Table 1. NYMEX Crude Oil monthly composition

Contract Weight Report 2019

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Dec-20 Dec-21 (months) JPMCCI
Jul-19 | 29.87%  12.22% 8.11% 24.57% - - - - - 10.07% 15.16% - 6.2 74.4%
Aug-19 - 2541%  12.85%  24.60% 5.38% - 4.19% - - 11.43% 16.13% - 6.2 77.0%
Sep-19 - - 28.26%  26.73% 7.07% - 5.82% - - 13.47% 18.65% - 6.0 75.3%
Oct-19 - - - 38.25%  11.36% 5.01% 8.10% - - 16.16% 21.12% - 6.0 73.4%
Nov-19 - - - - 24.54% 9.46%  10.80% - - 25.00% 30.21% - 6.9 62.7%
Dec-19 - - - - - 16.93% 12.86% 551%  4.56% 27.11% 28.36% 4.66% 73 73.2%
Table 2. NYMEX Gasoline monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20 Apr-20 May-20 Jun-20  Jul-20  Dec-20 (months) JPMCCI
Jul-19 | 38.81%  2043%  14.82%  15.39% 6.31% - 4.23% - - - - - 35 73.6%
Aug-19 - 38.01% 2336% 17.79%  10.19% - 647%  4.18% - - - - 35 72.8%
Sep-19 - - 4340%  2369%  13.52% 5.15% 8.74%  5.50% - - - - 33 74.1%
Oct-19 - - - 4209%  24.79% 796%  1232% 7.57% - 5.28% - - 34 71.1%
Nov-19 - - - - 4772%  14.05% 15.84% 10.10% 5.07%  7.22% - - 33 71.2%
Dec-19 - - - - - 34.85% 2260% 13.72% 9.84%  955% 4.16%  5.28% 39 72.6%
Table 3. NYMEX Heating Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Dec-20 (months) JPMCCI
Jul-19 | 31.74%  1481%  11.11%  18.94% 7.82% - 4.72% - - 6.07%  4.79% 48 76.5%
Aug-19 - 2652%  18.14%  2042%  11.32% 5.43% 5.98% - - 6.72%  545% 47 76.3%
Sep-19 - - 3017%  22.79%  1391%  663%  9.25%  4.56% - 707%  5.62% 45 78.9%
Oct-19 - - - 3091% 2148%  957%  1236% 7.39% 383% 852% 5.94% 45 78.8%
Nov-19 - - - - 3285%  15.38% 16.25% 11.10% 6.27% 10.63% 7.52% 44 76.0%
Dec-19 - - - - - 30.95% 24.03% 13.94% 873% 12.82% 9.53% 42 72.5%




Table 4. NYMEX Natural Gas monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20  Jul-20  Oct-20  Jan-21 (months) JPMCCI
Jul-19 | 28.14%  16.35%  10.30% 777% 13.23% 4.94% 947%  9.80% - - - - - 46 726%
Aug-19 - 2352%  15.79% 9.46% 15.36% 550%  11.14% 1044% 4.28% - - 4.50% - 5.1 74.6%
Sep-19 - - 26.35%  12.26%  16.88% 691%  1364% 1235% 5.79% - - 5.81% - 48 73.0%
Oct-19 - - - 2147%  22.64% 856%  18.19% 13.93% 7.43% - - 7.79% - 47 67.4%
Nov-19 - - - - 30.06%  10.30% 19.70% 13.39% 9.34% 4.32% 4.28% 8.61% - 45 71.0%
Dec-19 - - - - - 21.09% 26.89% 1526% 12.45% 4.66% 544% 9.76%  4.44% 47 68.5%
Table 5. ICE Brent Crude monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20  Mar-20  Jun-20  Dec-20 (months) JPMCCI
Ju-19 | 25.89%  15.19%  23.51% 8.62% 6.15% - 8.76% 11.87% 6.5 51.5%
Aug-19 - 28.28%  26.09% 9.84% 7.00% 7.31% 9.42%  12.05% 6.2 48.8%
Sep-19 - - 3863%  17.07% 9.18% 11.07%  10.82%  13.22% 59 47.2%
Oct-19 - - - 37.72%  16.68%  1545% 14.61% 15.53% 59 427%
Nov-19 - - - - 36.69% 2459% 20.30% 18.42% 59 41.8%
Dec19 | - - - - - 48.26% 27.65% 24.09% 6.0 39.5%
Table 6. ICE Gas Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Sep-20 Dec-20 Dec-21 (months) JPMCCI
Jul-19 | 26.68%  17.86% 9.37% 22.36% 6.80% - - - - 7.50% - 9.44% - 54 62.6%
Aug-19 - 2899%  12.72%  22.82% 7.99% 5.20% 4.67% - - 8.02% - 9.59% - 52 65.0%
Sep-19 - - 27.02%  28.13%  11.20% 7.21% 6.77% - - 8.58% - 11.03% - 5.0 59.3%
Oct-19 - - - 39.48%  19.07% 9.96% 9.62% - - 9.96% - 11.91% - 47 57.7%
Nov-19 - - - - 3294%  15.16% 12.19%  7.60% - 12.65% - 14.18%  5.28% 6.0 57.7%
Dec-19 - - - - - 26.80% 17.22% 977%  7.18% 1363% 524% 14.34% 582% 6.2 60.0%




Table 7. COMEX Gold monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Dec-19  Feb-20 Apr-20 Jun-20 (months) JPMCCI
Jul-19 | 12.26%  80.66% 7.08% - - 49 52.0%
Aug-19 | 10.91%  83.03% 6.06% - - 39 92.7%
Sep-19 - 90.67% 9.33% - - 32 86.0%
Oct-19 - 80.73%  12.47% 3.24% 3.56% 26 95.5%
Nov-19 - - 77.33%  1048%  12.20% 37 46.7%
Dec-19 - - 82.80%  10.41% 6.80% 25 92.7%
Table 8. COMEX Silver monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Dec-19  Mar-20  May-20  Jul-20 (months) JPMCCI
Jul-19 | 77.35%  22.65% - - - 27 94.6%
Aug-19 - 91.55% 8.45% - - 43 52.1%
Sep-19 - 90.60% 9.40% - - 33 94.1%
Oct-19 - 8453%  1547% - - 25 92.5%
Nov-19 - - 84.52% 8.54% 6.94% 44 49.5%
Dec-19 - - 87.67% 8.51% 3.82% 33 95.4%

Table 9. NYMEX Palladium monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Dec-19  Mar-20  Jun-20 (months) JPMCCI
Jul-19 | 91.59% 8.41% - - 23 99.7%
Aug-19 - 100.00% - - 40 39.9%
Sep-19 - 100.00% - - 3.0 97.0%
Oct-19 - 91.94% 8.06% - 22 99.8%
Nov-19 - - 100.00% - 4.0 46.9%
Dec-19 - - 94.96% 5.04% 32 99.5%




Table 10. NYMEX Platinum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Jan-20 Apr-20 (months) JPMCCI
Jul-19 | 94.51% 5.49% - 32 99.5%
Aug-19 | 91.07% 8.93% - 23 99.2%
Sep-19 - 100.00% - 40 41.4%
Oct-19 - 93.02% 6.98% 32 99.4%
Nov-19 - 89.41%  10.59% 23 99.3%
Dec-19 - - 100.00% 40 49.6%
Table 11. LME Aluminum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr-20 May-20 Jun-20  Ju-20  Dec-20 Dec-21 (months) JPMCCI
Jul-19 | 31.10%  11.12% 9.14% 17.07%  11.57% - 5.52% - - 4.66% - 9.80% - 55 68.2%
Aug-19 - 17.30%  18.20%  21.37%  13.82% 5.59% 7.09% - - 5.45% - 11.18% - 56 64.6%
Sep-19 - - 2149%  26.16%  15.74% 6.28% 9.02% - 482%  561% - 10.88% - 52 67.3%
Oct-19 - - - 26.87%  24.72% 768%  1327% - 477%  7.06% - 10.79%  4.86% 59 66.7%
Nov-19 - - - - 27.06%  12.01% 18.11% 536% 691% 9.19% 5.12% 10.72% 5.52% 6.1 65.3%
Dec-19 - - - - - 17.43% 3049% 867% 921% 1208% 530% 12.22% 4.90% 58 61.9%
Table 12. LME Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19 Oct-19 Nov-19 Dec-19 Jan-20 Feb-20  Mar20  Apr-20 May-20 Jun-20  Jul-20  Dec-20 (months) JPMCCI
Jul-19 | 3234%  16.49% 7.33% 22.36% 5.63% - 5.60% - - - - 10.26% 5.1 68.2%
Aug-19 - 2339%  16.86%  30.35% 9.44% - 7.53% - - - - 12.42% 52 59.1%
Sep-19 - - 2044%  3534%  11.56% 6.31% 9.16% - 5.24% - - 11.95% 50 67.1%
Oct-19 - - - 3576%  19.92% 845%  12.60% - 585%  4.81% - 12.60% 48 69.6%
Nov-19 - - - - 2328%  18.10%  19.02% 595% 7.19% 6.20% 552% 14.74% 53 65.2%
Dec-19 - - - - - 2217% 3159% 821% 887% 844% 530% 15.43% 49 65.3%




Table 13.

LME Lead monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar-20  Apr-20 May-20 Jun-20  Dec-20 (months) JPMCCI
Jul-19 | 39.63%  16.60% 9.96% 20.69% 8.00% - 5.13% - - - - 36 67.6%
Aug-19 - 3062% 21.26%  24.61%  12.74% 5.01% 5.77% - - - - 36 63.0%
Sep-19 - - 2871%  3291%  13.05% 7.13% 8.64% - 484%  472% - 38 67.4%
Oct-19 - - - 38.33%  19.58% 821%  1460% 514%  478% 513% 4.17% 41 73.7%
Nov-19 - - - - 31.05% 15.69% 24.11% 9.87% 6.63% 653% 6.12% 42 66.2%
Dec-19 - - - - - 2541% 3443% 12.38% 11.41% 721%  9.10% 4.1 66.2%
Table 14. LME Nickel monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20  Jul-20  Dec-20 (months) JPMCCI
Jul-19 | 38.88%  12.56%  10.60%  19.05% 7.50% - 5.26% - - - - 6.15% 44 69.2%
Aug-19 - 21.01%  2446%  23.77% 11.27% 4.96% 6.96% - - - - 7.56% 47 65.0%
Sep-19 - - 2921%  30.36%  12.70% 6.39% 8.80% - 471% - - 7.83% 44 69.8%
Oct-19 - - - 3419%  24.63% 841%  1284% 491%  534% - - 9.68% 44 67.4%
Nov-19 - - - - 3155% 14.11% 17.84% 693% 827% 528% 5.02% 10.98% 4.8 67.3%
Dec-19 | - - - - - 2024% 3500% 9.10% 1043% 719%  555% 12.50% 47 63.7%
Table 15. LME Zinc monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar-20 Apr-20 May-20 Jun-20 Dec-20 (months) JPMCCI
Jul-19 | 3827%  12.67%  10.24%  18.31% 9.60% - 5.67% - - - 5.25% 44 74.3%
Aug-19 - 2141%  21.32%  2833%  14.18% - 8.43% - - - 6.32% 45 60.7%
Sep-19 - - 2496%  33.68%  14.29% 474%  11.39% - 5.11% - 5.83% 43 70.7%
Oct-19 - - - 36.68%  23.20% 6.40%  16.09% - 535%  529%  7.00% 43 71.8%
Nov-19 - - - - 34.02%  12.24% 22.86% 579% 8.94% 6.92% 9.22% 45 65.6%
Dec-19 - - - - - 17.39% 42.38% 874% 11.81% 853% 11.14% 44 63.7%




Table 16. COMEX Copper monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Dec-19  Feb-20  Mar20  May-20  Jun-20  Jul-20  Aug-20 Oct-20  Nov-20  Dec-20 (months) JPMCCI
Jul-19 | 61.64%  27.72% - 10.64% - - - - - - - 35 89.3%
Aug-19 - 73.22% - 19.75% 7.03% - - - - - - 49 60.5%
Sep-19 - 75.35% - 18.47% 6.18% - - - - - - 39 89.4%
Oct-19 - 63.36% - 24.86% 7.58% - 4.19% - - - - 34 91.7%
Nov-19 - - - 70.82%  16.01% - 13.17% - - - - 48 59.3%
Dec-19 - - 9.55% 4991%  10.18% 5.81% 741% 508% 428% 392% 3.85% 48 83.4%
Table 17. CBOT Corn monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Dec-19  Mar-20  May-20  Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 39.65%  41.84% 9.90% - 5.00% - 3.62% 49 96.5%
Aug-19 - 64.09%  17.63% 4.12% 8.06% - 6.10% 6.0 78.6%
Sep-19 - 60.33%  18.76% 5.86% 8.74% - 6.29% 52 96.3%
Oct-19 - 51.38%  21.92% 7.04% 9.13% 3.48% 7.05% 48 98.9%
Nov-19 - - 5317%  14.12%  1542% 567%  11.62% 6.3 71.4%
Dec-19 - - 56.01%  13.94%  14.22% 545%  10.38% 5.1 97.9%
Table 18. CBOT Soybean monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Nov-19  Jan-20  Mar-20  May-20  Jul-20  Nov-20 (months) JPMCCI
Jul-19 8.10% 6121%  10.20% 9.96% 5.06% 5.48% - 52 86.6%
Aug-19 - 60.10%  12.14%  10.90% 6.25% 6.86% 3.76% 5.1 92.9%
Sep-19 - 54.12%  14.69%  11.99% 7.20% 8.01% 4.00% 43 99.3%
Oct-19 - - 4323%  21.65%  13.34%  14.58%  7.20% 56 68.2%
Nov-19 - - 4546%  22.16%  12.79%  13.05%  6.54% 44 97.7%
Dec-19 - - - 4977%  19.97%  19.04%  11.21% 5.1 75.3%




Table 19. CBOT Soybean Meal monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Oct19  Dec-19  Jan-20  Mar-20  May-20  Jul-20  Dec-20 (months) JPMCCI
Jul-19 | 15.64% 8.81% 49.07% 8.78% 8.52% 4.94% 4.24% - 52 86.5%
Aug-19 - 11.52%  53.45%  11.21%  11.23% 6.85% 5.74% - 5.0 83.6%
Sep-19 - - 52.26%  1348%  13.49% 8.78% 7.83%  4.16% 5.0 87.2%
Oct-19 - - 41.00%  19.83%  15.44% 9.92% 9.01%  4.81% 44 95.0%
Nov-19 - - - 36.44%  26.88%  15.97%  13.42%  7.30% 48 75.4%
Dec-19 - - - - 5150% 21.97% 17.53% 9.01% 50 74.6%
Table 20. CBOT Soybean Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Oct19  Dec-19  Jan-20  Mar-20  May-20  Jul-20  Dec-20 (months) JPMCCI
Jul-19 | 13.76% 6.47% 54.10% 9.70% 7.84% 4.59% 3.53% - 53 85.3%
Aug-19 - 10.79%  55.58%  12.67%  10.01% 6.19% 4.76% - 49 85.7%
Sep-19 - - 56.36%  14.82%  13.19% 8.46% 7.18% - 45 86.4%
Oct-19 - - 4359%  22.28%  1518%  10.27%  8.69% - 38 93.2%
Nov-19 - - - 39.32%  25.64%  15.77% 13.70%  5.56% 46 T41%
Dec-19 - - - - 52.23% 22.33% 17.81% 7.63% 48 74.1%
Table 21. CBOT Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Dec-19  Mar-20  May-20  Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 5375%  3351% 821% - 4.53% - - 40 95.3%
Aug-19 - 7039%  17.19% 4.55% 7.87% - - 53 724%
Sep-19 - 71.80%  15.26% 5.58% 7.36% - - 43 94.8%
Oct-19 - 67.30%  15.74% 561% 7.50% - 3.85% 37 96.5%
Nov-19 - - 4859%  1479%  15.45% 864%  1253% 6.6 53.8%
Dec-19 - - 57.98%  16.23%  14.96% 4.49% 6.34% 48 98.5%




Table 22. KCBOT Winter Wheat monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Dec-19  Mar-20  May-20  Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 57.41%  30.20% 8.88% - 351% - - 38 97.1%
Aug-19 - 67.79%  20.97% 4.64% 6.61% - - 53 70.7%
Sep-19 - 70.94%  17.37% 5.60% 6.09% - - 42 97.0%
Oct-19 - 67.96%  19.11% 5.54% 7.39% - - 34 94.9%
Nov-19 - - 57.21%  12.97%  13.84% 7.50% 8.48% 6.0 53.9%
Dec-19 - - 60.39%  15.86%  16.60% 3.54% 3.60% 45 98.9%
Table 23. MGE Spring Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Dec-19  Mar-20  May-20  Jul-20 Sep-20  Dec-20 (months) JPMCCI
Ju-19 | 4393%  31.29%  15.69% 6.01% 3.09% - - 47 97.5%
Aug-19 - 57.80%  27.44%  10.02% 4.74% - - 57 73.1%
Sep-19 - 5467%  25.85% 9.84% 5.18% 4.46% - 5.0 97.6%
Oct-19 - 48.26%  30.59%  10.49% 5.86% 4.80% - 43 97.5%
Nov-19 - - 6321%  19.32% 977% 7.70% - 52 67.5%
Dec-19 - - 59.02%  19.64% 9.46% TAT% 4.42% 46 99.6%
Table 24. NYBOT Cocoa monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Dec-19  Mar-20  May-20  Jul-20 Sep-20  Dec20 Mar-21 (months) JPMCCI
Ju-19 | 4399%  31.31%  19.13% 557% - - - - 45 91.3%
Aug-19 - 56.50%  28.31% 7.83% 3.65% 3.70% - - 58 85.8%
Sep-19 - 51.09%  28.68% 8.76% 4.26% 3.50% 3.70% - 54 97.8%
Oct-19 - 4029%  3552%  10.10% 5.80% 3.91% 4.38% - 49 96.9%
Nov-19 - - 57.65%  18.70% 9.18% 5.59% 550%  3.39% 6.0 90.7%
Dec-19 - - 5263%  20.23%  10.96% 6.29% 5.86%  4.02% 52 97.6%




Table 25. NYBOT Coffee monthly composition

Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Dec-19  Mar-20  May-20  Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 5440%  27.37%  11.45% 6.79% - - - 4.1 93.7%
Aug-19 - 6377%  25.03%  11.21% - - - 53 74.5%
Sep-19 - 60.92%  24.67%  10.70% 371% - - 45 92.8%
Oct-19 - 49.99%  26.94%  12.29% 441% 3.21% 3.09% 44 98.0%
Nov-19 - - 58.52%  22.90% 8.20% 547% 4.90% 56 80.3%
Dec-19 - - 5521%  22.20%  11.51% 6.40% 4.69% 47 96.2%
Table 26. NYBOT Cotton monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Mar-20  May-20 Jul-20 Dec-20 (months) JPMCCI
Ju-19 | 77.72%  17.34% - - 4.95% 6.1 95.2%
Aug-19 | 70.54%  23.39% - - 6.07% 54 94.2%
Sep-19 | 6242%  26.38% 4.03% - 7.16% 49 96.7%
Oct-19 | 54.35%  29.22% 5.32% 3.36% 7.75% 43 99.5%
Nov-19 - 67.68%  14.69% 6.22% 11.41% 56 81.9%
Dec-19 - 65.12%  17.19% 6.75% 10.94% 46 99.3%
Table 27. NYBOT Orange Juice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Nov-19  Jan-20 Mar-20 (months) JPMCCI
Jul-19 | 100.00% - - -
Aug-19 - 100.00% - -
Sep-19 - 100.00% - - Not included in JPMCCI
Oct-19 - - 100.00% -
Nov-19 - - 100.00% -
Dec-19 - - - 100.00%




Table 28. NYBOT Sugar monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Mar20  May-20 Jul-20 Oct-20 Mar-21 (months) JPMCCI
Jul-19 | 57.23%  27.60% 7.81% 3.16% 4.20% - 57 96.7%
Aug-19 | 51.94%  30.22% 9.47% 3.94% 4.42% - 5.1 96.4%
Sep-19 - 65.45%  19.23% 6.64% 8.69% - 73 73.6%
Oct-19 - 61.48%  19.19% 6.87% 8.69% 377% 6.7 96.9%
Nov-19 - 5478%  21.60% 8.54% 10.27% 4.80% 6.1 96.4%
Dec-19 - 49.09% 21.81%  13.76%  10.14% 5.20% 53 95.8%
Table 29. LIFFE Robusta Coffee monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Nov-19  Jan-20  Mar-20  May-20  Jul-20  Sep-20 (months) JPMCCI
Ju-19 | 5377%  27.94%  12.87% 541% - - - 34 62.8%
Aug-19 - 60.52%  27.32%  12.15% - - - 40 46.6%
Sep-19 - 5413%  25.11%  15.25% 551% - - 34 62.8%
Oct-19 - - 53.16%  27.95%  11.99% 6.90% - 45 47.0%
Nov-19 - - 4966%  29.38%  13.64% 7.32% - 36 62.6%
Dec-19 - - - 59.56%  26.28%  10.24%  3.92% 42 77.0%
Table 30. LIFFE White Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct19  Dec-19  Mar-20  May-20  Aug-20  Oct-20 (months) JPMCCI
Ju-19 | 5652%  1842%  13.34% 6.63% 5.09% - 5.0 59.2%
Aug-19 - 46.86%  30.05%  12.91%  10.18% - 6.4 34.7%
Sep-19 - 5149%  29.36%  10.75% 8.40% - 5.1 57.5%
Oct-19 - 41.06%  37.25%  12.56% 9.12% - 45 62.8%
Nov-19 - - 6461%  20.38%  15.01% - 5.2 55.4%
Dec-19 - - 5352%  23.05%  15.38% 8.06% 48 93.4%




Table 31. CME Feeder Cattle monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Sep-19  Oct19  Nov-19  Jan-20  Mar-20  Apr20  May-20 Aug-20 (months) JPMCCI
Ju-19 | 4191%  28.01%  1557%  14.51% - - - - 32 56.7%
Aug-19 - 4891%  21.48%  21.53% 8.08% - - - 33 61.2%
Sep-19 - - 4841%  29.64%  16.93% 5.02% - - 35 60.4%
Oct-19 - - - 58.18%  27.80% 6.95% 7.08% - 40 61.5%
Nov-19 - - - 53.78%  26.61% 8.67% 730%  3.64% 33 95.0%
Dec-19 - - - - 5851%  16.99% 15.68% 8.81% 39 65.5%
Table 32. CME Lean Hogs monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct19  Dec-19  Feb-20  Apr-20  Jun-20 Jul-20 Aug-20 (months) JPMCCI
Jul-19 | 5354%  25.18%  11.94% 9.34% - - - 45 74.5%
Aug-19 | 47.78%  25.98%  13.16% 9.81% 3.21% - - 39 96.0%
Sep-19 - 56.59%  21.29%  15.69% 6.42% - - 44 73.8%
Oct-19 - 5220%  20.30%  16.62% 7.22% 3.66% - 38 94.0%
Nov-19 - - 46.18%  27.68%  12.63% 9.18% 4.34% 48 72.5%
Dec-19 - - 420%  2622%  14A7%  747%  8.21% 39 91.6%
Table 33. CME Live Cattle monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct19  Dec-19  Feb-20  Apr-20  Jun-20  Aug-20 (months) JPMCCI
Jul-19 | 54.88%  26.15%  12.09% 6.87% - - 44 70.9%
Aug-19 | 4833%  24.95%  13.89% 8.30% 4.53% - 39 94.6%
Sep-19 - 4952%  2387%  17.32% 9.29% - 47 726%
Oct-19 - 4513%  2253%  17.93%  11.24% 3147% 41 95.0%
Nov-19 - - 4531%  28.08%  20.16% 6.46% 48 75.9%
Dec-19 - - 4242%  21.14%  23.05% 7.39% 39 92.8%




Table 34.

. LME Tin monthly composition

Commodity monthly contracts

Average maturity % of open interest captured by

Month | Sep-19  Oct-19  Nov-19  Dec-19  Jan-20  Feb-20 Mar-20 Apr-20 May-20  Jun-20 (months) JPMCCI
Jul-19 | 4337%  19.82%  11.39%  18.66% 6.75% - - - - - 33 66.5%
Aug-19 - 36.92%  25.14%  28.64% 9.30% - - - - - 3.1 60.8%
Sep-19 - - 37.96%  39.83%  10.94% 5.20% 6.07% - - - 3.0 64.2%
Oct-19 - - - 4861%  25.02% 9.16%  17.22% - - - 29 63.7%
Nov-19 - - - - 4358%  20.04% 24.42% 4.88%  7.08% - 31 62.4%
Dec-19 - - - - - 3861% 38.86% 825%  9.06% 5.23% 3.0 57.9%

Table 35. CBOT Rough Rice monthly composition

Commodity monthly contracts Average maturity % of open interest captured by

Month | Sep-19  Nov-19  Jan-20 Mar-20 (months) JPMCCI
Jul-19 | 100.00% - - -
Aug-19 - 100.00% - -
Sep-19 - 100.00% - - Not included in JPMCCI
Oct-19 - - 100.00% -
Nov-19 - - 100.00% -
Dec-19 - - - 100.00%

Table 36. CBOT Ethanol monthly composition

Commodity monthly contracts Average maturity % of open interest captured by

Month | Sep-19  Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 (months) JPMCCI
Jul-19 | 100.00% - - - - -
Aug-19 - 100.00% - - - -
Sep-19 - - 100.00% - - - Not included in JPMCCI
Oct-19 - - - 100.00% - -
Nov-19 - - - - 100.00% -
Dec-19 - - - - - 100.00%




Table 1. Ex-Front NYMEX Crude Oil monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20 Dec-20 Dec-21 (months) JPMCCI
Jul-19 | 17.42%  11.57%  35.04% - - - - 14.36%  21.62% 8.0 52.2%
Aug-19 - 17.23%  32.98%  7.21% - 5.61% - 15.33%  21.62% 76 57.4%
Sep-19 - - 37.26%  9.86% - 8.11% - 18.77%  26.00% 76 54.0%
Oct-19 - - - 18.39%  812%  13.12% - 26.17%  34.20% 84 45.3%
Nov-19 - - - - 1253%  14.31% - 33.13%  40.03% 8.5 47.3%
Dec-19 - - - - - 1549%  6.63%  550% 32.64% 34.14% 561% 84 60.8%
Table 2. Ex-Front NYMEX Gasoline monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20  Jul-20  Dec-20 (months) JPMCCI
Jul-19 | 33.40%  24.22%  25.15%  10.31% - 6.91% - - 44 45.1%
Aug-19 - 37.69%  28.70%  16.44% - 1043%  6.74% - - 44 45.1%
Sep-19 - - 41.85%  23.89%  9.10%  1545%  9.72% - - 43 41.9%
Oct-19 - - - 4280%  13.75%  21.28%  13.07% - 9.11% - 44 41.2%
Nov-19 - - - - 26.87%  3029% 19.33% 9.69% 13.82% - 45 37.2%
Dec-19 - - - - - 3469% 21.06% 15.10% 14.66% 6.39%  8.10% 49 47.3%
Table 3. Ex-Front NYMEX Heating Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20 Dec-20 (months) JPMCCI
Ju-19 [ 21.70%  16.27%  27.74%  11.45% - 6.92% - 88%%  7.02% 6.1 52.2%
Aug-19 2469%  27.79%  1541%  7.39% 8.13% - 9.15%  7.42% 5.7 56.1%
Sep-19 3264%  19.92%  949%  13.25%  6.53% - 10.12%  8.05% 56 55.1%
Oct-19 31.09%  13.86%  17.89%  10.69% 5.54% 12.33%  8.60% 56 54.4%
Nov-19 2291% 2420% 16.53% 9.34% 15.83% 11.19% 56 51.0%
Dec-19 3480% 20.18% 12.64% 18.57% 13.80% 5.3 50.1%




Table 4. Ex-Front NYMEX Natural Gas monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20  Jul-20  Oct-20  Jan-21 (months) JPMCCI
Ju-19 | 22.75%  1433%  10.81%  1841%  6.88%  13.18%  13.64% - - - 5.7 52.2%
Aug-19 - 20.64%  12.36%  20.09%  7.49%  1457% 13.66% 5.60% - 5.89% - 6.0 57.0%
Sep-19 - - 16.64%  22.93%  938%  18.53% 16.77%  7.86% - 7.90% - 5.8 53.7%
Oct-19 - - - 28.82%  1091%  23.16% 17.73%  9.47% - 9.92% - 54 52.9%
Nov-19 - - - - 1472%  2817% 19.15% 13.36% 6.18%  6.11% 12.31% - 56 49.7%
Dec-19 - - - 34.08% 19.34% 15.78% 591% 6.89% 1237% 5.62% 54 54.0%
Table 5. Ex-Front ICE Brent Crude monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Nov-19  Dec-19  Jan-20 Feb-20 Mar-20 Jun-20  Dec-20 (months) JPMCCI
Ju-19 [ 20.50%  31.73%  11.64%  8.30% - 11.82%  16.02% 7.7 38.2%
Aug-19 36.38%  13.72%  9.76%  10.20%  13.14%  16.80% 74 35.0%
Sep-19 - - 27.81% 1497%  18.04%  17.64% 21.54% 78 29.0%
Oct-19 - - - 26.79%  24.81%  23.46%  24.94% 7.7 26.6%
Nov-19 - - - - 38.83% 3207%  29.10% 76 26.4%
Dec-19 - - - - - 5344%  46.56% 88 20.5%
Table 6. Ex-Front ICE Gas Oil monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20 Sep-20 Dec-20 Dec-21 (months) JPMCCI
Jul-19 | 24.36%  12.78%  3049%  9.27% - - - 10.22% - 12.87% - 6.6 45.9%
Aug-19 - 1791%  3213%  11.26%  7.33% 6.58% - 11.29% - 13.50% - 6.6 46.1%
Sep-19 - - 3854%  1535%  9.96% 9.28% - 11.76% - 15.11% - 6.1 43.3%
Oct-19 - - - 31.51%  16.46%  15.89% - 16.46% - 19.68% - 65 35.0%
Nov-19 - - - - 2261%  18.18%  11.33% - 18.86% - 21.15%  7.87% 8.0 38.7%
Dec-19 - - - - - 2353% 13.34% 9.81% 18.62% 7.16% 19.59% 7.95% 78 43.9%




Table 7. Ex-Front COMEX Gold monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-19  Feb-20 Apr-20 Jun-20 (months) JPMCCI
Jul-19 | 91.94%  8.06% - - 52 45.6%
Aug-19 | 9320%  6.80% - - 41 82.6%
Sep-19 - 100.00% - - 5.0 8.0%
Oct-19 - 64.69%  16.82%  18.49% 5.1 18.4%
Nov-19 - - 46.21%  53.79% 6.1 10.6%
Dec-19 - - 60.50%  39.50% 438 16.0%

Table 8. Ex-Front COMEX Silver monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-19  Mar-20  May-20 Jul-20 (months) JPMCCI
Jul-19 [ 100.00% - - - 5.0 21.4%
Aug-19 - 100.00% - - 70 4.4%
Sep-19 - 100.00% - - 6.0 8.8%
Oct-19 - 100.00% - - 5.0 14.3%
Nov-19 - - 55.17%  44.83% 6.9 7.7%
Dec-19 - - 69.00%  31.00% 5.6 11.8%

Table 9. Ex-Front NYMEX Palladium monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-19  Mar-20 Jun-20 (months) JPMCCI
Jul-19 [ 100.00% - - 5.0 8.4%
Aug-19 | 100.00% - - 4.0 39.9%
Sep-19 | 100.00% - - 3.0 97.0%
Oct-19 - 100.00% - 5.0 8.0%
Nov-19 - 100.00% - 4.0 46.9%
Dec-19 - - 100.00% 6.0 5.0%




Table 10. Ex-Front NYMEX Platinum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Jan-20 Apr-20 (months) JPMCCI
Jul-19 [ 100.00% - 6.0 5.5%
Aug-19 | 100.00% - 5.0 8.9%
Sep-19 | 100.00% - 4.0 41.4%
Oct-19 - 100.00% 6.0 6.9%
Nov-19 - 100.00% 5.0 10.5%
Dec-19 - 100.00% 4.0 49.6%

Table 11. Ex-Front LME Aluminum monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20  Jul-20  Dec-20 Dec-21 (months) JPMCCI
Ju-19 | 16.15%  13.27%  2477%  16.80% - 8.01% - - 6.77% - 14.23% - 71 47.0%
Aug-19 - 2201%  2584%  16.71%  6.76% 8.57% - - 6.59% - 13.52% - 6.4 53.4%
Sep-19 - - 3333% 20.04%  8.00%  11.49% - 6.14%  7.15% - 13.85% - 6.1 52.9%
Oct-19 - - - 3380%  1050%  18.15% - 6.52%  9.65% - 1475%  6.64% 74 48.8%
Nov-19 - - - - 1647%  24.84%  7.35%  947% 1260% 7.02% 14.69%  7.56% 77 47.6%
Dec-19 - - - - - 36.79% 10.46% 11.11% 14.58% 6.39% 14.75% 5.92% 6.6 51.3%
Table 12. Ex-Front LME Copper monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20  Jul-20  Dec-20 (months) JPMCCI
Jul-19 | 24.37%  10.83%  33.05%  8.32% - 8.27% - - - - 15.17% 6.6 46.2%
Aug-19 - 2201%  3961%  12.32% - 9.84% - - - - 16.22% 6.1 45.3%
Sep-19 - - 44.42%  1454%  7.93%  11.51% - 6.59% - - 15.02% 5.8 53.4%
Oct-19 - - - 31.01%  13.16%  19.62% - 9.11%  7.49% - 19.61% 6.4 44.7%
Nov-19 - - - - 2359%  2479%  7.75%  9.37%  8.09% 7.20% 19.21% 6.3 50.0%
Dec-19 - - - - - 40.58% 10.55% 11.39% 10.84% 6.81%  19.82% 57 50.8%




Table 13. Ex-Front LME Lead monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20  Dec-20 (months) JPMCCI
Jul-19 | 27.49%  1649%  3427%  13.25% - 8.50% - - 47 40.8%
Aug-19 - 30.64%  3547%  18.36%  7.22% 8.31% - - 43 43.7%
Sep-19 - - 46.17%  1831%  10.00%  12.11% 6.78%  6.62% - 45 48.0%
Oct-19 - - - 31.74%  1341%  2367% 834% 7.75% 831% 6.77% 5.3 45.4%
Nov-19 - - - - 22.76%  3496% 14.31% 961% 947%  8.88% 5.2 45.7%
Dec-19 - - - - - 46.16% 16.60% 15.30% 9.75%  12.20% 49 49.4%
Table 14. Ex-Front LME Nickel monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20  Jul-20  Dec-20 (months) JPMCCI
Ju-19 [ 20.55%  17.34%  31.17%  12.27% - 8.61% - - 10.07% 6.0 42.3%
Aug-19 3097%  30.09%  1427%  6.28% 8.81% - - 9.58% 54 51.4%
Sep-19 42.88% 17.94%  9.03%  12.43% 6.66% - 11.07% 54 49.4%
Oct-19 - - - 3743%  1277%  1951%  7.46%  8.12% - 14.71% 5.7 44.4%
Nov-19 - - - 2062%  26.07% 10.13% 12.09% 7.71% 7.34% 16.05% 6.1 46.1%
Dec-19 4387% 1141% 13.08% 9.01% 6.95% 15.67% 5.3 50.8%
Table 15. Ex-Front LME Zinc monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20 Jun-20 Dec-20 (months) JPMCCI
Ju-19 | 20.52%  16.58%  29.66%  15.55% - 9.18% - 851% 5.9 45.9%
Aug-19 - 27.13%  36.05%  18.04% - 10.73% - 8.04% 5.2 47.7%
Sep-19 - - 4488%  19.04%  631%  15.18% 6.81% 7.771% 5.0 53.0%
Oct-19 - - - 36.64%  10.10%  25.41% 844%  8.35% 11.06% 56 45.5%
Nov-19 - - - 18.56%  34.65%  8.78%  1355% 10.49% 13.97% 5.7 43.3%
Dec-19 - - - 51.31% 10.58% 14.29% 10.33% 13.49% 49 52.6%




Table 16. Ex-Front COMEX Copper monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-19  Mar-20  May-20  Jun-20 Jul-20 Aug-20  Oct-20  Nov-20  Dec-20 (months) JPMCCI
Jul-19 | 72.26%  27.74% - - 5.8 34.2%
Aug-19 73.75%  26.25% 75 16.2%
Sep-19 7491%  25.09% 6.5 22.0%
Oct-19 - 67.87%  20.68% - 11.45% - - 5.9 33.6%
Nov-19 54.88% 45.12% 6.9 17.3%
Dec-19 55.18%  11.26%  6.43% 8.19% 562%  473% 433%  4.26% 5.1 75.5%
Table 17. Ex-Front CBOT Corn monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Mar-20  May-20 Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 69.32%  16.40% - 8.29% - 5.99% 6.8 58.2%
Aug-19 - 49.11%  11.46%  22.45% - 16.98% 9.7 28.2%
Sep-19 - 4731%  1478%  22.04% - 15.87% 86 38.2%
Oct-19 - 45.08%  14.48%  1879%  7.5%  14.50% 78 48.1%
Nov-19 - - 30.15%  3294%  12.10%  24.81% 8.9 33.5%
Dec-19 - - 31.68%  3233%  1240%  23.59% 78 43.1%
Table 18. Ex-Front CBOT Soybean monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Nov-19  Jan-20 Mar20  May-20 Jul-20 Nov-20 (months) JPMCCI
Jul-19 | 66.60%  11.09%  10.83%  5.50% 5.97% - 5.5 79.6%
Aug-19 - 3043% 2731%  1566%  17.19%  9.41% 8.1 37.1%
Sep-19 - 3201%  26.13%  15.68%  17.46%  8.72% 71 45.6%
Oct-19 - - 38.14%  2349%  2569%  12.68% 75 38.7%
Nov-19 - - 40.63%  23.46%  23.93%  11.99% 6.4 53.3%
Dec-19 - - - 39.77%  3791%  22.32% 71 37.8%




Table 19. Ex-Front CBOT Soyt

Meal monthly p

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Dec-19  Jan-20 Mar20  May-20 Jul-20  Dec-20 (months) JPMCCI
Jul-19 [ 1045%  58.17%  1041%  10.10%  5.85% 5.02% 5.8 72.9%
Aug-19 - 6041%  1267%  1269%  7.74% 6.49% 5.3 74.0%
Sep-19 - - 28.24%  28.26%  1840%  16.40%  8.71% 72 41.7%
Oct-19 - - 3361% 26.17% 1681%  15.27%  8.15% 6.0 56.0%
Nov-19 - - - 42.28%  25.13%  21.11%  11.48% 6.4 47.9%
Dec-19 - - - - 4529%  36.14%  18.57% 7.0 36.2%
Table 20. Ex-Front CBOT Soyt Oil monthly
Commodity monthly contracts Average maturity % of open interest captured by
Month | Oct-19 Dec-19  Jan-20 Mar20  May-20 Jul-20  Dec-20 (months) JPMCCI
Ju-19 | 751%  6273%  11.25%  9.09% 5.33% 4.10% 5.8 73.6%
Aug-19 - 62.31%  1420%  11.22%  6.94% 5.34% 5.2 76.4%
Sep-19 - - 3395%  3021%  19.38%  16.46% 6.4 37.7%
Oct-19 - - 3949%  2690%  18.20%  15.41% 5.2 52.6%
Nov-19 - - - 42.25%  26.00%  22.58%  9.17% 6.2 45.0%
Dec-19 - - - - 46.75%  37.21%  15.98% 6.9 35.4%
Table 21. Ex-Front CBOT Wheat monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Mar-20  May-20 Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 72.45%  17.76% - 9.79% - - 6.2 44.1%
Aug-19 - 58.06%  1538%  26.57% - - 84 21.4%
Sep-19 - 5411%  19.79%  26.10% - - 74 26.7%
Oct-19 - 48.13%  17.15%  22.93% - 11.79% 73 31.6%
Nov-19 - - 28.77%  30.05%  16.80%  24.38% 9.0 21.7%
Dec-19 - - 3863% 3561%  10.68%  15.08% 72 41.4%




Table 22. Ex-Front KCBOT Winter Wheat monthly composition

Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Mar-20  May-20 Jul-20 Sep-20  Dec-20 (months) JPMCCI
Ju-19 [ 70.91%  20.85% - 8.24% - - 6.2 41.3%
Aug-19 - 65.09%  14.40%  20.51% - - 8.1 22.8%
Sep-19 - 59.78%  19.26%  20.95% - - 72 28.2%
Oct-19 - 59.65%  17.28%  23.08% - - 6.3 30.4%
Nov-19 - - 30.32%  3234% 17.53%  19.81% 8.7 23.1%
Dec-19 - - 40.05%  41.92%  8.95% 9.09% 6.8 39.2%

Table 23. Ex-Front MGE Spring Wheat monthly composition

Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Mar-20  May-20 Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 55.79%  27.98%  10.72%  5.51% - - 6.8 54.6%
Aug-19 - 65.02%  23.75%  11.23% - - 79 30.9%
Sep-19 - 57.02%  21.71%  1143%  9.83% - 75 44.3%
Oct-19 - 59.12%  20.28%  11.32%  9.28% - 6.4 50.5%
Nov-19 - - 52.52%  26.56%  20.92% - 74 24.8%
Dec-19 - - 47.92%  23.09%  18.22%  10.78% 6.9 40.8%

Table 24. Ex-Front NYBOT Cocoa monthly composition

Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Mar-20  May-20 Jul-20 Sep-20  Dec-20  Mar-21 (months) JPMCCI
Ju-19 | 55.90%  34.16%  9.94% - - - - 6.5 51.1%
Aug-19 - 65.08%  18.01%  8.40% 851% - - 8.2 37.3%
Sep-19 - 58.64%  17.92%  8.72% 7.15% 7.571% - 78 47.8%
Oct-19 - 59.48%  16.92%  9.71% 6.54% 7.34% - 6.8 57.9%
Nov-19 - - 44.15%  2166%  13.19%  12.99%  8.01% 8.7 38.4%

Dec-19 - - 4271%  2314%  1329%  12.38%  8.48% 77 46.2%




Table 25. Ex-Front NYBOT Coffee monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Dec-19  Mar-20  May-20 Jul-20 Sep-20  Dec-20 (months) JPMCCI
Jul-19 | 60.02%  25.10%  14.88% - - - 6.5 427%
Aug-19 - 69.07%  30.93% - - - 76 21.0%
Sep-19 - 63.13%  27.37%  9.50% - - 6.9 36.3%
Oct-19 - 53.88%  24.59%  8.81% 6.54% 6.18% 6.8 49.0%
Nov-19 - - 5521%  19.77%  13.19%  11.82% 78 33.3%
Dec-19 - - 49.55%  2571%  14.28%  10.46% 6.8 43.1%

Table 26. Ex-Front NYBOT Cotton monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Mar20  May-20 Jul-20 Dec-20 (months) JPMCCI

Jul-19 | 77.80% - - 22.20% 10.0 21.2%

Aug-19 [ 79.39% - - 20.61% 8.9 27.8%

Sep-19 | 70.20%  10.74% - 19.06% 79 36.3%

Oct-19 | 64.02%  11.65%  7.36%  16.97% 71 45.4%

Nov-19 - 4544%  19.26%  35.30% 8.9 26.5%

Dec-19 - 49.28%  19.36%  31.36% 76 34.6%
Table 27. Ex-Front NYBOT Orange Juice monthly composition

Commodity monthly contracts Average maturity % of open interest captured by

Month | Sep-19  Nov-19  Jan-20 Mar-20 (months) JPMCCI

Jul-19 | 100.00% - - -

Aug-19 - 100.00% - -

Sep-19 - 100.00% - - Not included in JPMCCI

Oct-19 - - 100.00% -

Nov-19 - - 100.00% -

Dec-19 - - - 100.00%




Table 28. Ex-Front NYBOT Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Mar20  May-20 Jul-20 Oct-20 Mar-21 (months) JPMCCI
Ju-19 | 64.54%  18.26%  7.39% 9.82% - 9.3 41.4%
Aug-19 | 62.89%  19.71%  8.19% 9.20% - 84 46.4%
Sep-19 - 55.65%  1921%  25.15% - 9.6 25.4%
Oct-19 - 4982%  17.82%  2257%  9.79% 9.5 37.3%
Nov-19 - 47.77%  1890%  2271%  10.62% 86 43.6%
Dec-19 - 4284%  27.03%  19.92%  10.22% 76 48.8%
Table 29. Ex-Front LIFFE Robusta Coffee monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Nov-19  Jan-20 Mar20  May-20 Jul-20 Sep-20 (months) JPMCCI
Jul-19 | 60.45%  27.85%  11.70% - - - 5.0 29.0%
Aug-19 - 69.22%  30.78% - - - 56 18.4%
Sep-19 - 54.74%  3325%  12.00% - - 5.1 28.8%
Oct-19 - - 59.67%  2560%  14.73% - 6.1 22.0%
Nov-19 - - 58.36%  27.10%  14.54% - 5.1 31.5%
Dec-19 - - - 64.97%  2533%  9.70% 5.9 31.1%
Table 30. Ex-Front LIFFE White Sugar monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Mar-20  May-20  Aug-20 Oct-20 (months) JPMCCI
Jul-19 | 42.37%  30.68%  1525%  11.70% - 76 25.7%
Aug-19 - 56.55%  24.29%  19.16% - 84 18.4%
Sep-19 - 60.52%  22.16%  17.32% - 73 27.9%
Oct-19 - 6321%  21.32%  15.48% - 6.2 37.0%
Nov-19 - - 57.59%  42.41% - 73 19.6%
Dec-19 - - 4958%  33.08%  17.34% 6.9 43.4%




Table 31. Ex-Front CME Feeder Cattle monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Nov-19  Jan-20 Mar-20 Apr-20  May-20  Aug-20 (months) JPMCCI
Jul-19 | 48.22%  26.80%  24.98% - - - 40 33.0%
Aug-19 - 42.04%  42.14%  15.82% - - 45 31.3%
Sep-19 - - 57.46%  32.81%  9.73% - 49 31.1%
Oct-19 - - - 66.47%  16.61%  16.92% 5.5 25.7%
Nov-19 - - - 57.58%  18.76%  1579%  7.87% 49 43.9%
Dec-19 - - - - 40.96%  37.79%  21.25% 5.2 27.2%
Table 32. Ex-Front CME Lean Hogs monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Dec-19  Feb-20 Apr-20 Jun-20 Jul-20 Aug-20 (months) JPMCCI
Jul-19 | 54.20%  25.69%  20.11% - - - 6.3 34.6%
Aug-19 | 49.76%  2521%  18.78%  6.26% - - 56 50.1%
Sep-19 - 49.06%  36.15%  14.80% - - 6.3 32.1%
Oct-19 - 4246%  3476% 15.11%  7.66% - 5.7 44.9%
Nov-19 - - 5142%  2347%  17.05%  8.07% 6.3 39.0%
Dec-19 - - 4701%  2541%  12.86%  14.72% 5.5 51.1%
Table 33. Ex-Front CME Live Cattle monthly composition
Commodity monthly contracts Average maturity % of open interest captured by

Month | Dec-19  Feb-20 Apr-20 Jun-20  Aug-20 (months) JPMCCI
Jul-19 | 57.96%  26.80%  15.23% - - 6.1 32.0%
Aug-19 | 48.29%  26.89%  16.06%  8.77% - 5.7 48.9%
Sep-19 - 47.28%  3432%  18.40% - 6.4 36.7%
Oct-19 - 41.07%  3268%  2049%  5.77% 58 52.1%
Nov-19 - - 51.34%  36.86%  11.81% 6.2 41.5%
Dec-19 - - 47.14%  40.03%  12.83% 53 53.5%




Table 34. Ex-Front LME Tin monthly composition

Commodity monthly contracts

Average maturity

% of open interest captured by

Month | Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 Mar20  Apr20 May-20  Jun-20 (months) JPMCCI
Ju-19 [ 35.01%  20.12%  3295%  11.92% - - - - - 42 37.7%
Aug-19 - 30.85%  4541%  14.74% - - - - - 37 38.4%
Sep-19 - - 64.20%  17.64%  8.38% 9.78% - - - 36 39.9%
Oct-19 - - - 4868%  17.81%  33.51% - - - 38 32.7%
Nov-19 - - - - 3552%  4328%  8.65%  12.55% - 40 35.2%
Dec-19 - - - - - 6329% 13.44% 14.76% 8.51% 37 35.5%
Table 35. Ex-Front CBOT Rough Rice monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19  Nov-19  Jan-20 Mar-20 (months) JPMCCI
Jul-19 | 100.00% - - -
Aug-19 - 100.00% - -
Sep-19 - 100.00% - - Not included in JPMCCI
Oct-19 - - 100.00% -
Nov-19 - - 100.00% -
Dec-19 - - - 100.00%
Table 36. Ex-Front CBOT Ethanol monthly composition
Commodity monthly contracts Average maturity % of open interest captured by
Month | Sep-19 Oct-19 Nov-19  Dec-19  Jan-20 Feb-20 (months) JPMCCI
Jul-19 | 100.00% - - - - -
Aug-19 - 100.00% - - - -
Sep-19 - - 100.00% - - - Not included in JPMCCI
Oct-19 - - - 100.00% - -
Nov-19 - - - - 100.00% -
Dec-19 - - - - - 100.00%
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