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Source: S&P Dow Jones Indices LLC, Bloomberg LLC. Data as of Dec. 31, 2024. Chart is provided for illustrative purposes.
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IET (USD Billions)
Index Category

Total Futures Options ETPs
U.S. Broad Equity
S&P 500 273,454 117,870 143,922 11,662
Dow Jones Industrial Average® 8,486 7,603 150 733
S&P MidCap 400® 1,203 943 2 258
International Equity
S&P/ASX 200 1,933 1,843 80 10
S&P/TSX 60 1375 1,313 7 56
Equity Sectors
S&P 500 Sectors 3,591 447 259 2,885
Other Equity Sector 1,920 58 163 1,699
Fixed Income
iBoxx High Yield 926 12 143 771
iBoxx Investment Grade 817 10 38 769
Other
VIX®/Option Strategies 1,319 920 134 266
All Other S&P DJI Index-Linked Products 1,615 136 5 1,475

Source: S&P Dow Jones Indices LLC, FIA, Bloomberg. Data as of Dec. 31, 2024. Each product was placed into one of three product
categories: futures, options and ETPs, the latter of which includes “vanilla” ETFs and less common structures such as leveraged and inverse
ETFs and exchange-traded notes (ETNs). Note that the options column includes both options linked to indices and options on index-linked
ETPs. Further details are provided in the Appendix. Table is provided for illustrative purposes.
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in 2024. See Appendix for more details.
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Source: S&P Dow Jones Indices LLC, FIA, Bloomberg. Data for the 12-month period ending Dec. 31, 2024. Chart is provided for illustrative
purposes. See Appendix for more details.
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® See “Active and Passive Harmonics: Trading Frequencies of Index-Linked Products,” op.cit.
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Source: S&P Dow Jones Indices LLC, FIA, Bloomberg. Adjusted assets/open interest are averaged and IET volumes were aggregated over
the year. Sample truncated at adjusted assets or IET volumes of less than USD 10 million. For each product, the average holding period in
days is (assets/IET) x 365. Data as of Dec. 31, 2024. Chart is provided for illustrative purposes. Note: logarithmic scale used for both axes.
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Source: S&P Dow Jones Indices LLC, FIA, Bloomberg. Sample truncated at adjusted assets or IET volumes of less than USD 10 million.
Data as of Dec. 31, 2024, based on 2024 calendar year data. Chart is provided for illustrative purposes.
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13 See “The Liquidity Landscape: Trading Linked to S&P DJI Indices,” op. cit.
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18 Edwards, Tim and Lazzara, Craig J., “Sector Effects in the S&P 500,” S&P Dow Jones Indices LLC, March 2019.
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Source: S&P Dow Jones Indices LLC, FIA, Bloomberg. Data as of Dec. 31, 2024, based on 2024 calendar year data. Ex-U.S. regional
sectors and industry products include those offered in Canada and Australia. Charts are provided for illustrative purposes.
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available to other business units. S&P Global has established policies and procedures to maintain the confidentiality of certain non-public
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