Table 1. NYMEX Crude Oil monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar-24  Apr24  May-24  Jun-24 Ju-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24  Jun-25 Dec-25 Jun-34 (months) JPMCCI
Jan-24 | 23.34% 1163% 7.09%  1558%  5.07% 5.76% 17.76%  543% 8.34% 7.4 63.2%
Feb-24 - 2097% 13.67% 16.66%  7.54% - 717% 19.01%  6.14% 8.84% 7.2 59.4%
Mar-24 - 2092% 18.71%  9.97% 5.72% 8.10% - 20.06%  7.01% 9.51% - 7.0 60.3%
Apr-24 - - 2262% 1393%  7.42% 9.51% 5.87% - 19.28%  7.34% 9.28% 4.74% 12.2 64.0%
May-24 - - - 21.86% 1343% 1151%  8.58% 485%  20.74%  885%  10.16% 6.6 62.2%
Jun-24 - - - 2113% 1919% 10.49%  644%  21.32% 10.03%  11.39% 6.3 59.6%
Table 2. NYMEX Gasoline monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr24  May-24  Jun-24 Jul-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24  Jan-25 (months) JPMCCI
Jan-24 | 3786% 17.64% 11.60% 11.98%  5.64% - 6.94% - 8.35% 4.2 74.1%
Feb-24 - 33.28% 18.83% 15.82%  7.58% 3.92% 8.31% 3.97% 8.29% 4.2 76.9%
Mar-24 - 38.55% 20.63% 11.71%  5.36% 9.53% 5.32% - 8.90% 39 75.0%
Apr-24 - - 37.10% 19.32%  9.66%  11.37%  6.93% 507%  10.54% 3.9 74.8%
May-24 - - - 39.70% 16.80% 14.43%  9.72% 6.56%  12.80% - 37 73.1%
Jun-24 - - - 34.12%  22.74% 15.90%  9.14%  13.39%  4.72% 3.6 74.2%
Table 3. NYMEX Heating Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr24  May-24  Jun-24 Ju-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Jan-25 Mar25 Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 33.76% 1944% 11.50% 1524%  5.34% - 4.45% 10.27% 43 71.0%
Feb-24 - 32.03% 18.50% 19.20%  7.61% 5.04% 6.51% - - 11.12% 42 69.9%
Mar-24 - 32.28% 21.58% 1043%  6.20% 7.75% 4.90% 421%  12.66% 43 73.6%
Apr-24 - - 35.85% 16.80% 8.77%  1044%  7.41% 543%  15.29% - 41 70.3%
May-24 - - - 32.07% 12.52% 13.26%  9.44% 6.58%  17.20%  4.77% - 4.15% - 45 73.2%
Jun-24 - - - 2545% 17.84% 11.62%  8.64%  17.63%  545% 4.05% 5.10% 4.22% 5.1 76.7%
Table 4. NYMEX Natural Gas monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr24  May-24  Jun-24 Ju-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Jan-25 Mar-25  Apr-25 May-25  Oct-25 (months) JPMCCI
Jan-24 | 31.11%  11.39% 11.67%  5.66% 5.71% 3.97% 6.09%  10.03%  4.08% 4.43% 5.85% - - - 53 76.5%
Feb-24 - 16.90% 21.34%  7.63% 8.23% 4.82% 868%  11.48%  5.08% 4.73% 6.84%  4.29% - - 5.7 72.5%
Mar-24 - 28.24%  862%  10.38%  5.03% 9.94%  11.24%  5.60% 4.76% 7.06% 435%  4.79% - 5.6 76.6%
Apr-24 - - 16.60% 20.52%  7.00%  11.96% 13.03%  6.23% 5.34% 8.08% 5.10% 6.12% - - 55 69.4%
May-24 - - - 28.83%  8.46%  1365% 1269%  6.71% 5.28% 8.29% 5.37% 6.18%  4.54% - 52 73.4%
Jun-24 - - - 15.72%  2217% 13.73%  8.22% 6.14% 9.02% 7.07% 7.75% 5.61% 4.57% 5.7 70.3%




Table 5. ICE Brent Crude monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Apr24  May-24  Jun-24 Ju-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Jan-25 Feb-25 Mar-25 Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 2457% 1450% 17.01%  7.88% 4.59% 5.16% 14.05% 5.15% 7.09% 74 69.1%
Feb-24 - 27.62% 21.35% 10.24%  6.07% 6.75% - 14.72% 5.71% 7.54% 71 66.7%
Mar-24 - 30.89% 17.32%  8.56% 8.82% 4.78% - 15.08% 6.20% 8.35% 7.0 66.4%
Apr-24 - - 30.12%  13.73% 11.31%  6.50% 6.09%  16.41% 6.63% 9.21% 6.9 65.4%
May-24 - - - 271.92% 1867%  9.73% 7.84%  18.01% - - - 741%  10.42% 6.7 62.2%
Jun-24 - - - 2933% 1391% 881% 16.70%  4.93% 4.42% 4.44% 742%  10.04% 6.7 69.7%
Table 6. ICE Gas Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr-24  May-24  Jun-24 Ju-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Jan-25 Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 28.71% 1510% 10.29% 15.38%  5.61% - 541% 4.71% 14.78% 5.0 64.7%
Feb-24 - 2421%  16.37% 17.40%  7.23% 5.35% 6.78% 6.03% - 16.64% 5.0 65.5%
Mar-24 - 26.51% 19.04% 10.20%  6.74% 8.13% 7.51% 478%  17.09% - 48 66.9%
Apr-24 - - 21.79% 15.74%  8.63% 9.84% 8.68% 579%  18.61% - - 4.93% 53 67.0%
May-24 - - - 23.36% 11.92% 11.80% 11.54% 6.96%  19.84%  4.69% 5.14% 4.74% 5.6 69.9%
Jun-24 - - - 2181% 1651% 1551%  8.56%  20.26%  5.95% 6.21% 5.18% 53 69.0%
Table 7. COMEX Gold monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Apr24  Jun-24  Aug-24  Oct-24  Dec-24 (months) JPMCCI
Jan-24 | 85.34%  14.66% - - 33 51.3%
Feb-24 | 83.04% 13.02%  3.94% - 24 94.1%
Mar-24 84.42%  9.65% - 5.93% 35 55.5%
Apr-24 86.10%  8.89% - 5.02% 25 95.7%
May-24 - 86.32% - 13.68% 35 50.0%
Jun-24 - 85.15%  3.28%  11.57% 25 96.3%
Table 8. COMEX Silver monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jan-24 | 8359% 12.37%  4.04% 24 95.8%
Feb-24 - 88.03%  11.97% - - 32 51.6%
Mar-24 80.71% 12.03%  3.78% 3.48% 26 98.2%
Apr-24 - 82.03% 10.28%  7.69% 36 56.2%
May-24 - 83.16%  1048%  6.36% 25 96.9%
Jun-24 - 83.46%  16.54% 35 54.0%




Table 9. NYMEX Palladium monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar-24  Jun-24  Sep-24 (months) JPMCCI
Jan-24 | 94.01%  5.99% - 2.2 99.9%
Feb-24 - 100.00% 4.0 52.7%
Mar-24 100.00% 3.0 97.6%
Apr-24 91.12%  8.88% 23 93.8%
May-24 - 100.00% 4.0 49.2%
Jun-24 - 100.00% 3.0 98.7%

Table 10. NYMEX Platinum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Apr-24 Jul-24 Oct-24 (months) JPMCCI
Jan-24 | 96.46%  3.54% - 3.1 99.0%
Feb-24 | 90.45%  9.55% - 2.3 97.4%
Mar-24 92.71%  7.29% 42 53.3%
Apr-24 92.93%  7.07% 32 98.9%
May-24 88.45%  11.55% 2.3 99.2%
Jun-24 - 100.00% 4.0 51.5%

Table 11. LME Aluminum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar-24  Apr24  May-24  Jun-24 Ju-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Jan-25 Mar25 Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 2958% 12.54% 10.66% 11.76%  6.73% 5.39% 13.63% 9.72% 6.6 66.8%
Feb-24 - 17.02% 21.79% 17.94%  8.59% 6.74% 16.59% 11.33% 6.8 59.5%
Mar-24 - 25.64% 24.53% 12.51% - 9.02% - - 15.88% 12.43% 6.3 59.0%
Apr-24 - - 23.82% 19.74%  7.77% 11.18%  5.01% 583%  14.58% - 12.06% 6.2 61.8%
May-24 - - - 23.34% 13.00% 15.78%  7.07% 740%  16.64%  4.85% - - 11.93% 6.1 62.3%
Jun-24 - - - - 15.96% 21.39%  9.77% 857%  1745%  5.14% 5.12% 474%  11.87% 6.4 66.7%
Table 12. LME Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr24  May-24  Jun-24 Jul-24  Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Dec-25 (months) JPMCCI
Jan-24 | 33.82% 16.84% 13.19%  8.98% 4.55% - 16.95%  5.67% 5.6 66.0%
Feb-24 - 2240% 23.14% 16.12%  6.73% - 5.51% 19.58%  6.52% 59 61.6%
Mar-24 - 2493% 23.90% 10.58%  5.20% 6.81% - 20.29%  8.30% 59 63.6%
Apr-24 - - 27.33% 19.85%  8.82% 9.02% 5.09% - 20.46%  9.43% 5.8 63.7%
May-24 - - - 22.89%  18.02% 14.78%  6.11% 482%  21.22%  12.16% 6.0 62.7%
Jun-24 - - - - 2318%  26.89%  8.46% 6.05% 21.02% 14.41% 5.8 61.3%




Table 13. LME Lead monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar-24  Apr24  May-24  Jun-24 Jul-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Jan-25  Dec-25 (months) JPMCCI
Jan-24 | 3780% 23.04% 9.83% 11.76%  6.28% - 11.29% 4.0 70.0%
Feb-24 - 29.71% 2441% 18.64%  8.08% 5.67% 13.49% - 4.2 65.7%
Mar-24 - 3044%  30.30%  13.26% - 6.86% 14.61% 4.52% 47 66.5%
Apr-24 - - 34.20% 27.83% 667%  10.60% - - 15.49% - 5.22% 46 66.8%
May-24 - - - 30.55% 16.29% 17.01%  5.25% 521%  1556%  4.77% 5.35% 4.8 70.6%
Jun-24 - - - 2451% 29.30% 10.08%  7.20%  18.40%  4.39% 6.12% 4.6 69.9%
Table 14. LME Nickel monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr-24  May-24  Jun-24 Jul-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Dec-25 Dec-26 (months) JPMCCI
Jan-24 | 2831% 1346% 941%  10.69%  5.85% - 156.50% 11.19%  5.59% 8.5 71.4%
Feb-24 - 1749% 19.01% 15.65%  7.87% - 5.38% 16.74% 11.84%  6.02% 8.6 65.7%
Mar-24 - 23.35% 18.71% 10.22%  4.75% 6.89% - 17.30% 12.07%  6.71% 8.4 69.4%
Apr-24 - - 2012%  19.30%  7.21% 8.61% 4.74% - 18.77% 13.36%  7.88% 8.7 68.0%
May-24 - - - 2197%  12.72%  1297%  5.14% 597%  1951% 1357%  8.15% 8.4 68.8%
Jun-24 - - - 16.74%  23.60%  8.60% 6.70%  22.30% 14.37%  8.69% 8.2 66.5%
Table 15. LME Zinc monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr24  May-24  Jun-24 Jul-24  Aug-24  Sep-24  Oct-24  Nov-24 Dec-24 Jan-25  Dec-25 (months) JPMCCI
Jan-24 | 3596% 1442% 1151% 11.62%  7.47% 5.30% 4.68% 9.04% 44 78.7%
Feb-24 - 20.08% 23.15% 20.82%  9.93% 7.57% 7.41% - 11.04% 45 68.5%
Mar-24 - 30.21% 24.32% 11.93%  8.37% 9.45% - 571%  10.01% 4.2 73.5%
Apr-24 - - 27190% 21.92% 1311% 1411%  4.60% 713%  11.23% 41 69.2%
May-24 - - - 26.27%  17.84%  22.92%  6.52% 767%  1264%  6.15% - 41 71.3%
Jun-24 - - - 2119% 34.35% 10.30%  8.33%  14.59%  6.23% 5.01% 45 72.0%
Table 16. COMEX Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25 (months) JPMCCI
Jan-24 | 6291% 1841%  8.76% 6.54% 3.38% 34 95.7%
Feb-24 - 62.65% 17.38% 11.85%  8.11% 44 64.1%
Mar-24 63.43% 18.89% 10.02%  7.66% 33 93.4%
Apr-24 - 64.93%  19.59%  15.48% - 4.2 63.5%
May-24 - 63.73%  18.43% 13.82%  4.02% 34 94.2%
Jun-24 - 64.72% 26.39%  8.89% 43 64.5%




Table 17. CBOT Corn monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25  Jul-25 Dec-25 (months) JPMCCI
Jan-24 | 4228% 19.81% 1645% 7.17%  14.30% 48 97.2%
Feb-24 - 4291%  2510%  10.49%  21.49% 5.4 76.2%
Mar-24 40.60%  25.88% 11.37%  22.14% - 45 94.2%
Apr-24 - 46.84%  16.23%  32.50%  4.42% 5.3 77.3%
May-24 - 42.77%  18.87% 32.79%  5.56% - - 45 92.3%
Jun-24 - 36.53% 45.34%  9.18% 4.96% 3.99% 6.0 77.2%
Table 18. CBOT Soybean monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24  Aug-24  Sep-24 Nov-24 Jan-25 Mar-25 May-25 (months) JPMCCI
Jan-24 | 46.79% 21.11%  15.74% 16.36% - 44 91.2%
Feb-24 - 4512%  24.73% - 25.19% - 4.96% 55 71.3%
Mar-24 44.33%  25.59% - 25.09% - 4.99% 45 89.6%
Apr-24 - 48.22%  4.59% - 3553%  4.62% 7.04% 5.3 73.1%
May-24 - 44.84%  4.94% 359%  3471%  5.07% 6.86% - 44 93.4%
Jun-24 - 10.15%  6.12%  5881%  894%  10.78%  5.20% 55 73.9%
Table 19. CBOT Soybean Meal monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24  Aug-24  Sep-24  Oct-24  Dec-24  Jan-25  Mar-25 (months) JPMCCI
Jan-24 | 47.95% 28.44% 15.32% - 8.30% - 3.9 90.4%
Feb-24 - 54.05% 25.76%  4.05% - 4.04%  12.09% 47 74.6%
Mar-24 46.46%  27.55%  4.81% 4.03% 3.95%  13.21% 4.0 94.5%
Apr-24 - 5471%  8.85% 7.44% 6.44%  22.56% - - 46 73.3%
May-24 - 4358%  9.15% 8.21% 6.12%  24.271%  4.68% 4.00% 43 95.3%
Jun-24 - 16.75% 12.71%  9.04%  46.06%  8.61% 6.82% 5.1 76.3%
Table 20. CBOT Soybean Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24  Aug-24  Sep-24  Oct-24  Dec-24 Jan-25 Mar-25 May-25 (months) JPMCCI
Jan-24 | 39.82% 23.97% 18.43%  3.88% 3.23% - 10.67% 4.6 94.2%
Feb-24 - 43.04% 2597%  6.86% 4.79% 450%  14.84% 52 79.2%
Mar-24 40.80% 25.39%  7.17% 5.35% 475%  16.54% 43 93.6%
Apr-24 - 47.60%  10.45%  8.59% 6.88%  26.47% - - 48 75.0%
May-24 - 39.21% 10.52%  8.62% 6.82%  26.79% 4.21% 3.82% - 44 93.9%
Jun-24 - 18.03%  11.05%  9.07%  43.14%  7.44% 6.82% 4.44% 5.3 79.6%




Table 21.

CBOT Wheat monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25  Jul-25 (months) JPMCCI
Jan-24 | 4598% 17.01% 21.34%  6.62% 9.06% 44 97.4%
Feb-24 - 4533% 30.61%  9.97%  14.10% 5.0 76.3%
Mar-24 46.34%  28.99%  11.64%  13.04% 4.0 95.7%
Apr-24 - 60.61%  19.72%  19.67% - 44 75.0%
May-24 - 56.41% 19.98% 18.64%  4.97% - 37 95.3%
Jun-24 - 52.73%  30.99%  9.14% 7.14% 52 71.4%
Table 22. KCBOT Winter Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25 (months) JPMCCI
Jan-24 | 4911% 18.67% 19.82%  6.39% 6.00% 41 99.1%
Feb-24 - 4890%  30.92%  9.37%  10.81% 48 77.0%
Mar-24 4720% 30.25% 11.23% 11.31% 3.8 98.1%
Apr-24 - 60.45%  20.07%  19.48% - 44 77.7%
May-24 - 5419% 21.34% 19.82%  4.64% 3.8 96.8%
Jun-24 - 55.00% 34.51%  10.49% 47 71.6%
Table 23. MGE Spring Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25 (months) JPMCCI
Jan-24 | 51.11% 22.76% 11.16% 11.11%  3.86% 3.9 99.8%
Feb-24 - 50.76% 21.69% 20.05%  7.50% 48 73.2%
Mar-24 46.47%  2470% 19.77%  9.06% 39 99.2%
Apr-24 - 50.06% 34.16%  15.79% - 45 77.8%
May-24 - 46.32%  32.52%  18.02%  3.14% 3.8 98.8%
Jun-24 - 59.03% 33.32%  7.65% 45 73.8%
Table 24. NYBOT Cocoa monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25  May-25 (months) JPMCCI
Jan-24 | 3844% 2490% 14.79%  9.41% 7.85% 4.60% 49 97.0%
Feb-24 - 4568%  2337% 12.81% 11.55%  6.60% 5.4 88.0%
Mar-24 38.82% 27.63% 13.79% 12.25%  7.51% 47 94.9%
Apr-24 - 47.95%  22.95%  18.52%  10.58% - 52 84.4%
May-24 - 39.37% 24.99% 20.63% 11.35%  3.65% 48 95.5%
Jun-24 - 49.49%  29.55% 15.83%  5.13% 52 85.5%




Table 25. NYBOT Coffee monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25  May-25 (months) JPMCCI
Jan-24 | 43.77% 24.03% 13.14% 10.32%  8.74% - 44 93.6%
Feb-24 - 47.73%  1897% 1551% 1297%  4.82% 5.4 83.4%
Mar-24 4256% 21.17% 16.87% 13.73%  5.68% - 4.6 93.7%
Apr-24 - 4466% 2441% 1831%  8.84% 3.78% 55 82.8%
May-24 - 4185% 2583% 18.58%  10.12%  3.61% 46 93.8%
Jun-24 - 53.96%  26.60% 14.29%  5.15% 5.1 80.7%
Table 26. NYBOT Cotton monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Dec-24  Mar-25 May-25  Jul-25 Dec-25 (months) JPMCCI
Jan-24 | 4658% 24.14% 15.88%  13.40% 43 96.8%
Feb-24 - 51.16% 26.53% 22.31% - - 5.1 81.9%
Mar-24 4576%  2437%  26.74%  3.13% - 47 96.1%
Apr-24 - 49.60% 40.55%  5.91% - 3.93% 6.2 83.1%
May-24 - 43.86% 43.99%  7.68% - - 4.47% 5.6 95.4%
Jun-24 - 71.12%  14.42%  4.02% 4.13% 6.31% 7.7 86.9%
Table 27. NYBOT Orange Juice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Sep-24 (months) JPMCCI
Jan-24 | 100.00% -
Feb-24 - 100.00% -
Mar-24 100.00% - Not included in JPMCCI
Apr-24 - 100.00% -
May-24 - 100.00% -
Jun-24 - 100.00%
Table 28. NYBOT Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Oct-24  Mar-25 May-25  Jul-25  Oct-25 (months) JPMCCI
Jan-24 | 3958% 22.39% 16.16% 11.62%  6.91% 3.35% - 5.2 92.7%
Feb-24 - 4343%  22.05% 1551% 10.53%  4.57% 3.91% 6.4 78.7%
Mar-24 39.94% 24.34% 15.60% 11.23%  4.77% 4.13% - 55 93.9%
Apr-24 - 4573%  22.07% 15.04%  6.93% 5.95% 4.29% 6.9 81.3%
May-24 - 42.39%  25.09% 14.93%  7.00% 6.29% 4.29% 6.0 95.4%
Jun-24 - 50.24%  23.16% 10.56% 10.12%  5.92% 75 77.6%




Table 29. LIFFE Robusta Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar-24  May-24  Jul-24 Sep-24  Nov-24  Jan-25 (months) JPMCCI
Jan-24 | 4755% 27.64% 15.36%  5.02% 4.43% 3.8 98.6%
Feb-24 - 55.36% 27.86%  9.50% 7.28% 44 80.7%
Mar-24 47.87%  2849% 15.15%  8.48% 37 97.4%
Apr-24 - 58.63% 26.28%  15.09% - 41 76.1%
May-24 - 53.06% 27.38% 14.81%  4.76% 34 97.0%
Jun-24 - 65.91% 24.271%  9.82% 3.9 74.0%
Table 30. LIFFE White Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | May-24  Aug-24  Oct-24  Dec-24 Mar25 May-25 Aug-25 (months) JPMCCI
Jan-24 | 51.96% 26.57% 14.91%  6.56% - 6.0 57.0%
Feb-24 | 53.78% 24.35% 12.61%  5.64% 3.62% 5.1 89.0%
Mar-24 | 45632% 27.95% 1511%  7.17% 4.45% 45 97.4%
Apr-24 56.68% 24.30% 11.77%  7.25% - 55 86.1%
May-24 51.271%  22.66% 12.97%  8.47% 4.63% - 5.0 95.7%
Jun-24 3942%  26.38% 15.85%  9.78% 5.41% 3.16% 47 97.1%
Table 31. CME Feeder Cattle monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr24  May-24  Aug-24  Sep-24  Oct-24  Nov-24  Jan-25 (months) JPMCCI
Jan-24 | 5556% 16.19% 14.43% 13.81% - 3.1 88.7%
Feb-24 - 39.00% 29.23% 25.28%  6.50% - 3.6 64.4%
Mar-24 - 52.00% 33.30%  9.29% 5.40% - 3.6 66.7%
Apr-24 - - 67.02% 17.65%  9.46% 5.88% - 45 62.1%
May-24 - - 62.06% 16.20% 10.70%  6.83% 4.21% 3.8 92.3%
Jun-24 - 54.92% 1717% 12.38%  9.64% 5.90% 3.0 97.6%
Table 32. CME Lean Hogs monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Apr24  Jun-24 Ju-24  Aug-24  Oct-24  Dec-24  Feb-25  Apr-25 (months) JPMCCI
Jan-24 | 4843% 21.66%  9.25%  12.29%  8.37% - 47 75.6%
Feb-24 | 45.09% 2043% 851%  11.03% 10.23%  4.70% 41 93.5%
Mar-24 4342% 13.07% 17.14% 16.64%  9.73% - 47 74.7%
Apr-24 40.92%  13.64% 14.99% 16.70% 10.46%  3.28% 4.0 93.3%
May-24 - 31.44% 24.05% 22.70% 16.03%  5.77% - 41 75.2%
Jun-24 - 39.16% 26.91% 20.50%  9.10% 4.33% 43 78.5%




Table 33. CME Live Cattle monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Apr24  Jun-24  Aug-24  Oct-24  Dec-24 Feb-25  Apr-25 (months) JPMCCI
Jan-24 | 4961% 28.84% 14.92%  6.64% - 46 74.8%
Feb-24 | 44.46% 26.96% 16.71%  7.81% 4.05% 40 94.9%
Mar-24 4931%  27.81% 1514%  7.74% - 46 75.3%
Apr-24 44.73%  2761% 1570%  8.52% 3.44% 4.0 95.0%
May-24 - 53.33% 24.92% 14.99%  6.76% - 45 74.7%
Jun-24 - 46.17%  2595% 16.40%  7.37% 4.10% 3.9 95.3%
Table 34. LME Tin monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  Apr-24  May-24  Jun-24 Ju-24  Aug-24  Sep-24  Oct-24  Nov-24  Dec-24 (months) JPMCCI
Jan-24 | 3756% 27.61% 14.90% 14.12% 581% - - 32 64.6%
Feb-24 - 2919% 26.12% 26.72%  7.77% - 4.80% 5.40% 37 64.2%
Mar-24 - 33.19% 33.01% 13.10%  6.21% 8.24% 6.26% 35 68.5%
Apr-24 - - 36.28% 26.16% 11.63%  18.03% - 7.91% 35 62.6%
May-24 - - - 3407% 23.70% 25.34%  7.36% 9.52% 34 62.4%
Jun-24 - - - 29.24%  40.86%  12.81%  6.40%  10.69% 33 63.7%

Table 35. CBOT Rough Rice monthly composition

Month

Commodity monthly contracts

Mar-24  May-24

Jul-24

Sep-24

Average maturity

(months)

% of open interest captured by
JPMCCI

Jan-24
Feb-24
Mar-24
Apr-24
May-24
Jun-24

100.00%
- 100.00%
100.00%

100.00%
100.00%

100.00%

Not included in JPMCCI

Table 36. CBOT Ethanol monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Apr24  May-24  Aug-24 (months) JPMCCI
Jan-24 | 100.00% -

Feb-24 | 100.00% -

Mar-24 100.00% Not included in JPMCCI
Apr-24 - 100.00%

May-24 - 100.00%

Jun-24 - 100.00%




Table 1. Ex-Front NYMEX Crude Oil monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct24  Nov-24  Dec-24  Jun-25  Dec-25  Jun-34 (months) JPMCCI
Jan-24 | 15.16% 9.25% 20.32% 6.62% - 7.52% - - 2317%  7.08%  10.89% - 9.1 48.5%
Feb-24 - 17.30%  21.08% 9.54% - 9.07% - - 24.06%  7.77%  11.19% - 8.6 46.9%
Mar-24 - - 23.66% 12.60% 723%  10.25% - - 2537%  8.86%  12.03% - 8.3 47.7%
Apr-24 - - - 18.01% 9.58%  12.30%  7.59% - 24.92%  949%  11.99%  6.12% 15.2 49.5%
May-24 - - - - 17.19%  14.74%  10.98%  6.21%  26.55% 11.33%  13.01% - 78 48.6%
Jun-24 - - - - - 2434% 13.30%  817%  27.03% 1271% 14.45% - 74 47.0%
Table 2. Ex-Front NYMEX Gasoline monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Jan-25 (months) JPMCCI
Jan-24 | 28.38% 18.67% 19.28% 9.08% - 1.17% - - 13.43% - 55 46.0%
Feb-24 - 28.22%  23.71% 11.36% 587%  1245%  5.95% - 12.43% - 53 51.3%
Mar-24 - - 33.57% 19.05% 872%  1551%  8.66% - 14.48% - 5.0 46.1%
Apr-24 - - - 30.71%  1535% 18.08%  11.03%  8.07%  16.76% - 5.0 47.1%
May-24 - - - - 2786%  23.92% 16.11%  10.88%  21.22% - 47 44.1%
Jun-24 - - - - - 3451% 2413% 1387% 20.32%  7.16% 4.4 48.9%
Table 3. Ex-Front NYMEX Heating Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Jan-25 Mar-25 Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 29.36% 17.36% 23.01% 8.06% - 6.72% - - 15.50% - - - - 55 47.0%
Feb-24 - 21.22%  28.24% 11.19% 7.42% 9.58% - - 16.35% - - - - 5.3 47.5%
Mar-24 - - 31.87% 15.40% 9.15%  11.44%  7.24% 6.21%  18.69% - - - - 54 49.8%
Apr-24 - - - 26.19%  1367% 16.28%  11.56%  8.46%  23.84% - - - - 53 45.1%
May-24 - - - - 18.44%  19.53%  13.89%  9.68%  25.32%  7.03% - 6.11% - 5.7 49.7%
Jun-24 - - - - - 23.93% 1559% 1159% 23.66%  7.32% 5.43% 6.83% 5.66% 6.2 57.2%
Table 4. Ex-Front NYMEX Natural Gas monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Jan-25 Mar-25  Apr25 May-25  Oct-25 (months) JPMCCI
Jan-24 | 16.54% 16.94% 8.22% 8.29% 5.77% 8.84%  1456%  5.93% 6.43% 8.49% - - - - 6.8 52.7%
Feb-24 - 25.68% 9.18% 9.90% 580%  1045% 13.82%  6.11% 5.69% 8.23% 5.16% - - - 6.5 60.2%
Mar-24 - - 12.02% 14.47% 7.00%  13.85% 1566%  7.80% 6.63% 9.84% 6.06% 6.67% - - 7.0 55.0%
Apr-24 - - - 24.61% 840%  14.34% 1563%  7.47% 6.41% 9.69% 6.12% 7.34% - - 6.2 57.8%
May-24 - - - - 11.89%  19.18%  17.83%  9.42% 741%  1165%  7.54% 8.69% 6.39% - 6.5 52.2%
Jun-24 - - - - - 2631% 1629%  9.75% 729%  10.70%  8.39% 9.19% 6.66%  5.42% 6.4 59.2%




Table 5. Ex-Front ICE Brent Crude monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month May-24 Jun-24 Jul-24 Aug-24 Sep-24  Oct-24  Nov-24  Dec-24  Jan-25  Feb-25 Mar25 Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 19.22% 22.56% 10.45% 6.09% 6.83% - - 18.63% - - - 6.83% 9.39% 89 52.2%
Feb-24 - 29.49% 14.15% 8.39% 9.33% - - 20.33% - - - 7.89%  10.42% 8.6 48.3%
Mar-24 - - 25.06% 12.39%  12.76%  6.92% - 21.82% - - - 897%  12.08% 8.7 45.9%
Apr-24 - - - 19.64%  16.19%  9.30% 8.72%  23.48% - - - 949%  13.18% 8.6 45.7%
May-24 - - - - 2591%  1350% 10.87%  24.98% - - - 10.28%  14.46% 8.2 44.8%
Jun-24 - - - - - 19.68%  1247%  23.62%  6.98% 6.25% 6.29%  10.50%  14.20% 8.2 49.2%
Table 6. Ex-Front ICE Gas Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Jan-25  Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 21.18% 14.44% 21.57% 7.87% - 7.59% 6.60% - 20.74% - - - 6.2 46.1%
Feb-24 - 21.60%  22.96% 9.54% 7.06% 8.94% 7.96% - 21.95% - - - 5.9 49.6%
Mar-24 - - 25.91% 13.88% 9.18%  11.06% 10.22%  6.50%  23.25% - - - 58 49.1%
Apr-24 - - - 21.79%  11.95%  13.62%  12.02%  8.02%  25.78% - - 6.83% 6.5 48.4%
May-24 - - - - 15.56%  15.40%  15.06%  9.08%  25.89%  6.12% 6.71% 6.18% 6.7 53.6%
Jun-24 - - - - - 21.11%  19.84%  10.95% 25.92%  7.61% 7.94% 6.63% 6.2 54.0%

Table 7. Ex-Front COMEX Gold monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month Jun-24 Aug-24 Oct-24 Dec-24 (months) JPMCCI
Jan-24 | 100.00% - - - 5.0 7.5%
Feb-24 | 76.75%  23.25% - - 45 16.0%
Mar-24 - 61.92% - 38.08% 6.5 8.7%
Apr-24 - 63.93% - 36.07% 54 13.3%
May-24 - - - 100.00% 7.0 6.8%
Jun-24 - - 22.08%  77.92% 5.6 14.3%

Table 8. Ex-Front COMEX Silver monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month May-24 Jul-24 Sep-24 Dec-24 (months) JPMCCI
Jan-24 | 7541%  24.59% - - 45 15.7%
Feb-24 - 100.00% - - 5.0 6.2%
Mar-24 - 62.37% 19.59% 18.03% 53 18.9%
Apr-24 - - 5719%  42.81% 6.3 10.1%
May-24 - - 62.23%  37.77% 5.1 16.3%
Jun-24 - - - 100.00% 6.0 8.9%




Table 9. Ex-Front NYMEX Palladium monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month Jun-24 Sep-24 (months) JPMCCI
Jan-24 | 100.00% - 5.0 6.0%
Feb-24 | 100.00% - 4.0 52.7%
Mar-24 | 100.00% - 3.0 97.6%
Apr-24 - 100.00% 5.0 8.3%
May-24 - 100.00% 4.0 49.2%
Jun-24 - 100.00% 3.0 98.7%
Table 10. Ex-Front NYMEX Platinum monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Jul-24 Oct-24 (months) JPMCCI
Jan-24 | 100.00% - 6.0 3.5%
Feb-24 | 100.00% - 5.0 9.3%
Mar-24 - 100.00% 7.0 3.9%
Apr-24 - 100.00% 6.0 7.0%
May-24 - 100.00% 5.0 11.5%
Jun-24 - 100.00% 4.0 51.5%

Table 11. Ex-Front LME Aluminum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Jan-25  Mar-25  Jun-25  Dec-25 (months) JPMCCI
Jan-24 | 17.81% 15.13% 16.70% 9.55% - 7.65% - - 19.35% - - - 13.80% 85 47.0%
Feb-24 - 26.26%  21.62% 10.35% - 8.13% - - 20.00% - - - 13.65% 77 49.3%
Mar-24 - - 32.98% 16.82% - 12.13% - - 21.36% - - - 16.72% 78 43.9%
Apr-24 - - - 2592%  10.20% 14.68%  6.58% 766%  19.14% - - - 15.83% 75 47.1%
May-24 - - - - 16.96%  20.59%  9.22% 9.65%  21.70%  6.32% - - 15.56% 74 47.8%
Jun-24 - - - - - 2545% 1163% 10.20% 20.76%  6.11% 6.09% 564%  14.12% 7.2 56.1%
Table 12. Ex-Front LME Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Dec-25 (months) JPMCCI
Jan-24 | 25.44% 19.92% 13.57% 6.88% - - - - 2562%  8.57% 74 43.7%
Feb-24 - 29.82%  20.77% 8.67% - 7.10% - - 2524%  8.40% 7.0 47.8%
Mar-24 - - 31.83% 14.09% 6.93% 9.07% - - 27.03%  11.06% 72 47.7%
Apr-24 - - - 27.32%  1213% 1241%  7.00% - 28.16%  12.97% 72 46.3%
May-24 - - - - 2337%  1917%  7.92% 6.25%  27.52%  15.77% 72 48.3%
Jun-24 - - - - - 35.01% 11.01%  7.87%  27.36% 18.76% 6.9 47.1%




Table 13. Ex-Front LME Lead monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Jan-25  Dec-25 (months) JPMCCI
Jan-24 | 37.04% 15.80% 18.91% 10.10% - - - - 18.16% - - 53 43.5%
Feb-24 - 3473%  26.52% 11.49% - 8.07% - - 19.19% - - 52 46.2%
Mar-24 - - 43.56% 19.07% - 9.87% - - 21.01% - 6.50% 5.9 46.3%
Apr-24 - - - 4229%  1013%  16.11% - - 23.53% - 7.93% 59 44.0%
May-24 - - - - 23.46%  2450%  7.56% 750% 2241%  6.87% 7.71% 6.1 49.1%
Jun-24 - - - - - 3881% 13.35%  9.54%  2437% 581% 8.11% 55 52.8%
Table 14. Ex-Front LME Nickel monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Dec-25  Dec-26 (months) JPMCCI
Jan-24 | 18.78% 13.13% 14.91% 8.16% - - - - 2162% 1561%  7.79% 11.0 51.2%
Feb-24 - 23.04% 18.97% 9.53% - 6.52% - - 20.28%  14.34%  7.30% 10.0 54.2%
Mar-24 - - 24.40% 13.34% 6.20% 8.98% - - 2257% 1575%  8.75% 10.3 53.2%
Apr-24 - - - 24.16% 9.02%  10.78%  594% - 2350% 16.73%  9.86% 104 54.4%
May-24 - - - - 16.30%  16.62%  6.59% 765%  25.00% 17.39%  10.44% 10.2 53.7%
Jun-24 - - - - - 28.01% 1020% 7.96%  2647% 17.06%  10.31% 9.4 56.0%
Table 15. Ex-Front LME Zinc monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24  Jan-25  Dec-25 (months) JPMCCI
Jan-24 | 22.52% 17.98% 18.14% 11.66% 8.28% 7.31% - - 14.11% - - 5.7 50.4%
Feb-24 - 2897%  26.05% 12.42% 9.47% 9.27% - - 13.82% - - 5.1 54.7%
Mar-24 - - 34.84% 17.10%  11.99%  13.54% - 8.18%  14.35% - - 5.1 51.3%
Apr-24 - - - 3040%  18.19% 19.57%  6.38% 9.89%  15.57% - - 4.9 49.9%
May-24 - - - - 2419% 31.08%  884%  1040% 17.14%  8.35% - 4.9 52.6%
Jun-24 - - - - - 43.58%  13.06%  1057% 18.52%  7.91% 6.36% 5.2 56.7%
Table 16. Ex-Front COMEX Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Sep-24 Dec-24 Mar-25 (months) JPMCCI
Jan-24 | 49.64% 23.63% 17.63% 9.10% - 5.8 35.5%
Feb-24 - 46.54%  31.74%  21.72% - 6.7 23.9%
Mar-24 - 51.66%  27.40% 20.94% - 5.6 34.2%
Apr-24 - - 5587%  44.13% - 6.3 22.3%
May-24 - - 50.80%  38.11%  11.09% 58 34.2%
Jun-24 - - - 7481%  25.19% 6.8 22.8%




Table 17. Ex-Front CBOT Corn monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month May-24 Jul-24 Sep-24 Dec-24 Mar-25 Jul-25 Dec-25 (months) JPMCCI
Jan-24 | 34.31% 28.49% 1242%  24.78% - - - 6.8 56.1%
Feb-24 - 43.97% 18.38%  37.64% - - - 7.2 43.5%
Mar-24 - 43.58% 19.15% 37.28% - - - 6.2 56.0%
Apr-24 - - 30.53% 61.15% 8.32% - - 73 41.1%
May-24 - - 3297%  57.31% 9.72% - - 6.3 52.8%
Jun-24 - - - 7143%  1447%  7.81% 6.29% 7.7 49.0%
Table 18. Ex-Front CBOT Soybean monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Aug-24 Sep-24 Nov-24  Jan-25  Mar-25  May-25 (months) JPMCCI
Jan-24 | 39.67% 29.58% - - 30.74% - - - 6.4 48.6%
Feb-24 - 45.06% - - 45.89% - 9.05% - 76 39.1%
Mar-24 - 45.97% - - 45.07% - 8.96% - 6.5 49.9%
Apr-24 - - 8.86% - 68.63%  892%  13.59% - 75 37.8%
May-24 - - 8.95% 6.50% 62.93%  9.20%  12.43% - 6.3 51.5%
Jun-24 - - - 6.82% 6545%  9.95%  11.99%  5.78% 5.9 66.4%
Table 19. Ex-Front CBOT Soybean Meal monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Aug-24 Sep-24 Oct-24  Dec-24  Jan-25  Mar-25 (months) JPMCCI
Jan-24 | 54.63% 29.43% - - - 15.94% - - 5.7 47.0%
Feb-24 - 56.07% 8.82% - 8.80%  26.31% - - 6.7 34.3%
Mar-24 - 51.45% 8.98% 7.52% 737%  24.68% - - 5.7 50.6%
Apr-24 - - 19.54% 16.44%  14.22%  49.81% - - 6.4 33.2%
May-24 - - 16.21% 14.56%  10.84%  43.01%  8.29% 7.09% 6.0 53.8%
Jun-24 - - - 15.26%  10.86%  55.34%  10.34%  8.19% 5.7 63.6%
Table 20. Ex-Front CBOT Soybean Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Aug-24 Sep-24 Oct-24  Dec-24  Jan-25  Mar-25  May-25 (months) JPMCCI
Jan-24 | 39.84% 30.62% 6.45% 5.36% - 17.73% - - - 6.3 56.7%
Feb-24 - 45.59% 12.04% 8.42% 791%  26.05% - - - 6.8 45.1%
Mar-24 - 42.90% 12.11% 9.03% 8.02%  27.94% - - - 5.9 55.4%
Apr-24 - - 19.95% 16.40%  13.14%  50.51% - - - 6.4 39.3%
May-24 - - 17.31% 14.19%  11.22%  44.07%  6.93% 6.28% - 5.9 57.1%
Jun-24 - - - 1348%  11.07%  52.63%  9.08% 8.32% 5.42% 6.0 65.2%




Table 21. Ex-Front CBOT Wheat monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month May-24 Jul-24 Sep-24 Dec-24 Mar-25 Jul-25 (months) JPMCCI
Jan-24 | 31.48% 39.50% 12.25% 16.77% - - 6.5 52.6%
Feb-24 - 55.98% 18.24%  25.78% - - 6.7 41.7%
Mar-24 - 54.02%  21.69% 24.29% - - 5.6 51.4%
Apr-24 - - 50.06%  49.94% - - 6.5 29.5%
May-24 - - 4583%  4276%  11.41% - 6.0 41.5%
Jun-24 - - - 65.56%  19.33%  15.11% 76 33.7%
Table 22. Ex-Front KCBOT Winter Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Sep-24 Dec-24 Mar-25 (months) JPMCCI
Jan-24 | 36.70% 38.95% 12.56% 11.80% - 6.1 50.5%
Feb-24 - 60.51% 18.33%  21.16% - 6.4 39.4%
Mar-24 - 57.30%  21.27% 21.42% - 55 51.8%
Apr-24 - - 50.74%  49.26% - 6.5 30.7%
May-24 - - 46.59%  4327%  10.14% 5.9 44.4%
Jun-24 - - - 76.69%  23.31% 6.7 32.2%
Table 23. Ex-Front MGE Spring Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Sep-24 Dec-24 Mar-25 (months) JPMCCI
Jan-24 | 46.55% 22.82% 22.72% 7.90% - 5.9 48.8%
Feb-24 - 44.05%  40.71% 15.24% - 6.6 36.1%
Mar-24 - 46.14%  36.93% 16.93% - 5.6 53.1%
Apr-24 - - 68.39% 31.61% - 5.9 38.8%
May-24 - - 60.58%  33.57% 5.85% 54 53.0%
Jun-24 - - - 81.33%  18.67% 6.6 30.2%
Table 24. Ex-Front NYBOT Cocoa monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Sep-24 Dec-24 Mar25  May-25 (months) JPMCCI
Jan-24 | 40.45% 24.03% 15.29% 12.76% 147% - 6.7 59.7%
Feb-24 - 43.02%  2358%  21.26%  12.14% - 75 47.8%
Mar-24 - 45.16%  22.54% 20.03%  12.27% - 6.4 58.1%
Apr-24 - - 44.09% 3558%  20.33% - 73 43.9%
May-24 - - 41.22%  34.03% 18.72%  6.03% 6.6 57.9%
Jun-24 - - - 58.50%  31.35%  10.15% 74 43.2%




Table 25. Ex-Front NYBOT Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month May-24 Jul-24 Sep-24 Dec-24 Mar25  May-25 (months) JPMCCI
Jan-24 | 42.73% 23.36% 18.36% 15.54% - - 6.3 52.7%
Feb-24 - 36.30%  29.67%  24.82% 9.22% - 76 43.6%
Mar-24 - 36.86%  29.36% 23.89% 9.89% - 6.6 53.8%
Apr-24 - - 44.11% 33.09%  1598%  6.83% 75 45.8%
May-24 - - 4443%  31.96% 1740%  6.21% 6.5 54.5%
Jun-24 - - - 57.78%  31.03%  11.19% 75 37.1%
Table 26. Ex-Front NYBOT Cotton monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Dec-24 Mar-25 May-25  Jul-25 Dec-25 (months) JPMCCI
Jan-24 | 45.19% 29.73% 25.08% - - - - 6.4 51.7%
Feb-24 - 54.31%  45.69% - - - - 73 40.0%
Mar-24 - 44.93%  49.30% 5.77% - - - 6.9 52.2%
Apr-24 - - 80.46% 11.74% - - 7.80% 9.3 41.9%
May-24 - - 78.36% 13.69% - - 7.96% 8.4 53.6%
Jun-24 - - - 4993%  13.93% 1429%  21.85% 11.8 25.1%
Table 27. Ex-Front NYBOT Orange Juice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Mar-24 May-24 Jul-24 Sep-24 (months) JPMCCI
Jan-24 | 100.00% - - -
Feb-24 - 100.00% - -
Mar-24 - 100.00% - - Not included in JPMCCI
Apr-24 - - 100.00% -
May-24 - - 100.00% -
Jun-24 - - - 100.00%
Table 28. Ex-Front NYBOT Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month May-24 Jul-24 Oct-24 Mar-25 May-25  Jul-25 Oct-25 (months) JPMCCI
Jan-24 | 37.06% 26.74% 19.23% 11.43% 5.54% - - 73 56.0%
Feb-24 - 38.98%  27.41% 18.61% 8.08% 6.91% - 8.9 44.5%
Mar-24 - 40.52%  25.97% 18.69% 7.95% 6.87% - 79 56.4%
Apr-24 - - 40.66% 21.11%  1276%  10.96%  7.91% 10.2 44.1%
May-24 - - 4356%  2591%  12.15%  10.92%  7.46% 9.0 55.0%
Jun-24 - - - 46.54%  21.22%  20.34%  11.89% 111 38.6%




Table 29. Ex-Front LIFFE Robusta Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month May-24 Jul-24 Sep-24 Nov-24 Jan-25 (months) JPMCCI
Jan-24 | 52.69% 29.29% 9.57% 8.44% - 5.5 51.7%
Feb-24 - 6242%  21.27% 16.31% - 6.1 36.0%
Mar-24 - 5466%  29.07% 16.26% - 5.2 50.8%
Apr-24 - - 63.51% 36.49% - 5.7 31.5%
May-24 - - 58.32%  31.55%  10.13% 5.0 45.5%
Jun-24 - - - 71.19%  28.81% 5.6 25.2%
Table 30. Ex-Front LIFFE White Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Aug-24 Oct-24 Dec-24 Mar-25 May-25  Aug-25 (months) JPMCCI
Jan-24 | 55.30% 31.04% 13.66% - - - 8.2 27.4%
Feb-24 | 5269%  27.28% 12.20% 7.83% - - 76 41.1%
Mar24 | 51.12% 27.63% 13.11% 8.14% - - 6.6 53.2%
Apr-24 - 56.10% 27.17% 16.73% - - 74 37.3%
May-24 - 46.51%  26.61% 17.38% 9.50% - 741 46.6%
Jun-24 - 43.55% 26.16% 16.14% 8.94% 5.22% 6.5 58.8%
Table 31. Ex-Front CME Feeder Cattle monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Aug-24 Sep-24 Oct-24  Nov-24  Jan-25 (months) JPMCCI
Jan-24 | 36.44% 32.48% 31.08% - - - - 4.6 39.4%
Feb-24 - 47.91%  41.44% 10.65% - - - 47 39.3%
Mar-24 - - 69.39% 19.36%  11.25% - - 54 32.0%
Apr-24 - - - 5349%  28.69%  17.82% - 56 20.5%
May-24 - - - 42.69%  28.21%  18.00%  11.10% 5.1 35.0%
Jun-24 - - - 38.09%  27.45%  21.39%  13.08% 4.2 44.0%
Table 32. Ex-Front CME Lean Hogs monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Jun-24 Jul-24 Aug-24 Oct-24 Dec-24  Feb-25  Apr-25 (months) JPMCCI
Jan-24 | 42.00% 17.93% 23.84% 16.23% - - - 6.3 39.0%
Feb-24 | 37.21% 15.50% 20.09% 18.63% 8.56% - - 58 51.4%
Mar-24 - 23.10%  30.29% 29.42%  17.19% - - 6.0 42.3%
Apr-24 - 23.09% 25.38% 2827%  17.711%  5.56% - 54 55.1%
May-24 - - 3509%  3311%  23.38%  8.42% - 5.1 51.5%
Jun-24 - - - 44.24%  33.69% 14.96%  7.11% 5.7 47.7%




Table 33. Ex-Front CME Live Cattle monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Jun-24 Aug-24 Oct-24 Dec-24 Feb-25  Apr-25 (months) JPMCCI
Jan-24 | 57.23% 29.60% 13.17% - - - 6.1 37.7%
Feb-24 | 4855%  30.08% 14.07% 7.30% - - 5.6 52.7%
Mar-24 - 54.86%  29.87% 15.27% - - 6.2 38.2%
Apr-24 - 49.95% 28.40% 15.42% 6.23% - 5.6 52.5%
May-24 - - 53.40%  32.12%  14.49% - 6.2 34.9%
Jun-24 - - 48.22% 3047%  13.70%  7.62% 5.6 51.3%
Table 34. Ex-Front LME Tin monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Jun-24 Jul-24 Aug-24  Sep-24  Oct-24  Nov-24  Dec-24 (months) JPMCCI
Jan-24 | 44.22% 23.86% 22.61% 9.31% - - - - - 4.0 40.3%
Feb-24 - 36.88%  37.73% 10.98% - 6.78% - - 7.63% 44 45.5%
Mar-24 - - 49.41% 19.61% 9.29%  12.33% - - 9.36% 4.3 45.7%
Apr-24 - - - 41.05%  18.25%  28.29% - - 12.41% 44 39.9%
May-24 - - - - 35.95% 38.44% 11.17% - 14.44% 42 41.1%
Jun-24 - - - - - 57.74% 18.10%  9.05%  15.11% 3.8 45.1%
Table 35. Ex-Front CBOT Rough Rice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Mar-24 May-24 Jul-24 Sep-24 (months) JPMCCI
Jan-24 | 100.00% - - -
Feb-24 - 100.00% - -
Mar-24 - 100.00% - - Not included in JPMCCI
Apr-24 - - 100.00% -
May-24 - - 100.00% -
Jun-24 - - - 100.00%
Table 36. Ex-Front CBOT Ethanol monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month Apr-24 May-24 Aug-24 (months) JPMCCI
Jan-24 | 100.00% - -
Feb-24 | 100.00% - -
Mar-24 - 100.00% - Not included in JPMCCI
Apr-24 - - 100.00%
May-24 - - 100.00%
Jun-24 - - 100.00%




