
Daily Foreign Exchange Market Update: Futures Market Overview

For questions regarding this report, please contact fxteam@cmegroup.com

Trade Date Open Interest Notional Value

02/02/2026 $257,777,747,030

02/03/2026 $257,652,767,104

02/04/2026 $257,390,986,440

02/05/2026 $257,570,387,825

02/06/2026 $258,670,569,924

Trade Date Notional Value

02/02/2026 $98,727,044,824

02/03/2026 $67,009,628,014

02/04/2026 $61,089,917,582

02/05/2026 $77,366,047,942

02/06/2026 $60,806,825,316

Product Notional Value
EURO FUTURE $20,800,563,426

AUSTRALIAN DOLLAR FUTURES $9,642,284,180

JAPANESE YEN FUTURES $8,504,261,295

BRITISH POUND FUTURES $6,113,852,332

CANADIAN DOLLAR FUTURES $5,884,450,655

SWISS FRANC FUTURES $3,237,053,431

MEXICAN PESO FUTURES $2,262,848,050

NEW ZEALAND DOLLAR FUTURES $1,693,129,970

EURO FX/BP FUTURE $471,508,088

BRAZILIAN REAL FUTURES $391,917,660

SOUTH AFRICAN RAND FUTURES $311,837,713

MICRO EUR USD FUTURES $304,356,876

E-MINI EURO FX FUTURE $180,044,606

EURO FX/SF FUTURES $174,780,619

USD/OFFSHORE RMB (CNH) $165,300,000

U.S. DOLLAR/SWEDISH KRONA $150,839,850

EURO FX/JY FUTURE $146,217,825

U.S. DOLLAR/NORWEGIAN KRONE FUT $77,888,200

STANDARD SIZE INR-USD FUTURE $67,950,960

MICRO AUD USD FUTURES $67,465,128

Top Futures Products Traded On: 02/06/2026Futures Notional Value: Last 5 Trade Days Futures Open Interest: Last 5 Trade Days

The Globe logo is a trademark of CME Group Inc. © Copyright 2015 CME Group Inc. All rights reserved.   Page 1 of 1



Daily Foreign Exchange Market Update: Option Market Overview

For questions regarding this report, please contact fxteam@cmegroup.com

Trade Date Open Interest Notional Value

02/02/2026 $109,741,312,293

02/03/2026 $112,650,298,017

02/04/2026 $112,891,140,157

02/05/2026 $114,792,241,523

02/06/2026 $92,865,125,292

Trade Date Globex Notional Value Pit Notional Value Total Notional Value

02/02/2026 $6,388,033,877 $0 $6,388,033,877

02/03/2026 $8,307,029,198 $157,533,750 $8,464,562,948

02/04/2026 $5,287,312,995 $0 $5,287,312,995

02/05/2026 $4,930,668,663 $532,625,220 $5,463,293,883

02/06/2026 $6,689,710,115 $25,530,000 $6,715,240,115

Options Notional Value: Last 5 Trade Days Options Open Interest: Last 5 Trade Days
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Daily Foreign Exchange Market Update: Option Market Overview

For questions regarding this report, please contact fxteam@cmegroup.com

Call Option Put Option

AUD Options $72,880,080 $27,890,646

GBP Options $5,871,900 $34,635,700

CAD Options $40,269,232 $37,697,292

EUR Options $767,790,000 $642,144,882

JPY Options $402,303,306 $164,640,413

CHF Options $15,373,599 $7,119,927

Notional Value: Put-Call Breakdown for FX Options on Trade Date: 2/6/26
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Daily Foreign Exchange Market Update: Option Market Overview

For questions regarding this report, please contact fxteam@cmegroup.com

Call Option Put Option

AUD Options $284,933,485 $279,609,284

GBP Options $353,080,075 $727,520,038

CAD Options $402,104,448 $324,284,892

EUR Options $2,083,157,526 $2,885,284,400

JPY Options $1,067,810,563 $1,153,759,192

CHF Options $183,839,930 $149,207,765

Notional Open Interest: Put-Call Breakdown for FX Options on Trade Date: 2/6/26
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Daily Foreign Exchange Market Update: Option Market Overview

For questions regarding this report, please contact fxteam@cmegroup.com

Top Options Products Traded On: 02/06/2026 Top Traded Strikes (in lots) for Select Products Traded On: 02/06/2026

CAD Product Month Strike Volume
CAD Fri Week 2 Call FEB26 7.4000 324
CAD Fri Week 2 Call FEB26 7.3500 202
CAD Fri Week 2 Put FEB26 7.2300 202
CAD Fri Week 2 Put FEB26 7.2800 201
CAD Fri Week 2 Put FEB26 7.3000 53

EUR Product Month Strike Volume
EUR Fri Week 2 Put FEB26 11.8000 2,740
EUR Fri Week 2 Call FEB26 11.8000 2,174
EUR Fri Week 2 Call FEB26 11.8500 402
EUR Fri Week 2 Put FEB26 11.6500 291
EUR Fri Week 2 Put FEB26 11.7000 283

JPY Product Month OTC K Volume
JPY Fri Week 2 Call FEB26 15.21 1,626
JPY Fri Week 2 Put FEB26 15.69 1,354
JPY Fri Week 2 Call FEB26 15.69 1,291
JPY Fri Week 3 Call FEB26 15.38 400
JPY Fri Week 2 Call FEB26 15.50 330

MXN Product Month OTC K VolumeTop 5 Strikes by Open Interest (in lots) On: 02/06/2026

Product Month Strike Open Interest
EUR Fri Week 2 Put FEB26 11.8000 5,550

JPY Fri Week 2 Put FEB26 6.3000 5,245

JPY Fri Week 2 Call FEB26 6.4500 4,835

EUR Fri Week 2 Call FEB26 11.8000 2,188

JPY Fri Week 2 Call FEB26 6.5750 1,519

Product Notional Value

EUR Monthly Options $2,100,827,196

EUR Weekly Options $1,409,934,882

JPY Monthly Options $1,079,862,955

JPY Weekly Options $566,943,719

AUD Monthly Options $269,100,180

GBP Monthly Options $246,031,587

MXN Monthly Options $187,069,575

CAD Monthly Options $171,156,521

JPY/USD THURSDAY WKLY OPT WEEK2 $142,214,738

JPY/USD MONDAY OPTION WEEK2 $113,165,263

AUD Weekly Options $100,770,726

AUD Product Month Strike Volume
AUD Wed Week 1 Call MAR26 7.1250 834
AUD Fri Week 2 Put FEB26 6.7750 200
AUD Fri Week 2 Put FEB26 6.9000 165
AUD Fri Week 2 Call FEB26 7.0000 101
AUD Fri Week 2 Call FEB26 7.1000 87

GBP Product Month Strike Volume
GBP Fri Week 2 Put FEB26 1.3500 190
GBP Fri Week 2 Put FEB26 1.3400 176
GBP Fri Week 2 Call FEB26 1.3700 25
GBP Fri Week 2 Call FEB26 1.3720 15
GBP Fri Week 2 Put FEB26 1.3520 15

CHF Product Month OTC K Volume
CHF Fri Week 2 Call FEB26 0.7663 23
CHF Fri Week 2 Call FEB26 0.7634 23
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