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Volume

Trade Date Futures Volume | Option Volume

12/19/2025
12/18/2025
12/17/2025
12/16/2025
12/15/2025

Equity F&O Volume: Last 5 Trade Days

Equities Market Overview

12119/2025 1218/2025 121772025 1216/2025 1215/2025

Trade Date

| W OPTION FLJTLJRE|

5,128,098
8,590,311
8,688,774
10,115,527
10,369,028

1,488,514
1,677,374
1,492,880
1,387,443
1,053,121
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8,000,000
B,000,000
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2,000,000
0

Open Interest

<2 CME Group

For questions or concerns regarding this report please contact equities@cmegroup.com

Equity F&O Open Interest: Last 5 Trade Days

12119/2025 12/18/2025 12N17/2025 12M6/2025 121502025

Trade Date

| W OPTION FUTURE|

Trade Date Future Open Interest | Option Open Interest

12/19/2025
12/18/2025
12/17/2025
12/16/2025
12/15/2025

6,830,741
6,836,613
7,375,483
7,218,508
7,046,382

4,743,629
6,525,218
6,458,309
6,319,677
6,115,474
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All S&P 500 Options Volume: Last 5 Trade Days All S&P 500 Options Open Interest: Last 5 Trade Days

Volume
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12/19/2025 12/18/2025 1217/2025 12/16/2025 12/15/2025 1219/2025 12118/2025 1217/2025 1216/2025 12/15/2025
B Fut Cption W Call Dption B Fut Option W Call Dption

Call Put % in Call % in Put
Option Option Options Options
326,455 1,056,024  23.61% 76.39% 1,382,479
549,880 946,534 36.75% 63.25% 1,496,414

Option Option Options Options

960,839 3,064,568  23.87% 76.13% 4,025,407
1,521,892 4,015,509  27.48% 72.52% 5,537,401
592,853 754,265 44.01% 55.99% 1,347,118 1,507,062 3,985,556  27.44% 72.56% 5,492,618
450,033 788,447 36.34% 63.66% 1,238,480 1,440,249 3,932,344  26.81% 73.19% 5,372,593

378,346 506,265 42.77% 57.23% 884,611 12/15/2025 1,403,279 3,775,329  27.10% 72.90% 5,178,608
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All E-MINI S&P 500 Options Volume: Last 5 Trade Days All E-MINI S&P 500 Options Open Interest: Last 5 Trade Days

(oF:1] Put % in Call % in Put Total (o%:1] Put % in Call % in Put Total
Option Option Options Options Option Option Options Options
1,641,503 2,920,854  35.98% 64.02% 4,562,357 ‘ 0 2,725,608 6,706,246  28.90% 71.10% 9,431,854
432,322 709,308 37.87% 62.13% 1,141,630 ‘ 6-28 Days 1,525,109 3,199,601 32.28% 67.72% 4,724,710

29-96 Days 193,350 362,995 34.75% 65.25% 556,345 ‘ LRI E\V N 1,629,193 6,810,878  19.30% 80.70% 8,440,071
30,392 58,378 34.24% 65.76% 88,770 97+ Days 953,411 2,056,581 31.67% 68.33% 3,009,992

0-5 Days B-28 Days 29-96 Days 97+ Days
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All E-MINI RUSSELL 2000 Options Volume: Last 5 Trade Days All E-MINI RUSSELL 2000 Options Open Interest: Last 5 Trade Days

(oF:1] Put % in Call % in Put Total (o%:1] Put % in Call % in Put Total
Option | Option | Options Options Option | Option Options Options
15,079 15,284 49.66% 50.34% 30,363 72,397 101,989  41.52% 58.48% 174,386
6,403 8,250 43.70% 56.30% 14,653 28,851 45,154 38.99% 61.01% 74,005

29-96 Days 4,561 5,728 44.33% 55.67% 10,289 51,446 61,791 45.43% 54.57% 113,237
143 684 17.29% 82.71% 827 26,563 42,708 38.35% 61.65% 69,271
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15,000

Volume

10,000
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0-5 Days B-28 Days 29-96 Days 97+ Days

W Fut Option W Call Option
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All E-MINI NASDAQ-100 Options Volume: Last 5 Trade Days All E-MINI NASDAQ-100 Options Open Interest: Last 5 Trade Days

(o%:1] Put % in Call % in Put Total Call Put % in Call % in Put Total
Option | Option Options Options Option | Option Options Options
189,594 196,596  49.09% 50.91% 386,190 211,760 261,262  44.77% 55.23% 473,022
21,834 29,486 42.54% 57.46% 51,320 116,791 132,537  46.84% 53.16% 249,328

29-96 Days 20,077 31,582 38.86% 61.14% 51,659 147,470 282,721 34.28% 65.72% 430,191
2,376 907 72.37% 27.63% 3,283 43,783 41,743 51.19% 48.81% 85,526
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B Put Option W Call Option
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All E-MINI DOW Options Volume: Last 5 Trade Days All E-MINI DOW Options Open Interest: Last 5 Trade Days

(oF:1] Put % in Call % in Put Total (o%:1] Put % in Call % in Put Total
Option | Option | Options Options Option | Option | Options Options
15 45 60 287 44

25.00% 75.00% 4 39.26% 60.74%

21 4 84.00% 16.00% 25 57 24 70.37% 29.63% 81
29-96 Days 8 12 40.00% 60.00% 20 14 90 13.46% 86.54% 104
0 0 #DIV/0 #DIV/0 0 10 0 100.00% 0.00% 10
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Quarterly Statistics Options

Total Volume & MNotional Options Open Interest
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Quarterly Statistics Options

Volume By Strike Price
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Latest Day Spread %

Box (0.8 %)

Condor Options (0.1 %)

Christrmas Tree (0.08 %)

3-Way ([0.08 %)

Delta-Hedged Option (2.80 %)
Delta-Hedged Outright Option (0.11 %)
Diagonal (0.18 %)

Double @12 %)

wiertical (16 .04 %)

Strangle (1.04 %)
Straddle ([0.31 %)
Risk Reversal (0.08 %)

Ratio (3.31 %)

Equity Calendar Spread (46.21 %)

Options Butterfly (11.77 %)

Iron Condor (0.69 %)

Iron Butterfly (0.37 %)
Horizontal Option (0.08 %)
Intercormmodity Spread (0.04 %)
Horizontal Straddle (0 %)

Guts (0.02 %)

Generic Spread (12.59 %)




Neither futures trading nor swaps trading are suitable for all investors, and each involves the risk of loss. Swaps trading should only be undertaken by investors
who are Eligible Contract Participants (ECPs) within the meaning of Section 1a(18) of the Commodity Exchange Act. Futures and swaps each are leveraged
investments and, because only a percentage of a contract’s value is required to trade, it is possible to lose more than the amount of money deposited for either a
futures or swaps position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles and only a portion of those funds
should be devoted to any one trade because traders cannot expect to profit on every trade.

CME Group, the Globe Logo, CME, Globex, E-Mini, CME Direct, CME DataMine and Chicago Mercantile Exchange are trademarks of Chicago Mercantile
Exchange Inc. CBOT is a trademark of the Board of Trade of the City of Chicago, Inc. NYMEX is a trademark of New York Mercantile Exchange, Inc. COMEX is
a trademark of Commodity Exchange, Inc. All other trademarks are the property of their respective owners.

The information within this communication has been compiled by CME Group for general purposes only. CME Group assumes no responsibility for any errors or
omissions. CME Group does not represent that any material or information contained in this communication is appropriate for use or permitted in any jurisdiction
or country where such use or distribution would be contrary to any applicable law or regulation.

Additionally, all examples in this communication are hypothetical situations, used for explanation purposes only, and should not be considered investment advice
or the results of actual market experience. All matters pertaining to rules and specifications herein are made subject to and superseded by official CME, CBOT,
NYMEX and COMEX rules. Current rules should be consulted in all cases concerning contract specifications.

Copyright © 2023 CME Group Inc. All rights reserved Click Here to view full disclaimer.


https://www.cmegroup.com/disclaimer.html
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