CME Equity Sector Products Report: 30 Jan, 2026

Liquidity Analysis Activity Summary: Last 30 days
Based on data from 26 Jan, 2026 to 30 Jan, 2026 10 Contracts
Contrac  Notiona Avg Trade

GLOBEX  Bberg Contract  tValue 1($ B/A Daily Block Open  AvgDaily  OpenInt. ($ (% Open Int.
Sector Name Ticker Ticker Price $ '000) B/A (pts) (bps) Sector Name Volume  Trade % Interest ($'000) '000) Total) (% Total)
Comm. Srvcs. XAZH6 XASHG 620.83 155,208 1,552 018 297 4,272 52.7% 65,881 $155236  $2,399,252 8.0% 5.8%
Cons. Disc XAYH6 IXYH6 2473.98 247,398 2,474 1.09 4.39 BioTec 46 35.9% 2,377 $4,595 $235,362 0.2% 0.6%
Cons. Staples XAPH6 IXRH6 838.86 83,886 839 0.22 267 Comm. Srvcs. 947 53.4% 18,946 $145,589 $2,912,533 7.5% 7.0%
Energy XAEH6 IXPH6 1053.70 105,370 1,054 0.49 4.66 Cons. Disc 680 64.7% 9,138 $168,186 $2,268,260 8.7% 5.4%
Financial XAFH6 IXAH6 658.49 164,622 1,646 0.28 4.24 Cons. Staples 3,102 65.2% 27,368 $255,419 $2,248,591 13.2% 5.4%
Healthcare XAVH6 IXCH6 1574.28 157,428 1,574 045 2.85 Energy 1,865 40.0% 19,698 $187,458 $1,994,360 9.7% 4.8%
Industrial XAIH6 IXIH6 1670.20 167,020 1,670 0.37 2.24 Financial 1,057 31.6% 81,638 $178,046  $13,722,202 9.2% 32.9%
Materials XABH6 IXDH6 1061.62 106,162 1,062 0.44 4.10 Healthcare 1,165 52.1% 18,516 $184,879 $2,948,599 9.6% 7.1%
Real Estate XARH6 XARH6 202.87 50,718 507 0.10 4.91 Industrial 711 43.6% 11,625 $118,382 $1,930,922 6.1% 4.6%
Technology XAKH6 IXTH6 2973.32 297,332 2,973 0.82 275 Insurance. 16 72.5% 546 $2,098 $74,124 0.1% 0.2%
Utilities XAUH6 IXSH6 875.50 87,550 876 039 4.46 Materials 971 37.5% 10,723 $100,620  $1,115,463 5.2% 2.7%
Qil. Gas. 27 0.0% 604 $3,548 $76,711 0.2% 0.2%
Average 147,518 1475 0.44 3.66 PHLX. SemiCon. 87 23.1% 1,118 $17,269 $220,541 0.9% 0.5%
Real Estate 543 17.0% 11,835 $27,425 $598,809 1.4% 1.4%
Reg. Bank. 99 35.6% 4,282 $10,464 $457,634 0.5% 1.1%
Retail. 25 20.1% 1,672 $2,330 $158,174 0.1% 0.4%
Technology 697 21.2% 20,467 $205,553 $6,042,594 10.6% 14.5%
Utilities 1,896 54.2% 26,357 $164,897 $2,296,106 8.5% 5.5%
Sum: 18,206 40.0% 332,791 $1,931,993 $41,700,238 100.0% 100.0%

Historical Volume and Open Interest

Trading Open Interest
70,000 -
Date Contracts Notl ($'000) Contracts Notl ($ M)
1/30/26 23,915 $2,665,848 337,016 $42,553.78
60,000 -
1/29/26 14,628 $1,832,832 331,092 $41,699.74 §
1/28/26 14,081 $1,386,862 329,665 $41,309.95
1/27/26 9,852 $852,306 328,327 $41,179.91 $50,000 -
1/26/26 7,451 $784,882 325,671 $41,080.49
1/23/26 18,019 $2,149,304 326,853 $41,194.91 $40,000 - m
1/22/26 21,348 $2,615,196 321,890 $40,943.94
1/21/26 15,662 $1,665,431 316,792 $40,004.76
1120126 35,665  $3,843969 326526  $40,583.85 $30,000 -
1/16/26 10,172 $1,054,421 333,694 $41,796.55 V
1/15/26 11,154 $1,175,612 335,000 $42,108.84 $20,000 -
1/14/26 35,740 $3,921,560 340,251 $42,523.99
1/13/26 13,730 $1,458,975 335,468 $41,730.61
$10,000 -
1/12/26 16,497 $1,691,450 335,017 $41,898.79
1/9/26 8,428 $890,071 336,761 $41,976.23 u ‘“‘
1/8/26 15,276 $1,703,588 337,559 $42,082.59 0 - T
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All data as of the date of the report, except where otherwise noted. The information within this brochure has been complied by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. Although every attempt has been made to ensure the accuracy of the information within this presentation, CME Group assumes no responsibilty for any errors or omissions. Additionally, all examples in this
presentation are hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual market experience. CME Group is the trademark of CME Group, Inc. The Globe logo, Globex®, E-mini and CME® are trademarks of Chicago Mercantile Exchange, Inc. CBOT® is the trademark of the Board of Trade of the City of Chicago Inc. Standard & Poor's is  trademark of The McGraw-Hill
Companies, Inc. and has been licensed for use by Chicago Mercantile Exchange Inc. All other trademarks are the property of their respective owners. All matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT, NYMEX and CME Group rules. Current rules should be consulted in all cases concerning contract specifications. This communication does not constitute a Prospectus, nor is it a
recommendation to buy, sell or retain any specific investment or to utiise or refrain from utilising any particular service. This communication is for the exclusive use of Eligible Counterparties and Professional Clients only and must not be relied upon by Private Clients who should take independent financial advice. Circulation should be resiricted accordingly. Chicago Mercantile Exchange Inc. is a Recognised Overseas Clearing House (ROCH)
recognised by the Bank of England. Chicago Mercantile Exchange Inc., Board of Trade of the City of Chicago, and New York Mercantile Exchange, are Recognised Overseas Investment Exchanges (ROIES) recognised by the Financial Conduct Authority. Issued by CME Marketing Europe Limited which is authorised and regulated by the Financial Conduct Authority. © 2015 CME Group. All rights reserved
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