


Monthly Statistics of China Financial Futures Exchange Jul 2026

I. Monthly trading volume and month-end open interest in each market

II. Monthly trading volume and month-end open interest  of each product









III. Statistics on the trading turnover of each product

Product Current month Share YoY Change MoM Change Current year cumulative YoY Change

IF 46624.71 13.32% 60.82% 13.52% 241820.08 32.15%

IC 87608.31 25.02% 259.40% 34.93% 409559.18 160.70%

IM 115925.32 33.11% 104.05% 26.29% 554137.61 39.43%

IH 14574.34 4.16% 44.10% 23.05% 71641.87 12.77%

Subtotal 264732.68 75.61% 120.07% 26.28% 1277158.73 59.43%

TS 19490.31 5.57% 10.72% 2.18% 121836.10 1.72%

TF 16769.38 4.79% 3.15% -6.42% 118006.85 18.51%

T 22522.67 6.43% 13.79% 0.05% 153483.60 21.53%

TL 24608.07 7.03% -22.84% -5.37% 165276.43 -9.10%

Subtotal 83390.43 23.82% -2.52% -2.48% 558602.98 5.90%

IO 261.19 0.07% 117.97% 18.03% 1289.67 106.57%

MO 1671.82 0.48% 288.68% 44.59% 7215.58 172.15%

HO 62.57 0.02% 77.91% 17.42% 294.04 87.00%

Subtotal 1995.59 0.57% 241.05% 39.47% 8799.28 156.32%

Total 350118.70 100.00% 69.61% 18.05% 1844560.99 38.48%

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

IV. Statistics on the trading volume of each product



Product Current month Share YoY Change MoM Change Current year cumulative YoY Change

IF 3342690 8.28% 39.32% 17.31% 17177617 8.76%

IC 5562140 13.78% 173.77% 42.38% 25254614 83.73%

IM 7739229 19.17% 73.45% 39.94% 34649083 4.92%

IH 1677043 4.15% 37.37% 22.45% 8104649 1.71%

Subtotal 18321102 45.38% 81.15% 34.16% 85185963 20.78%

TS 949558 2.35% 10.49% 2.15% 5940954 1.70%

TF 1575744 3.90% 2.67% -6.51% 11116866 18.41%

T 2062874 5.11% 13.26% -0.06% 14124639 21.52%

TL 2154973 5.34% -19.12% -5.72% 14657739 -4.02%

Subtotal 6743149 16.70% -1.99% -3.19% 45840198 8.82%

IO 3392494 8.40% 48.37% 18.04% 17773616 39.34%

MO 10715458 26.54% 117.25% 32.01% 49909069 62.20%

HO 1201700 2.98% 26.84% 15.50% 5948943 22.94%

Subtotal 15309652 37.92% 87.47% 27.24% 73631628 52.24%

Total 40373903 100.00% 60.47% 23.65% 204657789 27.10%

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

V. Statistics on the open interest of each product

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

IF 277382 9.08% 2.36% 7.66% 275475 6.28% 3.44%

IC 342954 11.22% 50.97% 14.35% 329416 45.56% 9.35%

IM 530636 17.37% 52.37% 30.69% 484864 45.53% 13.48%

IH 123096 4.03% 23.14% 1.09% 124963 32.45% 3.49%

Subtotal 1274068 41.70% 34.63% 17.38% 1214717 33.04% 8.89%

TS 95205 3.12% -13.67% 7.87% 92804 -23.28% 11.73%

TF 243821 7.98% 26.99% 9.23% 236140 16.97% 6.21%

T 413704 13.54% 78.86% 4.57% 396794 65.96% 2.92%

TL 242484 7.94% 53.65% 23.90% 210788 37.92% 5.10%

Subtotal 995214 32.57% 43.94% 10.24% 936526 31.03% 5.05%

IO 217164 7.11% 8.80% 11.69% 213035 16.15% 7.58%

MO 470447 15.40% 75.49% 34.60% 415175 63.12% 7.53%

HO 98415 3.22% 37.94% -13.56% 106926 61.48% -3.77%

Subtotal 786026 25.73% 45.82% 19.49% 735136 45.81% 5.74%

Total 3055308 100.00% 40.36% 15.47% 2886379 35.39% 6.81%

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

VI. The maximum and minimum data of each product

Product Max trading volume Date Max positions Date Highest price Date Lowest price Date

IF 204825 20260717 294277 20260730 4973.2 20260701 4274.8 20260730

IC 329115 20260720 351650 20260730 9052.8 20260701 6780.0 20260720

IM 490879 20260720 537893 20260729 8837.0 20260701 6300.0 20260720

IH 99930 20260720 131334 20260713 3009.8 20260710 2753.2 20260717

TS 59080 20260723 102853 20260722 102.678 20260723 102.514 20260701

TF 105109 20260723 259138 20260722 106.595 20260723 106.145 20260701



T 140783 20260701 414305 20260722 109.440 20260723 108.715 20260701

TL 142908 20260722 242484 20260731 115.850 20260731 113.090 20260703

IO 316884 20260717 240701 20260713 1328.6 20260730 0.2 20260717

MO 831616 20260717 475938 20260730 3595.0 20260721 0.2 20260717

HO 111844 20260717 122668 20260714 746.0 20260717 0.2 20260717

VII. Exercise info on options

Product Open 

interest

Volume Unexercised At 

Expiration

Volume 

Exercised

Accumulated yearly open 

interest

Accumulated yearly Volume Unexercised At 

Expiration

Accumulated yearly Volume 

Exercised

IO 76342 59868 16474 475521 356781 118740

MO 141524 111464 30060 880764 693718 187046

HO 35032 29015 6017 213765 168285 45480

Total 252898 200347 52551 1570050 1218784 351266

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 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.




