
 

Record Open Interest in CME FX Futures and Options 

All volumes are single count. 

 On Sept 15
th
 we set a new Open Interest record for CME FX with 2,630,556 lots (notional equivalent 

$309bn) 

 Previous record was set on 19
th
 March 2013 

 August’s FX Futures ADV was $71bn, that’s +12% on July2014 and -14% on August 2013 

 August FX Options ADV $8.7bn, that’s +18% on July 2014 and +32% on August 2103 

 Since May 6
th
 2014 Dealers have doubled the % of Open Interest they hold in EUR/USD futures – see below 

 Large Open Interest Holders (LOIH) in all FX Futures is +4% in the last 4 weeks – see below 

 96% of FX Options RFQ’s received price responses in June 

 We are now showing 10 price levels (market depth) in EUR, CAD & MXN FX Futures 

 September 2
nd

 saw Record Open Interest Levels in BRL Futures of 86,435 lots ($3.8bn) 

 Electronically traded RUB futures volumes are +35% YoY  

 RUB FX Options volumes are +444% YoY 

 CME Direct screen now displaying vol prices calculated from premium quotes. 

FX Options (spreads on CME Globex only), JUN-2014 

G6 Currencies – EUR, JPY, CAD, GBP, CHF, AUD 

# Spread RFQs sent 6,525 

% Spread RFQs received response 96% 

Spread volume / total volume 24% 

Total CME Globex spread volume 197,940 

Total CME Globex volume (includes 

outrights) 

829,431 

 
 
Spread trades resulting from a Request for Quote 
 

 
 

http://www.cmegroup.com/trading/cme-direct/
http://www.cmegroup.com


Number of Traders in EUR/USD holding overnight positions in excess of €50 mio. 

 

 



1 lot =  

€125,000       ¥12,500,000        £62,500       AUD100,000       CAD100,000        CHF125,000 

NZD100,000          MXN500,000        BRL100,000          INR 1,000,000     

Please contact the FX Team if you have any further questions: 

Will Patrick +44 20 3379 3721 London 

Nigel Manthorp +44 20 3379 3863 London 

Craig LeVeille +1 312 454 5301 Chicago 

Simon Burnham +1 312 930 3426 Chicago 

Malcolm Baker +65 6593 5573 Singapore 

 

 

 

Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because only a percentage of a contract’s value is required to trade, it is 

possible to lose more than the amount of money deposited for a futures position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles. And only a 

portion of those funds should be devoted 

To any one trade because they cannot expect to profit on every trade. All references to options refer to options on futures. 

Any research views expressed are those of the individual author and do not necessarily represent the views of the CME Group or its affiliates.   

CME Group is a trademark of CME Group Inc. The Globe Logo, CME, Globex and Chicago Mercantile Exchange are trademarks of Chicago Mercantile Exchange Inc. All other trademarks are the 

property of their respective owners.  

The information within this brochure has been compiled by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. Additionally, all examples in 

this presentation are hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual market experience.  

All matters pertaining to rules and specifications herein are made subject to and are superseded by official Exchange rules. Current rules should be consulted in all cases concerning contract 

specifications. 

Copyright © 2014 CME Group. All rights reserved. 
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