Equities Market Overview

<2 CME Group

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

Equity F&O Volume: Last 5 Trade Days Equity F&O Open Interest: Last 5 Trade Days
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Trade Date Futures Volume | Option Volume Trade Date Future Open Interest | Option Open Interest

| W OPTION FUTURE|

01/09/2026 5,426,370 1,495,522 01/09/2026 5,303,208 5,105,012
01/08/2026 5,608,760 1,147,853 01/08/2026 5,250,832 5,185,902
01/07/2026 5,001,189 1,211,822 01/07/2026 5,255,410 5,096,008
01/06/2026 4,738,379 1,408,815 01/06/2026 5,280,144 5,024,252
01/05/2026 4,956,322 1,166,419 01/05/2026 5,254,813 4,808,372



Equities Market Update: Option Market Overview

All S&P 500 Options Volume: Last 5 Trade Days
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For questions or concerns regarding this report please contact equities@cmegroup.com

(3 CME Group

All S&P 500 Options Open Interest: Last 5 Trade Days
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Option Option
01/09/2026 1,134,525 3,304,601
01/08/2026 1,117,157 3,396,407
01/07/2026 1,092,198 3,339,747
01/06/2026 1,060,862 3,305,511
01/05/2026 1,004,756 3,159,226

" Put | %inCall | % in_ Put
Options Options

25.56% 74.44% 4,439,126
24.75% 75.25% 4,513,564
24.64% 75.36% 4,431,945
24.30% 75.70% 4,366,373
24.13% 75.87% 4,163,982
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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
1,158,553 2,259,889  33.89% 66.11% 3,418,442 641,987 2,871,693 18.27% 81.73% 3,513,680
491,976 855,161 36.52% 63.48% 1,347,137 6-28 Days 2,025,072 4,430,255  31.37% 68.63% 6,455,327

29-96 Days 149,355 253,939 37.03% 62.97% 403,294 LRI E\V N 1,623,518 6,640,419  19.65% 80.35% 8,263,937
39,978 194,623 17.04% 82.96% 234,601 97+ Days 1,118,921 2,563,125  30.39% 69.61% 3,682,046
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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

17,296 19,353 47.19% 52.81% 36,649 14,746 19,449 43.12% 56.88% 34,195

10,056 12,513 44.56% 55.44% 22,569 29,607 60,745 32.77% 67.23% 90,352

29-96 Days 3,350 4,199 44.38% 55.62% 7,549 48,818 52,609  48.13% 51.87% 101,427
2,127 1,036 67.25% 32.75% 3,163 31,678 47,313  40.10% 59.90% 78,991
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For questions or concerns regarding this report please contact equities@cmegroup.com

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

146,149 153,432  48.78% 51.22% 299,581 47,823 65,499 42.20% 57.80% 113,322

17,958 23,573 43.24% 56.76% 41,531 -28 Days 99,232 148,493  40.06% 59.94% 247,725
29-96 Days 10,573 20,004 34.58% 65.42% 30,577 ‘ yLETIDEVCNN 129,730 271,052 32.37% 67.63% 400,782
1,275 3,805 25.10% 74.90% 5,080 97+ Days 42,524 53,733 44.18% 55.82% 96,257
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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

Call Put % in Call % in Put Total Call Put % in Call % in Put Total
Option | Option | Options Options Option | Option | Options Options

10 92 9.80% 90.20% 102 25 167 13.02% 86.98% 192

26 54 32.50% 67.50% 80 6-28 Days 53 206 20.46% 79.54% 259

29-96 Days 5 13 27.78% 72.22% 18 29-96 Days 68 100 40.48% 59.52% 168
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Equities Market Overview

Quarterly Statistics Options

Options Open Interest

Total Volume & MNotional
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Quarterly Statistics Options

Volume By Strike Price
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Latest Day Spread %

3-Way (0.68 %)

-Box (492 %)

Christrmas Tree (0.41 %)
Condar Options {1.12 %)
Delta-Hedged Option (5.35 %)

Deltta-Hedged Outright Option [@.15 %)
%Dnuhle (0.08 %)

Diagonal {[@.06 %)
Equity Calendar Spread (4.2 %)
Foreign Exchange Calendar Spread (0.04 %)

wiertical (38.05 %)

Generic Spread (23.48 %)

Guts (0.02 %)

Harizartal Option (0.04 %)
Intercornmodity Spread (0.24 %)
Iran Butterfly (0.54 %)

Iron Condor (1.98 %)
\‘-Uptinns Butterfly (G.63 %)

Strangle (1.93 %)
Straddle (1 %)
Risk Reversal (0.13 %)+

Ratio (3.96 %)




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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