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Monthly Statistics




Monthly Statistics of China Financial Futures Exchange Jun 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

41071.42 13.85% 89.61% 38.94% 195195.37 26.75%
IC 64929.90 21.89% 253.66% 25.69% 321950.87 142.57%
M 91793.51 30.95% 104.11% 18.53% 438212.29 28.65%
H 11844.23 3.99% 51.73% 32.71% 57067.53 6.83%
Subtotal 209639.07 70.69% 125.90% 25.09% 1012426.06 48.72%
TS 19075.21 6.43% 38.68% -8.52% 102345.79 0.17%
TF 17919.51 6.04% 52.30% -22.37% 101237.47 21.50%
T 22511.82 7.59% 70.10% -26.61% 130960.93 22.97%
TL 26004.92 8.77% 49.07% 4.72% 140668.36 -6.18%
Subtotal 85511.47 28.83% 52.15% -14.01% 475212.55 7.53%
10 221.30 0.07% 270.61% 21.71% 1028.47 103.86%
MO 1156.21 0.39% 320.03% 7.17% 5543.75 149.58%
HO 53.29 0.02% 216.72% 48.35% 231.46 89.62%
Subtotal 1430.80 0.48% 306.70% 10.35% 6803.69 138.91%
Total 296581.33 100.00% 98.58% 10.53% 1494442.29 32.78%

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



2849360 8.73% 51.69% 39.70% 13834927 3.28%
IC 3906436 11.96% 141.16% 28.42% 19692474 68.12%
M 5530430 16.94% 47.82% 21.98% 26909854 -5.79%
H 1369582 4.19% 40.37% 35.65% 6427606 -4.74%
Subtotal 13655808 41.82% 66.23% 28.52% 66864861 10.67%
TS 929571 2.85% 38.52% -8.53% 4991396 0.19%
TF 1685551 5.16% 52.11% -2237% 9541122 21.49%
T 2064190 6.32% 69.99% -26.75% 12061765 23.05%
TL 2285803 7.00% 57.83% 3.97% 12502766 -0.82%
Subtotal 6965115 21.33% 56.81% -15.10% 39097049 10.93%
IO 2874087 8.80% 100.47% 24.74% 14381122 37.37%
MO 8117232 24.86% 118.30% 18.85% 39193611 51.69%
HO 1040449 3.19% 82.52% 45.66% 4747243 22.00%
Subtotal 12031768 36.85% 110.27% 22.18% 58321976 45.09%
Total 32652691 100.00% 77.66% 13.86% 164283886 20.92%

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

257658 9.74% 5.34% -1.92% 266316 11.38% 2.51%
IC 299924 11.33% 35.49% -2.11% 301238 37.81% 0.03%
M 406030 15.35% 27.83% -6.83% 427253 30.96% 1.68%
H 121770 4.60% 41.86% 0.93% 120745 43.83% 8.05%
Subtotal 1085382 41.02% 24.83% -3.57% 1115552 28.53% 2.07%
TS 88262 3.34% -30.08% 5.41% 83061 -33.68% -9.04%
TF 223217 8.44% 17.63% -2.72% 222333 23.74% -14.71%
T 395616 14.95% 72.05% 1.21% 385527 74.24% -0.87%
TL 195709 7.40% 43.70% -1.54% 200554 55.83% 3.23%
Subtotal 902804 34.12% 32.35% -0.01% 891474 36.13% -4.67%
10 194442 7.35% 11.28% 5.08% 198016 14.86% 11.45%
MO 349516 13.21% 45.49% -11.52% 386119 50.53% 8.17%
HO 113859 4.30% 86.16% 21.17% 111116 74.64% 39.86%
Subtotal 657817 24.86% 38.16% -241% 695251 41.16% 13.22%
Total 2646003 100.00% 30.49% -2.09% 2702276 34.09% 2.28%

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

176859 20260623 277403 20260623 5034.8 20260623 4488.8 20260608
IC 230308 20260626 311944 20260608 8969.6 20260630 7493.8 20260608
M 326261 20260608 456755 20260608 8802.4 20260622 7521.0 20260608
H 96054 20260622 126075 20260625 2996.0 20260622 2727.8 20260608
TS 54150 20260615 88262 20260630 102.690 20260603 102.470 20260615

TF 110553 20260608 242756 20260605 106.740 20260602 105.925 20260612



T 145619 20260608 417984 20260604 109.420 20260602 108.515 20260615
TL 171152 20260625 212545 20260604 114.630 20260601 112.830 20260611
10 228230 20260622 227728 20260611 1644.4 20260622 0.2 20260622
MO 546810 20260622 436411 20260611 3570.6 20260622 0.2 20260622
HO 99002 20260622 123314 20260611 765.0 20260608 0.2 20260622

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

69754 49464 20290 399179 296913 102266
MO 164056 129924 34132 739240 582254 156986
HO 32266 24908 7358 178733 139270 39463
Total 266076 204296 61780 1317152 1018437 298715

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)

III. Statistics on the settlement of various products of treasury bonds futures(quarterly month)

Settlement volume Settlement amount Cumulative settlement volume Cumulative settlement amount
TS 770

155291.84 1920 387254.70
TF 8325 849987.62 15813 1606440.56
T 8460 856187.43 15220 1542411.14
TL 3602 449180.54 12455 1572737.01
Total 21157 2310647.42 45408 5108843.41

1. Settlement volume: lots (measured by the number of contracts traded on a round-trip basis to avoid double-counting)
2. Settlement amount: in 10,000 Yuan (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 report is “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




