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Russell 2000 RTYU0 RTYU0 1574.82 78,741 787 0.21 1.34

Average 78,741 787 0.21 1.34
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(% Total)

Russell 2000 137,731 0.0% 505,206 $10,785 $39,576 100.0% 100.0%

Sum: 137,731 0.0% 505,206 $10,785 $39,576 100.0% 100.0%

CME E-mini Russell 2000 Futures Report:  02 Sep, 2020

Liquidity Analysis Activity Summary: Last 796 days

Trading Open Interest

Date Contracts Notl ($ M) Contracts Notl ($ M)

9/2/20 144,701 $11,522 499,491 $39,772

9/1/20 138,031 $10,894 502,015 $39,640

8/31/20 161,087 $12,575 502,221 $39,202

8/28/20 114,073 $8,987 502,932 $39,632

8/27/20 137,681 $10,781 506,051 $39,643

8/26/20 109,298 $8,538 506,817 $39,604

8/25/20 127,726 $10,024 506,799 $39,774

8/24/20 110,669 $8,668 509,818 $39,977

8/21/20 141,607 $10,965 510,089 $39,510

8/20/20 120,413 $9,394 507,713 $39,613

8/19/20 113,228 $8,886 504,348 $39,593

8/18/20 97,556 $7,655 502,672 $39,447

8/17/20 76,855 $6,087 501,652 $39,729

8/14/20 106,916 $8,410 499,254 $39,261

8/13/20 125,722 $9,923 499,940 $39,422

8/12/20 168,390 $13,300 500,933 $39,572

8/11/20 215,862 $17,024 503,384 $39,722

8/10/20 166,598 $13,194 507,876 $40,228

8/7/20 190,813 $14,943 510,185 $39,971

8/6/20 152,838 $11,803 510,279 $39,419

8/5/20 163,144 $12,579 510,769 $39,389

8/4/20 146,877 $11,119 509,290 $38,558

Historical Volume and Open Interest
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