
>	 �Precious Metals:

• 	� Overall Precious Metals products’ December ADV increased by 42% YoY to 
410,467 lots. Both Gold and Silver futures’ phenomenal performance continued, 
with ADV increasing by 54% and 28% YoY, respectively. 

• 	� Platinum Futures ADV of 28,477 lots in December was a record high, increasing 
by 41% YoY.

• 	� Platinum Futures OI record of 90,565 contracts set on 12/15.

• 	� Gold Weekly Options liquidity continued to improve rapidly. December ADV 
increased by 410% YoY – 22 consecutive months of YoY growth.

>	 �Base Metals:

• 	 The Base Metals product suite December ADV increased by 74 % YoY.

• 	� Copper futures volumes continue to grow, up 72% YoY. Dec 2017 was sixth 
highest monthly ADV on record for Copper futures at 118,000 lots ADV.

• 	� Copper Options market quality continued to improve in December.  Copper 
Options December ADV increased by 1,053%  YoY.

• 	� Newly launched copper premium futures gained good traction in the first month 
of trading as turnover reached 329 lots in December.

• 	� Aluminum Japan Premium (Platts) Futures (MJP) contract hit an all-time high OI 
record of 233,775 MT (9,351 contracts) on December 4th.

>	 �Ferrous Metals:

•	� U.S. Midwest Domestic Hot-Rolled Coil Steel (CRU) Futures (HRC) continued 
to see increased volume in December. Monthly volume was 5,531 lots (110,620 
short tons), an increase of 104% YoY.
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Silver Futures

Silver Futures

Platinum & Palladium Futures

Platinum & Palladium Futures

Gold Futures

Gold FuturesPrecious Metals

Code Contract Desciption
Monthly 
ADV YoY % YTD ADV YoY%

SI Silver Futures 69,405 28.4% 91,773 26.9%

SIL 1,000 oz Silver Futures 242 -21.4% 283 -30.0%

QI E-Mini Silver Futures 41 -15.5% 39 -35.0%

Code Contract Description
Monthly 
ADV YoY % YTD ADV YoY%

PL Platinum Futures 28,477 41.3% 19,331 22.0%

PA Palladium Futures 3,645 -16.1% 5,589 -1.9%

Code Contract Description
Monthly 
ADV YoY % YTD ADV YoY%

GC Gold Futures 259,329 54.6% 290,048 27.0%

MGC E-Micro Gold Furues 4,152 47.1% 4,548 17.3%

QO E-Mini Gold Futures 250 -27.9% 368 -28.7%

GCK Gold Kilo  Futures 5 -97.1% 15 -93.4%

Precious Metals Options Precious Metals Options

Code Contract Description
Monthly 
ADV YoY % YTD ADV YoY%

OG Gold Options 37,362 6.9% 39,412 0.2%

SO Silver Options 5,599 46.7% 5,733 5.0%

PO Platinum Options 315 17.2% 147 -30.4%

PAO Palladium Options 83 -58.9% 266 59.3%
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Gold Combined  ADV Combined OI
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Silver Combined  ADV Combined OI
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PA ADV PL ADV PL and PA Combined OI
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Precious Metals Options Combined  ADV Combined OI
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Copper Futures

Copper Options

Copper Futures

Copper Options

Gold Weekly Options

Precious Metals Options RFQ Performance
Precious Metals Options RFQ Performance

Gold Weekly Options

Precious  Metals Options RFQ % of all spreads YoY%

December 70.6% 21.1%

Base and Ferrous Metals

Code Contract Description
Monthly 
ADV YoY % YTD ADV YoY%

HG Copper Futures 117,658 72.3% 107,775 26.2%

Code Contract Description
Monthly 
ADV YoY % YTD ADV YoY%

HX Copper Options 1,006 1,053.1% 428 180.5%

Code Contract Description
Monthly 
ADV YoY % YTD ADV YoY%

OG 1-5 Gold Weekly Options 1,556 410% 758 219.9%
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Floor Spread GBX Spread RFQ % of all spreads
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Copper Futures ADV OI
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Copper Options ADV OI
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CME Group, The Globe Logo, CME, Chicago Mercantile Exchange, CME Direct and Globex are registered trademarks of Chicago Mercantile Exchange Inc. ClearPort, New York Mercantile Exchange and NYMEX are registered trademarks of New York Mercantile Exchange, Inc. COMEX 
is a registered trademark of Commodity Exchange, Inc. The information within this fact card has been compiled by CME Group for general purposes only. Although every attempt has been made to ensure the accuracy of the information within this brochure, CME Group assumes no 
responsibility for any errors or omissions. 

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 examples in this brochure 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 CME, CBOT and NYMEX rules. Current rules should be 
consulted in all cases.  

Copyright © 2018 CME Group. All rights reserved.� PM2000/0118

For more information please visit cmegroup.com/metals or 
contact metals@cmegroup.com

Aluminum Futures

Steel Futures

Steel Options

Iron Ore Futures and Options CME Iron Ore (TIO) Forward Open Interest

U.S. Midwest Domestic Hot-Rolled Coil Steel (CRU) Index Futures

Commodity 
Code Contract Description

Monthly 
Volume

Monthly 
ADV

Month-
End Open 
Interest

TIO Iron Ore 62 China (TSI) Futures 2,909 145 11,385

ICT Iron Ore 62 China (TSI) Options 0 0 9,530

Aggregated Open Interest Across all CME Aluminum Contracts

Code Contract Description
Monthly 
ADV YoY %

YTD 
ADV YoY%

ALI Aluminum Futures 0 -100.0% 23 -29.9%

EDP Aluminium European Premium 
Duty-Paid Futures

62 24.2% 43 4.4%

MJP Aluminum Japan Premium Futures 92 153.7% 69 91.9%

AEP Aluminium European Premium 
Duty-Unpaid Futures

117 170.3% 119 121.6%

AUP Aluminum MW U.S. Transaction 
Premium Futures

467 297.0% 341 24.9%

ALA Alumina FOB Australia (Platts) 
Futures

63 N/A 27 11,085.8%

Code Contract Description
Monthly 
ADV YoY %

YTD 
ADV YoY%

HR U.S. Midwest Domestic Hot-Rolled 
Coil Steel (CRU) Index Futures 

277 113.7% 252 17.8%

Code Contract Description
Monthly 
ADV YoY %

YTD 
ADV YoY%

HRO U.S. Midwest Domestic Hot-Rolled 
Coil Steel (CRU) Index Average 
Price Options

0 -100.0% 1 -100.0%

data as of Dec 29 2017Open Interest Settlement price
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HRC ADV OI
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