Table 1. NYMEX Crude Oil monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-23  Oct23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24  May-24  Jun-24 Jul-24 Sep-24  Dec-24  Jun-25  Dec-25 (months) JPMCCI
Jul-23 | 24.42% 12.35%  749%  19.90%  4.54% - 4.78% - - 10.08% - - 12.03% - 4.42% 72 73.6%
Aug-23 - 2145% 12.97% 21.03%  6.77% - 6.45% - - 11.61% - - 14.34% - 5.37% 74 67.8%
Sep-23 - - 2230% 21.03%  8.89% 5.70% 791% - - 12.44% - - 15.81% - 591% 73 68.6%
Oct-23 - - - 2489% 14.23%  7.13% 931%  4.22% - 12.97% - - 16.05%  4.71% 6.50% 78 71.4%
Nov-23 - - - - 2284% 11.13% 11.20%  5.74% - 14.00% - 475%  18.01%  4.87% 7.46% 8.1 70.3%
Dec-23 - - - - - 18.82% 1565%  6.65% 522%  14.07%  4.09% 521% 1747%  4.98% 7.84% 78 73.5%
Table 2. NYMEX Gasoline monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 4311%  19.75%  12.06% 19.20%  587% - - - - - - - - 32 67.4%
Aug-23 - 40.77%  19.32%  21.72%  7.43% - 5.86% - - 4.90% - - - 35 70.0%
Sep-23 - - 41.06% 2547% 1046%  4.72% 746%  4.49% - 6.35% - - - 36 73.2%
Oct-23 - - - 4536% 20.15%  8.13%  11.97%  6.32% - 8.08% - - - 35 67.7%
Nov-23 - - - - 46.29%  1243% 13.20%  8.89% 5.52% 9.16% - - 4.50% 38 70.9%
Dec-23 - - - - - 33.35% 19.26% 11.59%  8.14%  11.05%  4.44% 5.26% 6.92% 44 72.7%
Table 3. NYMEX Heating Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24  May-24  Jun24  Dec-24 (months) JPMCCI
Jul-23 | 27.96% 12.67%  9.60%  17.28%  6.90%  4.06% 543%  4.15% - 6.36% 5.59% 53 78.1%
Aug-23 - 26.81% 14.271% 17.93%  9.30% 6.01% 7.39% 5.04% - 7.49% 5.76% 5.1 76.3%
Sep-23 - - 2849% 21.36% 11.80%  8.40% 9.42% 6.53% - 7.94% 6.06% 47 74.5%
Oct-23 - - - 31.36% 17.27%  10.86% 11.42%  851%  4.22% 9.05% 7.30% 47 74.7%
Nov-23 - - - - 32.76% 1527%  15.32%  10.69%  595%  11.06%  8.96% 46 70.0%
Dec-23 - - - - - 31.18% 21.17% 1579%  832%  13.21%  10.32% 43 68.2%
Table 4. NYMEX Natural Gas monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Oct-24  Dec-24  Jan-25 (months) JPMCCI
Jul-23 | 2586% 13.70%  9.57% 734%  1097%  4.39% 7.93% 8.63% 6.40% - - - 5.20% - - 55 75.0%
Aug-23 - 19.73% 1751%  9.44%  13.37%  5.26% 940%  10.09%  8.43% - - - 6.76% - - 55 70.2%
Sep-23 - - 2583% 11.30% 1522%  6.26%  12.06% 11.00%  9.83% - - - 8.50% - - 52 68.3%
Oct-23 - - - 1761% 2298%  9.05%  16.40%  12.46%  11.38% - - - 10.12% - - 5.0 62.8%
Nov-23 - - - - 2949%  1059%  19.08%  13.00% 12.71% - - 484%  10.29% - - 47 64.0%
Dec-23 - - - - - 1467% 2591% 12.62% 1211% 525%  4.64% 5.43% 940%  4.59% 5.37% 55 69.9%




Table 5. ICE Brent Crude monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct23  Nov-23  Dec-23  Jan-24  Feb-24 Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Dec-24  Jun-25  Dec-25 (months) JPMCCI
Jul-23 | 2438% 13.25% 17.43%  7.36% 5.33% 5.32% - - 9.29% - - 12.41% - 5.23% 8.0 67.1%
Aug-23 - 25.14%  20.73%  9.65% 5.94% 6.27% - - 10.03% - - 12.54%  4.36% 5.34% 83 68.9%
Sep-23 - - 31.19% 1546%  8.87% 8.01% - - 12.18% - - 13.40%  4.93% 5.96% 8.2 65.6%
Oct-23 - - - 27.83% 14.28%  1040%  5.18% 523%  12.69% - - 13.11%  5.01% 6.27% 8.1 66.6%
Nov-23 - - - - 2681% 16.41%  7.83% 6.42%  12.75%  4.49% - 13.38%  5.13% 6.79% 79 68.6%
Dec-23 - - - - - 2122% 13.25%  8.77%  14.04% 573%  4.62% 14.09% 511% 717% 78 70.2%
Table 6. ICE Gas Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 2597%  19.20%  11.18%  19.47%  8.40% - - - - 7.64% - - 8.14% 52 64.6%
Aug-23 - 2664% 16.58% 2051%  9.76%  4.67% 5.28% - - 8.01% - - 8.54% 52 66.6%
Sep-23 - - 26.88% 2622% 1364%  7.15% 7.52% - - 8.97% - - 9.62% 49 64.3%
Oct-23 - - - 3357% 2066% 10.72%  9.61%  4.96% - 9.47% - - 11.02% 48 64.0%
Nov-23 - - - - 3213% 1569% 13.74%  7.31% 6.28%  11.63% - - 13.22% 49 60.4%
Dec-23 - - - - - 2509% 20.66%  9.60% 767% 1353% 491%  478%  13.76% 5.1 63.6%
Table 7. COMEX Gold monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct23  Dec-23  Feb-24  Apr-24  Jun-24 (months) JPMCCI
Jul-23 | 11.39%  82.60%  6.01% - - 4.9 52.3%
Aug-23 | 1069% 8397%  5.33% - - 39 94.6%
Sep-23 - 9211%  7.89% - - 32 86.4%
Oct-23 - 8529% 11.14%  3.57% - 24 94.9%
Nov-23 - - 8125% 11.98%  6.77% 35 52.4%
Dec-23 - - 83.00% 11.87%  5.12% 24 94.4%
Table 8. COMEX Silver monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Dec-23  Mar-24  May-24 (months) JPMCCI
Jul-23 | 81.90%  18.10% - - 25 95.1%
Aug-23 - 9248%  7.52% - 42 56.2%
Sep-23 - 91.68%  8.32% - 32 95.6%
Oct-23 - 86.28%  13.72% - 24 94.8%
Nov-23 - - 91.83%  8.17% 42 51.0%
Dec-23 - - 92.04%  7.96% 32 92.6%




Table 9. NYMEX Palladium monthly composition

Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Dec-23  Mar-24 (months) JPMCCI
Jul-23 | 9233%  7.67% - 22 99.7%
Aug-23 - 100.00% - 4.0 51.2%
Sep-23 - 100.00% - 3.0 97.0%
Oct-23 - 91.37%  8.63% 23 99.9%
Nov-23 - - 100.00% 4.0 50.4%
Dec-23 - - 100.00% 3.0 98.5%
Table 10. NYMEX Platinum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-23  Jan-24  Apr-24 (months) JPMCCI
Jul-23 | 9532%  4.68% - 3.1 98.7%
Aug-23 | 90.23%  9.77% - 23 99.3%
Sep-23 - 100.00% - 40 49.6%
Oct-23 - 96.23%  3.77% 3.1 99.0%
Nov-23 - 91.12%  8.88% 23 93.6%
Dec-23 - - 100.00% 40 52.6%
Table 11. LME Aluminum monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24  May-24  Jun-24 Jul-24 Dec-24  Dec-25 (months) JPMCCI
Jul-23 | 2278% 13.82%  9.04%  15.07%  7.77% - 7.15% - - 5.99% - 12.86%  551% 75 68.0%
Aug-23 - 1799% 17.57% 19.77%  9.92% - 8.71% - - 6.52% - 13.60%  591% 73 63.2%
Sep-23 - - 21.32%  23.00%  11.92% - 11.13% - 5.04% 7.23% - 13.98%  6.37% 741 64.7%
Oct-23 - - - 2407% 18.94%  572%  1349%  4.59% 5.46% 7.20% - 12.94%  7.58% 7.0 66.3%
Nov-23 - - - - 22.76% 1081% 16.87%  6.51% 7.60% 8.92% 502%  1274%  8.78% 71 64.9%
Dec-23 - - - - - 17.32%  2417%  9.15% 9.14%  1127% 6.03%  13.30%  9.62% 6.9 63.2%
Table 12. LME Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24  May-24  Jun-24  Dec-24  Dec-25 (months) JPMCCI
Jul-23 | 2785% 15.05%  743%  2519%  531% - 6.45% - - - 12.711% - 56 65.1%
Aug-23 - 21.95%  15.18%  3279%  7.27% - 8.47% - - - 14.33% - 55 59.1%
Sep-23 - - 18.07% 3746% 10.32% 573%  10.71% - 4.76% - 12.95% - 52 64.4%
Oct-23 - - - 3565% 15.33%  899%  15.27% - 5.84% - 1348%  545% 6.0 65.7%
Nov-23 - - - - 21.30% 16.30% 23.71%  533% 717% 556%  1429%  6.33% 6.4 63.8%
Dec-23 - - - - - 2047% 3225%  861%  1023% 7.29% 1531%  5.85% 59 63.1%




Table 13.

LME Lead monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-23  Oct23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24  May-24  Jun-24  Dec-24 (months) JPMCCI
Jul-23 | 31.09% 19.80%  9.83%  20.46%  6.17% - 6.51% - - - 6.15% 46 67.7%
Aug-23 - 2506% 22.07% 25.06% 861%  4.62% 6.67% - - - 791% 46 66.0%
Sep-23 - - 2593%  30.66% 1045%  521% 9.70% - 464%  4.88% 8.54% 48 72.2%
Oct-23 - - - 3211% 2256%  997%  1526%  4.81% - 5.55% 9.75% 46 69.4%
Nov-23 - - - - 27.02%  21.14%  2341%  7.04% 5.22% 6.27% 9.90% 45 69.0%
Dec-23 - - - - - 2368% 3964% 11.16%  641% 859%  10.51% 4.2 67.4%
Table 14. LME Nickel monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24  Dec-24  Dec-25  Dec-26 (months) JPMCCI
Jul-23 | 2593% 12.06%  7.34%  21.95%  6.05% - 5.74% - - - 1249%  8.44% - 77 71.2%
Aug-23 - 1554% 16.50% 25.59%  7.50% - 743% - - 461%  14.02%  8.81% - 79 68.0%
Sep-23 - - 2155% 2943%  9.11% - 9.77% - - 6.12%  1448%  9.55% - 76 68.1%
Oct-23 - - - 2665% 18.18%  6.78%  11.13% - - 737%  1393% 10.74%  523% 9.2 69.4%
Nov-23 - - - - 2406% 11.39% 1473%  5.02% 5.83% 8.06%  1450% 11.10%  532% 9.2 69.3%
Dec-23 - - - - - 15.36% 26.51%  8.03% 7.79% 9.34%  1576% 1157%  565% 9.1 67.3%
Table 15. LME Zinc monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24  May-24  Jun-24 Jul-24  Aug-24  Dec-24 (months) JPMCCI
Jul-23 | 3440% 13.10%  11.36%  20.73%  9.72% - 5.30% - - - - - 5.40% 45 72.9%
Aug-23 - 19.16%  24.42%  29.72%  13.32% - 7.39% - - - - - 6.00% 44 68.9%
Sep-23 - - 28.55% 30.88% 1354%  4.82% 9.96% - 5.55% - - - 6.70% 43 74.4%
Oct-23 - - - 3247% 21.78%  849%  15.55% - 520%  477% - 4.22% 751% 46 73.5%
Nov-23 - - - - 2594%  12.38%  25.00%  5.45% 6.72% 5.82% 6.12%  4.20% 8.37% 4.9 74.0%
Dec-23 - - - - - 16.73%  35.83%  9.75% 9.18% 8.19% 650%  4.87% 8.96% 4.7 73.6%
Table 16. COMEX Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Dec-23 Mar-24  May-24  Jul-24 Sep-24 (months) JPMCCI
Jul-23 | 6349% 25.30%  11.20% - - - 34 91.9%
Aug-23 - 67.46% 26.04%  6.50% - - 5.1 63.3%
Sep-23 - 69.00% 22.94%  8.05% - - 41 90.6%
Oct-23 - 63.11% 2571%  6.94%  4.24% - 34 93.7%
Nov-23 - - 7219%  17.31%  10.50% - 48 61.9%
Dec-23 - - 70.00% 16.07%  9.29%  4.65% 40 92.0%




Table 17. CBOT Corn monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-23  Dec-23 Mar-24 May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 3312%  42.65%  10.03%  3.93% 5.46% - 4.81% 55 97.9%
Aug-23 - 62.17% 15.96%  6.62% 8.06% - 7.19% 6.2 82.0%
Sep-23 - 5521% 17.15%  8.61% 8.24% 3.08% 7.70% 57 99.0%
Oct-23 - 4580%  2255%  10.17%  9.63% 3.34% 8.51% 52 98.8%
Nov-23 - - 50.70% 15.37% 1582%  533%  12.78% 6.4 76.4%
Dec-23 - - 5065% 15.68% 15.16%  596%  12.55% 54 97.7%
Table 18. CBOT Soybean monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Nov-23  Jan-24  Mar-24  May-24  Jul-24 Nov-24 (months) JPMCCI
Jul-23 599%  5591% 10.84% 1468%  7.28% 5.30% - 55 89.5%
Aug-23 - 56.17% 1268% 1654%  841% 6.19% - 49 91.4%
Sep-23 - 4848% 1591% 1599%  9.26% 6.44% 3.92% 45 97.9%
Oct-23 - - 4165% 2469% 1412% 1087%  8.67% 56 70.1%
Nov-23 - - 4051% 25.81% 13.82% 11.00%  8.87% 46 95.2%
Dec-23 - - - 5021% 19.34% 1647% 13.98% 5.2 75.0%
Table 19. CBOT Soybean Meal monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct23  Dec-23  Jan-24 Mar-24 May-24  Jul-24 Dec-24 (months) JPMCCI
Jul-23 | 14.80%  8.99%  47.19%  830%  10.53%  6.03% 4.16% - 54 85.6%
Aug-23 - 12.79%  51.16%  10.94%  1246%  7.38% 5.28% - 5.0 84.2%
Sep-23 - - 5341% 14.89% 16.06%  9.31% 6.33% - 45 85.8%
Oct-23 - - 41.99% 21.01% 1850% 10.92%  7.57% - 38 92.4%
Nov-23 - - - 36.22% 30.92% 17.21%  10.99%  4.66% 45 74.9%
Dec-23 - - - - 53.70% 25.18% 14.16%  6.96% 47 76.7%
Table 20. CBOT Soybean Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Dec-23  Jan-24  Mar-24  May-24  Jul-24 Dec-24 (months) JPMCCI
Jul-23 | 13.95%  948%  4449% 1039% 10.13%  7.14% 4.44% - 55 85.8%
Aug-23 - 12.86%  45.13%  13.60% 12.11%  9.27% 7.03% - 52 85.6%
Sep-23 - - 46.30% 15.11% 1594% 12.84%  9.81% - 5.0 85.1%
Oct-23 - - 3517% 20.33% 16.97% 13.30% 10.35%  3.89% 46 95.0%
Nov-23 - - - 3348% 26.99% 18.83% 13.84%  6.87% 49 77.4%
Dec-23 - - - - 47.31% 2440% 17.90%  10.39% 5.1 75.5%




Table 21. CBOT Wheat monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-23  Dec-23 Mar-24 May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 5225%  29.56%  11.54% - 6.65% - - 42 93.9%
Aug-23 - 6242% 20.33%  579%  11.46% - - 57 74.1%
Sep-23 - 57.63% 19.26%  8.30%  10.26% - 4.55% 53 97.5%
Oct-23 - 49.62% 2243%  9.19%  13.11% - 5.66% 47 96.4%
Nov-23 - - 5057% 13.91%  22.06%  4.69% 8.76% 6.2 76.2%
Dec-23 - - 51.07% 1457% 20.54%  571% 8.11% 5.2 97.6%
Table 22. KCBOT Winter Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Dec-23 Mar-24  May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 5522%  3145%  10.07%  3.26% - - - 338 95.8%
Aug-23 - 64.93% 2243%  7.00% 5.65% - - 54 76.0%
Sep-23 - 61.37% 23.68%  8.23% 6.71% - - 46 97.3%
Oct-23 - 51.08% 28.00%  9.99%  10.92% - - 41 95.8%
Nov-23 - - 59.20% 16.51%  19.42%  4.87% - 54 74.9%
Dec-23 - - 57.37% 1593% 16.92% 560%  4.19% 47 99.3%
Table 23. MGE Spring Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Dec-23 Mar-24  May-24  Jul-24 Sep-24 (months) JPMCCI
Jul-23 | 54.15%  31.80% 10.64%  3.41% - - 39 97.6%
Aug-23 - 70.84%  22.23%  6.92% - - 5.0 66.2%
Sep-23 - 68.49% 24.68%  6.83% - - 4.1 93.5%
Oct-23 - 5473% 29.39%  7.68%  4.38% 3.82% 39 98.6%
Nov-23 - - 66.31%  16.39%  9.11% 8.19% 52 72.2%
Dec-23 - - 6217% 19.32%  9.24% 9.28% 43 96.8%
Table 24. NYBOT Cocoa monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Dec-23 Mar-24  May-24  Jul-24 Sep-24  Dec-24  Mar-25 (months) JPMCCI
Jul-23 | 4475% 29.76%  18.92%  6.58% - - - - 46 92.0%
Aug-23 - 50.19% 25.06% 10.92%  4.67% 3.84% 5.31% - 6.6 88.8%
Sep-23 - 46.35%  25.72% 12.26%  584% = 4.36% 5.48% - 58 98.1%
Oct-23 - 36.54% 30.28% 14.02%  7.74% 5.23% 6.18% - 54 97.1%
Nov-23 - - 49.12% 21.11%  11.93%  6.49% 7.40% 3.95% 6.4 89.3%
Dec-23 - - 4590% 22.21% 1241%  7.90% 722%  4.35% 56 97.2%




Table 25. NYBOT Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-23  Dec-23 Mar-24 May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 46.02% 27.61% 16.60%  6.40% - - 3.37% 48 92.3%
Aug-23 - 50.50% 26.04%  10.90%  4.32% 3.63% 461% 6.5 83.7%
Sep-23 - 47.93% 24.80% 13.84%  5.24% 3.61% 4.58% 57 96.4%
Oct-23 - 3941%  2947% 1421%  7.31% 4.30% 5.29% 5.1 96.3%
Nov-23 - - 53.30%  19.92% 1223%  6.82% 7.74% 6.0 83.5%
Dec-23 - - 5047% 21.21% 1266%  7.83% 7.83% 5.1 94.3%
Table 26. NYBOT Cotton monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-23  Mar-24 May-24  Jul-24 Dec-24 (months) JPMCCI
Jul-23 | 65.09% 17.53%  5.12% 4.73% 7.53% 7.0 99.7%
Aug-23 | 58.79% 21.96%  6.38% 4.99% 7.87% 6.3 99.4%
Sep-23 | 54.30% 24.44%  7.50% 5.53% 8.23% 55 99.1%
Oct-23 | 46.82% 29.57%  8.30% 6.47% 8.83% 48 98.7%
Nov-23 - 60.17%  15.82% 11.75%  12.26% 59 83.4%
Dec-23 - 55.72%  19.26%  1242% 12.61% 5.0 97.6%
Table 27. NYBOT Orange Juice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Nov-23  Jan-24  Mar-24 (months) JPMCCI
Jul-23 | 100.00% - - -
Aug-23 - 100.00% - -
Sep-23 - 100.00% - - Not in JPMCCI
Oct-23 - - 100.00% -
Nov-23 - - 100.00% -
Dec-23 - - - 100.00%
Table 28. NYBOT Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Mar-24  May-24  Jul-24 Oct-24  Mar-25 (months) JPMCCI
Jul-23 | 46.74%  2443%  1059%  8.39% 6.43% 3.42% 741 95.3%
Aug-23 | 41.34% 26.71% 1246%  8.87% 6.95% 3.67% 6.5 94.5%
Sep-23 - 5021% 19.50% 13.66% 11.09%  554% 84 75.6%
Oct-23 - 49.99%  19.05% 14.29% 10.95%  5.72% 74 91.6%
Nov-23 - 46.97% 21.15% 1461% 10.98%  6.28% 6.5 90.8%
Dec-23 - 4437% 22.23% 14.98% 11.76%  6.66% 57 90.0%




Table 29. LIFFE Robusta Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-23  Nov-23  Jan-24  Mar-24 May-24  Jul-24 Sep-24 (months) JPMCCI
Jul-23 | 4543% 2741%  1299%  7.23% 3.35% 3.58% - 4.1 98.4%
Aug-23 - 52.38% 23.33% 1356%  5.19% 5.54% - 48 82.5%
Sep-23 - 49.37% 2449% 1595%  5.28% 4.90% - 38 97.8%
Oct-23 - - 51.98% 29.52%  11.09%  7.41% - 45 74.2%
Nov-23 - - 47.94%  29.90% 13.60%  857% - 37 95.4%
Dec-23 - - - 56.23% 2553% 14.22%  4.02% 43 78.4%
Table 30. LIFFE White Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Dec-23 Mar-24  May-24  Aug-24  Oct-24  Dec-24 (months) JPMCCI
Jul-23 | 48.94%  19.68%  14.65%  7.76% 5.10% 3.87% - 56 90.6%
Aug-23 | 40.13% 2429% 17.20%  8.69% 5.43% 4.26% - 5.0 98.9%
Sep-23 - 4576%  29.04% 1263%  7.34% 5.23% - 56 89.5%
Oct-23 - 40.98% 29.85% 14.98%  8.61% 5.57% - 49 96.9%
Nov-23 - - 53.72% 2451% 1330%  847% - 57 84.3%
Dec-23 - - 49.67% 24.76% 13.11%  9.00% 3.46% 5.1 97.5%
Table 31. CME Feeder Cattle monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct23  Nov-23  Jan-24  Mar24  Apr-24  May-24  Aug-24 (months) JPMCCI
Jul-23 | 39.74% 2460% 16.98%  13.82%  4.86% - - - 34 67.0%
Aug-23 - 47.85% 24.63% 19.92%  7.60% - - - 32 66.6%
Sep-23 - - 50.10%  35.37%  14.53% - - - 33 61.8%
Oct-23 - - - 64.83% 2359%  5.77% 5.81% - 39 66.5%
Nov-23 - - - 56.11%  23.86%  8.22% 6.70% 5.10% 33 95.3%
Dec-23 - - - - 56.42% 16.21% 15.06% 12.31% 4.1 68.7%
Table 32. CME Lean Hogs monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Dec-23  Feb-24  Apr24  Jun-24 Jul-24  Aug-24  Oct-24 (months) JPMCCI
Jul-23 | 4843% 2823% 1377%  9.58% - - - - 47 73.4%
Aug-23 | 43.37% 2753% 14.63%  9.87% 4.60% - - - 41 95.1%
Sep-23 - 51.75% 2220% 17.48%  8.58% - - - 47 75.4%
Oct-23 - 4594%  22.11%  1927%  941% 3.27% - - 40 93.2%
Nov-23 - - 4527% 27.98% 1445%  7.72% 457% - 48 74.6%
Dec-23 - - 4215% 2467% 1521%  6.81% 7.28% 3.88% 42 94.0%




Table 33.

CME Live Cattle monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct23  Dec-23  Feb-24  Apr-24  Jun-24  Aug-24 (months) JPMCCI
Jul-23 | 51.15%  25.64%  14.73%  8.49% - - 46 73.9%
Aug-23 | 44.44% 24.14%  16.22% 11.09%  4.10% - 4.1 95.4%
Sep-23 - 4750% 23.86% 19.82%  8.82% - 48 77.0%
Oct-23 - 4467% 24.00% 19.11%  12.21% - 4.0 93.2%
Nov-23 - - 46.55%  2743% 2027%  5.75% 47 76.4%
Dec-23 - - A447% 2742% 2080%  7.32% 3.8 92.9%
Table 34. LME Tin monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 (months) JPMCCI
Jul-23 | 43.94% 24.85% 13.19%  18.03% - - - - - - 3.1 61.2%
Aug-23 - 34.06% 26.50% 27.12%  6.62% - 5.71% - - - 33 60.2%
Sep-23 - - 3257% 3831% 1747%  4.76% 6.90% - - - 32 64.4%
Oct-23 - - - 37.98% 3248% 1520%  14.34% - - - 3.1 63.3%
Nov-23 - - - - 36.90% 26.93% 25.32%  5.00% - 5.84% 32 62.5%
Dec-23 - - - - - 29.74%  40.02% 1643%  6.53% 7.28% 32 61.5%
Table 35. CBOT Rough Rice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Nov-23  Jan-24  Mar-24 (months) JPMCCI
Jul-23 | 100.00% - - -
Aug-23 - 100.00% - -
Sep-23 - 100.00% - - Not in JPMCCI
Oct-23 - - 100.00% -
Nov-23 - - 100.00% -
Dec-23 - - - 100.00%
Table 36. CBOT Ethanol monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Apr-24 (months) JPMCCI
Jul-23 | 100.00% - - - - -
Aug-23 - 100.00% - - - -
Sep-23 - - 100.00% - - - Not in JPMCCI
Oct-23 - - - 100.00% - -
Nov-23 - - - - 100.00% -
Dec-23 - - - - - 100.00%




Table 1. Ex-Front NYMEX Crude Oil monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct23  Nov-23  Dec-23  Jan-24  Feb-24 Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Dec-24  Jun-25  Dec-25 (months) JPMCCI
Jul-23 | 16.34%  9.90%  26.33%  6.00% - 6.33% - - 13.33% - - 15.92% - 5.85% 89 55.6%
Aug-23 - 16.52%  26.78%  8.62% - 8.22% - - 14.78% - - 18.26% - 6.83% 8.9 53.2%
Sep-23 - - 27.07% 1144%  733%  10.18% - - 16.01% - - 20.35% - 7.61% 8.8 53.3%
Oct-23 - - - 18.94%  949%  1239%  562% - 17.27% - - 2131%  6.27% 8.65% 9.8 53.6%
Nov-23 - - - - 14.42% 1451%  7.45% - 18.15% - 6.16%  23.34%  6.31% 9.67% 9.9 54.2%
Dec-23 - - - - - 19.28%  8.19% 644%  17.33%  5.04% 6.42%  2152%  6.14% 9.65% 9.2 59.6%
Table 2. Ex-Front NYMEX Gasoline monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 3473% 21.19%  33.76%  10.32% - - - - - - - - 42 38.3%
Aug-23 - 3262% 36.68%  12.55% - 9.89% - - 8.27% - - - 46 41.5%
Sep-23 - - 4321% 17.74%  8.01%  1266%  7.61% - 10.77% - - - 47 43.1%
Oct-23 - - - 36.87% 14.87% 21.91% 11.57% - 14.78% - - - 47 37.0%
Nov-23 - - - - 2315% 2458%  16.56%  10.28%  17.05% - - 8.39% 54 38.1%
Dec-23 - - - - - 2889% 17.38% 1221% 1659%  6.66% 7.89%  10.38% 56 48.5%
Table 3. Ex-Front NYMEX Heating Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24  May-24  Jun-24  Dec-24 (months) JPMCCI
Jul-23 | 17.59%  13.33%  23.99%  9.58% 5.64% 7.53% 5.76% - 8.83% 7.75% 6.6 56.3%
Aug-23 - 19.50% 24.50% 12.71%  821%  10.10%  6.89% - 10.23%  7.87% 6.2 55.9%
Sep-23 - - 2987% 16.50%  11.75%  13.18%  9.14% - 11.10%  8.47% 58 53.3%
Oct-23 - - - 2517%  1582%  16.64% 1240%  6.15%  13.19%  10.63% 59 51.3%
Nov-23 - - - - 2270% 22.78%  1590%  885%  16.45%  13.32% 58 47.1%
Dec-23 - - - - - 30.76% 22.95% 12.09% 19.20%  15.00% 54 47.0%
Table 4. Ex-Front NYMEX Natural Gas monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Oct-24  Dec-24  Jan-25 (months) JPMCCI
Jul-23 | 1848% 1291%  9.90%  14.80% 593%  10.69% 11.65%  8.64% - - - 7.01% - - 6.7 55.6%
Aug-23 - 2182% 11.76% 16.66%  6.55%  11.71% 1257%  10.50% - - - 8.42% - - 6.3 56.3%
Sep-23 - - 1523% 20.52%  8.44%  16.26% 14.84%  13.25% - - - 11.46% - - 6.3 50.7%
Oct-23 - - - 27.90%  10.98%  19.90% 15.13%  13.81% - - - 12.28% - - 56 51.7%
Nov-23 - - - - 15.02%  27.06% 1843%  18.03% - - 6.86%  14.59% - - 58 45.1%
Dec-23 - - - - - 3037% 1479% 1420%  6.15% 5.44% 6.36%  11.02%  538% 6.30% 6.1 59.6%




Table 5. Ex-Front ICE Brent Crude monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Nov-23  Dec-23  Jan-24  Feb24 Mar24  Apr-24  May-24  Jun-24 Jul-24 Sep-24  Dec-24  Jun-25  Dec-25 (months) JPMCCI
Jul-23 | 1753%  23.05%  9.74% 7.04% 7.04% - - 12.28% - - 16.41% - 6.91% 9.6 50.7%
Aug-23 - 2769% 1290%  7.93% 8.38% - - 13.40% - - 16.76%  5.83% 7.13% 10.1 51.6%
Sep-23 - - 2246% 12.89%  11.64% - - 17.70% - - 1948%  7.17% 8.66% 10.6 45.2%
Oct-23 - - - 19.79%  1441%  7.17% 725%  17.59% - - 18.16%  6.94% 8.69% 10.0 48.1%
Nov-23 - - - - 2242% 10.69% 8.78%  1741%  6.14% - 18.28%  7.00% 9.27% 9.7 50.2%
Dec-23 - - - - - 18.20%  12.06% 19.29%  7.88% 6.35%  19.36%  7.02% 9.85% 9.6 51.1%
Table 6. Ex-Front ICE Gas Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 2594% 15.10%  26.30%  11.34% - - - - 10.33% - - 11.00% 6.4 47.9%
Aug-23 - 2260% 27.96% 13.31%  6.36% 7.20% - - 10.92% - - 11.65% 6.3 48.8%
Sep-23 - - 3586% 18.66%  9.78%  10.28% - - 12.27% - - 13.16% 6.0 47.0%
Oct-23 - - - 31.10%  16.14%  14.46%  7.46% - 14.25% - - 16.59% 6.2 42.5%
Nov-23 - - - - 2311% 2024% 10.78%  9.25%  17.14% - - 19.48% 6.3 41.0%
Dec-23 - - - - - 2758% 12.82% 10.24% 18.06%  6.55% 6.38%  18.37% 6.2 47.6%

Table 7. Ex-Front COMEX Gold monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-23  Feb-24  Apr-24  Jun-24 (months) JPMCCI
Jul-23 | 93.22%  6.78% - - 5.1 46.3%
Aug-23 | 94.03%  5.97% - - 4.1 84.5%
Sep-23 - 100.00% - - 5.0 6.8%
Oct-23 - 75.73%  24.21% - 45 14.0%
Nov-23 - - 63.87%  36.13% 57 9.8%
Dec-23 - - 69.85%  30.15% 4.6 16.1%

Table 8. Ex-Front COMEX Silver monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-23  Mar-24  May-24 (months) JPMCCI
Jul-23 | 100.00% - - 5.0 17.2%
Aug-23 - 100.00% - 70 4.2%
Sep-23 - 100.00% - 6.0 8.0%
Oct-23 - 100.00% - 5.0 13.0%
Nov-23 - - 100.00% 6.0 4.2%
Dec-23 - - 100.00% 5.0 7.4%




Table 9. Ex-Front NYMEX Palladium monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-23  Mar-24 (months) JPMCCI
Jul-23 | 100.00% - 5.0 7.6%
Aug-23 | 100.00% - 40 51.2%
Sep-23 | 100.00% - 3.0 97.0%
Oct-23 - 100.00% 5.0 8.6%
Nov-23 - 100.00% 40 50.4%
Dec-23 - 100.00% 3.0 98.5%
Table 10. Ex-Front NYMEX Platinum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Jan-24  Apr-24 (months) JPMCCI
Jul-23 | 100.00% - 6.0 4.6%
Aug-23 | 100.00% - 5.0 9.7%
Sep-23 | 100.00% - 4.0 49.6%
Oct-23 - 100.00% 6.0 3.7%
Nov-23 - 100.00% 5.0 8.3%
Dec-23 - 100.00% 4.0 52.6%
Table 11. Ex-Front LME Aluminum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct23  Nov-23  Dec-23  Jan-24  Feb-24 Mar24  Apr24  May-24  Jun-24 Jul-24 Dec24  Dec-25 (months) JPMCCI
Jul-23 | 17.90%  11.71%  19.51%  10.06% - 9.26% - - 7.76% - 16.66%  7.13% 9.1 52.5%
Aug-23 - 2143%  24.11%  12.09% - 10.62% - - 7.95% - 16.58%  7.21% 84 51.8%
Sep-23 - - 29.23%  15.15% - 14.15% - 6.41% 9.19% - 17.77%  8.10% 85 50.9%
Oct-23 - - - 2495%  7.53%  17.77%  6.05% 7.20% 9.48% - 17.04%  9.99% 85 50.3%
Nov-23 - - - - 14.00%  21.84%  8.42% 9.84%  11.55%  6.50%  16.49%  11.37% 8.6 50.1%
Dec-23 - - - - - 29.23% 11.06% 11.06% 13.63% 7.30% 16.08% 11.64% 79 52.3%
Table 12. Ex-Front LME Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24  Dec-24  Dec-25 (months) JPMCCI
Jul-23 | 2086%  10.30%  34.92%  7.35% - 8.95% - - - 17.61% - 6.9 47.0%
Aug-23 - 19.45%  42.02%  9.32% - 10.85% - - - 18.37% - 6.4 46.1%
Sep-23 - - 4572%  12.60%  6.99%  13.07% - 5.81% - 15.81% - 58 52.8%
Oct-23 - - - 2382%  1397%  23.73% - 9.07% - 2095%  847% 8.2 42.3%
Nov-23 - - - - 2072%  30.13%  6.78% 9.11% 7.06%  18.16%  8.04% 76 50.2%
Dec-23 - - - - - 40.54% 10.83% 12.86%  9.17%  19.24%  7.35% 6.9 50.2%




Table 13

. Ex-Front LME Lead monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr-24 May-24  Jun-24  Dec-24 (months) JPMCCI
Jul-23 | 28.73%  14.26%  29.69%  8.96% - 9.44% - - - 8.92% 57 46.7%
Aug-23 - 2945%  3343% 11.49%  6.17% 8.90% - - - 10.55% 55 49.5%
Sep-23 - - 4139%  1411%  7.04%  13.09% - 6.27% 6.58%  11.53% 58 53.5%
Oct-23 - - - 3322% 14.68% 2247%  7.08% - 8.18%  14.36% 58 47.1%
Nov-23 - - - - 2897%  32.07%  9.65% 7.16% 859%  13.56% 54 50.4%
Dec-23 - - - - - 51.94% 14.63% 839%  11.26% 13.78% 4.9 51.5%
Table 14. Ex-Front LME Nickel monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24  Dec-24  Dec-25 Dec-26 (months) JPMCCI
Jul-23 | 1629%  991%  2964%  8.17% - 7.75% - - - 16.86%  11.39% - 96 52.7%
Aug-23 - 19.53%  30.30%  8.88% - 8.80% - - 546%  16.60%  10.43% - 9.0 57.4%
Sep-23 - - 3751% 11.61% - 12.45% - - 780%  1846% 12.17% - 9.1 53.5%
Oct-23 - - - 2479%  924%  15.17% - - 10.05% 18.98%  14.64%  7.13% 11.8 50.9%
Nov-23 - - - - 15.00% 19.40%  6.61% 767%  1062% 19.09% 1461%  7.00% 1.5 52.6%
Dec-23 - - - - - 31.32%  9.48% 920%  11.03% 1862% 1367%  6.68% 10.4 57.0%
Table 15. Ex-Front LME Zinc monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct23  Nov-23  Dec-23  Jan-24  Feb-24 Mar24  Apr24  May-24  Jun-24 Jul-24  Aug-24  Dec-24 (months) JPMCCI
Jul-23 | 19.96% 17.31%  31.60%  14.81% - 8.08% - - - - - 8.24% 58 47.8%
Aug-23 - 3021%  36.76%  16.47% - 9.14% - - - - - 7.42% 5.0 55.7%
Sep-23 - - 43.22% 18.95%  6.75%  13.94% - 17.77% - - - 9.37% 53 53.2%
Oct-23 - - - 3225% 12.57%  23.03% - 7.711% 7.07% - 6.24%  11.13% 59 49.7%
Nov-23 - - - - 16.72%  33.76%  7.35% 9.08% 7.86% 8.26% 567%  11.30% 6.0 54.8%
Dec-23 - - - - - 43.03% 11.71% 11.02%  9.83% 7.80% 5.85%  10.75% 52 61.3%
Table 16. Ex-Front COMEX Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-23  Mar-24 May-24  Jul-24 Sep-24 (months) JPMCCI
Jul-23 | 69.31%  30.69% - - - 59 33.6%
Aug-23 - 80.03%  19.97% - - 74 20.6%
Sep-23 - 74.02%  25.98% - - 6.5 28.1%
Oct-23 - 69.69% 18.81%  11.49% - 58 34.6%
Nov-23 - - 62.23%  37.77% - 6.8 17.2%
Dec-23 - - 53.55%  30.96%  15.49% 6.2 27.6%




Table 17

. Ex-Front CBOT Corn monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-23 Mar-24  May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 6377% 14.99%  5.87% 8.17% - 7.20% 72 65.5%
Aug-23 - 42.20%  17.49%  21.30% - 19.00% 9.9 31.0%
Sep-23 - 3829% 19.23% 1840%  6.88%  17.20% 9.1 44.3%
Oct-23 - 4161% 18.76% 17.77%  6.16%  15.70% 79 53.5%
Nov-23 - - 31.18%  32.08% 10.82%  25.93% 89 37.7%
Dec-23 - - 31.77%  30.71% 12.08%  25.44% 79 48.2%
Table 18. Ex-Front CBOT Soybean monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Nov-23  Jan-24  Mar-24  May-24  Jul-24 Nov-24 (months) JPMCCI
Jul-23 | 5947% 11.53% 1562%  7.75% 5.64% - 58 84.1%
Aug-23 - 2894% 37.73%  19.20%  14.13% - 74 40.1%
Sep-23 - 3089% 31.04% 17.97% 1250%  7.60% 6.8 50.4%
Oct-23 - - 42.31% 24.20% 18.63%  14.86% 74 40.9%
Nov-23 - - 43.38% 23.22%  18.49%  14.91% 6.4 56.6%
Dec-23 - - - 38.85% 33.08%  28.07% 73 37.3%
Table 19. Ex-Front CBOT Soybean Meal monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct23  Dec-23  Jan24 Mar-24 May-24  Jul-24 Dec-24 (months) JPMCCI
Jul-23 | 1055% 55.39%  9.74%  12.36%  7.08% 4.88% - 6.0 72.9%
Aug-23 - 58.66% 12.54% 14.28%  8.46% 6.06% - 54 73.5%
Sep-23 - - 31.97% 3448% 19.98%  13.58% - 6.3 40.0%
Oct-23 - - 36.22%  31.90%  18.83%  13.05% - 52 53.6%
Nov-23 - - - 4848%  26.98% 17.23%  7.30% 59 47.7%
Dec-23 - - - - 54.38%  30.59%  15.04% 6.7 35.5%
Table 20. Ex-Front CBOT Soybean Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-23  Dec-23  Jan24  Mar-24  May-24  Jul-24 Dec-24 (months) JPMCCI
Jul-23 | 11.01%  51.70%  1207% 11.77%  8.29% 5.15% - 6.0 73.9%
Aug-23 - 51.79% 1560% 13.90% 10.63%  8.07% - 57 74.6%
Sep-23 - - 2813%  29.69% 2391% 18.27% - 6.6 45.7%
Oct-23 - - 31.36% 26.17% 2051% 1596%  6.00% 6.0 61.6%
Nov-23 - - - 40.58%  28.30% 20.80%  10.32% 6.3 51.5%
Dec-23 - - - - 46.31%  33.97%  19.72% 741 39.8%




Table 21

. Ex-Front CBOT Wheat monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-23 Mar-24  May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 61.91%  24.17% - 13.92% - - 6.7 44.8%
Aug-23 - 5410%  15.40%  30.50% - - 85 27.8%
Sep-23 - 4547%  19.58%  24.21% - 10.75% 8.3 41.3%
Oct-23 - 4451%  18.24%  26.02% - 11.24% 74 48.6%
Nov-23 - - 28.15%  44.64%  9.49%  17.73% 85 37.6%
Dec-23 - - 29.78% 41.98% 11.67% 16.57% 75 47.8%
Table 22. Ex-Front KCBOT Winter Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-23  Mar-24 May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 7024%  2249%  7.27% - - - 6.0 42.9%
Aug-23 - 63.95%  19.95%  16.10% - - 8.0 26.7%
Sep-23 - 61.31% 21.30%  17.38% - - 741 37.6%
Oct-23 - 57.25% 2043%  22.32% - - 6.3 46.9%
Nov-23 - - 4047%  4759%  11.94% - 74 30.6%
Dec-23 - - 37.36% 39.69% 13.13%  9.82% 7.0 42.3%
Table 23. Ex-Front MGE Spring Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-23 Mar-24  May-24  Jul-24 Sep-24 (months) JPMCCI
Jul-23 | 69.37% 23.20%  7.43% - - 6.1 44.7%
Aug-23 - 76.25%  23.75% - - 75 19.3%
Sep-23 - 78.32%  21.68% - - 6.4 29.5%
Oct-23 - 64.92% 16.96%  9.68% 8.44% 6.2 44.6%
Nov-23 - - 48.65%  27.04%  24.31% 75 24.3%
Dec-23 - - 51.07% 24.41%  24.52% 6.5 36.6%
Table 24. Ex-Front NYBOT Cocoa monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-23  Mar-24 May-24  Jul-24 Sep-24  Dec24  Mar-25 (months) JPMCCI
Jul-23 | 53.86% 34.24%  11.90% - - - - 6.6 50.8%
Aug-23 - 50.32%  21.93%  9.38% 771%  10.66% - 9.2 44.2%
Sep-23 - 47.94% 22.85% 1089%  8.12%  10.21% - 83 52.6%
Oct-23 - 47.72%  2210% 1219%  8.24% 9.74% - 73 61.6%
Nov-23 - - 4149%  2344% 1276% 1454%  7.76% 838 45.4%
Dec-23 - - 41.06% 22.95% 1461% 13.34%  8.05% 78 52.6%




Table 25. Ex-Front NYBOT Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-23 Mar-24  May-24  Jul-24 Sep-24  Dec-24 (months) JPMCCI
Jul-23 | 51.16%  30.76%  11.85% - - 6.24% 73 49.8%
Aug-23 - 5261%  22.02%  8.72% 7.34% 9.31% 9.1 41.4%
Sep-23 - 47.63% 26.58%  10.06%  6.93% 8.80% 8.1 50.2%
Oct-23 - 48.64%  2345% 12.07%  7.10% 8.74% 72 58.3%
Nov-23 - - 4264% 26.19% 1459%  16.57% 8.3 39.0%
Dec-23 - - 42.83% 2556% 15.80% 15.81% 72 46.7%
Table 26. Ex-Front NYBOT Cotton monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar-24  May-24  Jul-24 Dec-24 (months) JPMCCI
Jul-23 | 5022%  14.66%  13.55%  21.57% 10.8 34.8%
Aug-23 | 53.30% 1548% 12.12%  19.10% 95 40.9%
Sep-23 | 5347% 1642% 12.11%  18.01% 84 45.3%
Oct-23 | 5561% 1561% 1217% 16.61% 73 52.5%
Nov-23 - 39.72%  2951%  30.77% 8.7 33.2%
Dec-23 - 4348%  28.04%  28.47% 76 43.2%
Table 27. Ex-Front NYBOT Orange Juice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Nov-23  Jan-24  Mar-24 (months) JPMCCI
Jul-23 | 100.00% - - -
Aug-23 - 100.00% - -
Sep-23 - 100.00% - - Not in JPMCCI
Oct-23 - - 100.00% -
Nov-23 - - 100.00% -
Dec-23 - - - 100.00%
Table 28. Ex-Front 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 (months) JPMCCI
Jul-23 | 4587% 19.88%  15.75%  12.08%  6.42% 10.6 50.8%
Aug-23 | 4554% 21.24% 1512% 11.85%  6.26% 96 55.4%
Sep-23 - 3917%  2744% 2228%  11.12% 10.8 37.6%
Oct-23 - 38.08% 28.58%  21.90%  11.44% 9.8 45.8%
Nov-23 - 39.89%  27.55% 20.72%  11.84% 8.8 48.2%
Dec-23 - 39.97% 26.92% 21.14%  11.97% 78 50.1%




Table 29

. Ex-Front LIFFE Robusta Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Nov-23  Jan-24 Mar-24 May-24  Jul-24 Sep-24 (months) JPMCCI
Jul-23 | 5023% 23.81% 13.25%  6.14% 6.56% - 59 53.7%
Aug-23 - 49.00% 2847%  10.89%  11.64% - 6.7 39.3%
Sep-23 - 48.37%  3152%  1043%  9.68% - 56 49.5%
Oct-23 - - 6147% 23.10%  15.43% - 6.1 35.6%
Nov-23 - - 5743%  26.12%  16.45% - 52 49.7%
Dec-23 - - - 58.33% 3249%  9.18% 6.0 34.3%
Table 30. Ex-Front LIFFE White Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-23  Mar-24 May-24  Aug-24  Oct24  Dec-24 (months) JPMCCI
Jul-23 | 3855% 28.69%  15.19%  9.99% 7.58% - 8.2 46.3%
Aug-23 | 4057% 28.73% 14.52%  9.06% 711% - 7.0 59.2%
Sep-23 - 53.55% 2329% 1352%  9.64% - 78 48.5%
Oct-23 - 50.59% 25.38%  14.59%  9.44% - 6.9 57.2%
Nov-23 - - 52.96% 28.73%  18.30% - 78 39.0%
Dec-23 - - 49.19% 26.05% 17.88%  6.87% 7.2 49.1%
Table 31. Ex-Front CME Feeder Cattle monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct23  Nov-23  Jan24  Mar24  Apr-24  May-24  Aug-24 (months) JPMCCI
Jul-23 | 40.82%  28.18%  22.94%  8.06% - - - 44 40.4%
Aug-23 - 47.23% 38.20%  14.57% - - - 43 34.7%
Sep-23 - - 70.88%  29.12% - - - 46 30.9%
Oct-23 - - - 67.08% 1640%  16.52% - 55 23.4%
Nov-23 - - - 5436% 18.73%  1527%  11.63% 5.1 41.8%
Dec-23 - - - - 37.19% 34.57%  28.24% 55 29.9%
Table 32. Ex-Front CME Lean Hogs monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-23  Feb-24  Apr-24  Jun-24 Jul-24  Aug-24  Oct-24 (months) JPMCCI
Jul-23 | 5474% 26.69%  18.57% - - - - 6.3 37.8%
Aug-23 | 4861% 2584% 1743%  8.12% - - - 57 53.8%
Sep-23 - 46.00% 36.23% 17.77% - - - 6.4 36.4%
Oct-23 - 4091% 3565% 1741%  6.04% - - 57 50.4%
Nov-23 - - 51.12% 2641% 1411%  8.36% - 6.3 40.8%
Dec-23 - - 42.65% 26.29% 11.77% 12.58%  6.71% 58 54.4%




Table 33

. Ex-Front CME Live Cattle monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-23  Feb-24  Apr-24  Jun24  Aug-24 (months) JPMCCI
Jul-23 | 5248%  30.15%  17.37% - - 6.3 36.1%
Aug-23 | 43.45% 2920% 19.97%  7.38% - 58 53.0%
Sep-23 - 4544%  37.76%  16.79% - 6.4 40.4%
Oct-23 - 43.38%  34.54%  22.07% - 56 51.6%
Nov-23 - - 51.32%  37.92%  10.76% 6.2 40.8%
Dec-23 - - 49.38%  37.45% 13.18% 53 51.6%
Table 34. Ex-Front LME Tin monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-23  Nov-23  Dec-23  Jan-24  Feb-24  Mar24  Apr24  May-24  Jun-24 (months) JPMCCI
Jul-23 | 44.32%  23.52%  32.16% - - - - - - 39 34.3%
Aug-23 - 40.18%  41.13%  10.03% - 8.65% - - - 40 39.7%
Sep-23 - - 56.81% 2590%  7.06%  10.23% - - - 37 43.4%
Oct-23 - - - 5237%  2450%  23.13% - - - 37 39.3%
Nov-23 - - - - 42.68%  40.13%  7.93% - 9.26% 39 39.5%
Dec-23 - - - - - 56.96% 23.38%  9.30%  10.36% 37 43.2%
Table 35. Ex-Front CBOT Rough Rice monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-23  Nov-23  Jan-24  Mar-24 (months) JPMCCI
Jul-23 | 100.00% - - -
Aug-23 - 100.00% - -
Sep-23 - 100.00% - - Not in JPMCCI
Oct-23 - - 100.00% -
Nov-23 - - 100.00% -
Dec-23 - - - 100.00%
Table 36. Ex-Front CBOT Ethanol monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-23  Oct-23  Nov-23  Dec-23  Jan-24  Apr-24 (months) JPMCCI
Jul-23 | 100.00% - - - - -
Aug-23 - 100.00% - - - -
Sep-23 - - 100.00% - - - Not in JPMCCI
Oct-23 - - - 100.00% - -
Nov-23 - - - - 100.00% -
Dec-23 - - - - - 100.00%
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