 3041938 10.61% 85.28% 4.47% 15786038 56.39%
M 4534066 15.81% 16.54% 8.99% 21379424 -13.87%
H 1009637 3.52% 16.70% 11.48% 5058024 -12.36%
Subtotal 10625302 37.05% 31.08% 7.01% 53209053 1.93%
TS 1016222 3.54% 8.05% 9.23% 4061825 -5.78%
TF 2171178 7.57% 53.60% 30.63% 7855571 16.46%
T 2818104 9.83% 56.65% 40.06% 9997575 16.41%
TL 2198513 7.67% 14.02% 0.54% 10216963 -8.44%
Subtotal 8204017 28.61% 34.91% 20.80% 32131934 4.32%
IO 2303986 8.03% 69.80% 13.91% 11507035 27.36%
MO 6829657 23.82% 86.62% 13.82% 31076379 40.50%
HO 714316 2.49% 35.32% 25.80% 3706794 11.61%
Subtotal 9847959 34.34% 77.62% 14.63% 46290208 34.27%
Total 28677278 100.00% 45.34% 13.30% 131631195 12.04%

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

262711 9.72% 13.86% 3.13% 259794 5.76% 2.37%
IC 306392 11.34% 47.73% 5.88% 301138 44.62% 4.08%
M 435796 16.13% 37.07% 8.99% 420200 29.92% 7.93%
H 120642 4.46% 50.78% 11.24% 111751 34.54% 9.19%
Subtotal 1125541 41.65% 34.62% 6.95% 1092883 27.03% 5.61%
TS 83736 3.10% -29.93% -11.67% 91320 -31.15% 4.14%
TF 229462 8.49% 41.43% -8.30% 260672 42.49% 17.64%
T 390904 14.46% 104.92% 6.52% 388899 73.89% 9.21%
TL 198765 7.36% 75.08% 4.20% 194281 52.95% 5.80%
Subtotal 902867 33.41% 54.07% 0.01% 935172 40.36% 10.15%
10 185043 6.85% 9.95% -3.04% 177672 6.97% -5.04%
MO 395017 14.62% 55.37% 8.21% 356971 48.07% 6.67%
HO 93970 3.48% 50.61% 22.40% 79446 32.01% 2.40%
Subtotal 674030 24.94% 39.00% 6.54% 614090 31.40% 2.46%
Total 2702438 100.00% 41.71% 4.43% 2642144 32.51% 6.40%

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

153834 20260515 274723 20260506 5023.6 20260514 4610.2 20260521
IC 232334 20260515 312636 20260514 8961.0 20260514 7862.2 20260529
M 345516 20260515 439661 20260521 8999.6 20260514 7850.0 20260529
H 74075 20260515 120642 20260529 3056.0 20260514 28104 20260528
TS 82782 20260521 99027 20260521 102.696 20260521 102.464 20260513

TF 198272 20260525 288750 20260521 106.735 20260529 105.855 20260506



T 268676 20260525 421131 20260520 109.335 20260529 108.255 20260506
TL 160151 20260520 208611 20260526 114.460 20260529 111.540 20260511
10 236166 20260515 194292 20260512 1567.6 20260514 0.2 20260515
MO 652482 20260515 395017 20260529 3641.8 20260514 0.2 20260515
HO 72740 20260515 93970 20260529 685.0 20260528 0.2 20260515

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

55658 40200 15458 329425 247449 81976
MO 117085 90996 26089 575184 452330 122854
HO 22873 18028 4845 146467 114362 32105
Total 195616 149224 46392 1051076 814141 236935

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




