
 

 

 

Market Surveillance 

DATE: March 16, 2022  

NOTICE #: MSN03-16-22 

SUBJECT: Increase of and Amendments to the Single Month and All Month 
Accountability Levels for the E-mini Gold Futures, E-mini Silver Futures 
and E-mini Copper Futures Contracts

 

Effective at the close of business on April 8, 2022, the Commodity Exchange, Inc. (“COMEX” or “Exchange”) will 
increase and amend the Single Month and All Month Accountability Levels for the E-mini Gold Futures, E-mini 
Silver Futures and E-mini Copper Futures Contracts (the “Contracts”) as noted below and in Appendix A of 
COMEX Submission No 22-091. In addition, the Exchange will eliminate references to the Spot Month 
Accountability Level as the Contracts expire prior to the spot period of the underlying core referenced futures 
contracts.  

 
(bold, underline indicates addition; Strikethrough indicates deletion) 

Contract Title 
Rulebook 
Chapter 

Commodi
ty Code 

Contrac
t Size & 
Unit 

Reporting 
Level 

Spot 
Month 

Accountab
ility Level  

Single Month 
Accountability 

Level 

All Month 

Accountability 

Level 

E-mini Copper 

Futures 
913 QC 

12,500 

Pounds 
25 400 

 

5,000 10,000 
5,000 10,000 

E-mini Silver 

Futures 
912 QI 

2,500 

Troy 

ounces 

25 200 3,000 12,000 3,000 12,000 

E-mini Gold 

Futures 
911 QO 

50 Troy 

ounces 
25 2,000 

 

10,000 16,000 10,000 16,000 

Effective at the close of business on April 8, 2022, and pending all relevant CFTC regulatory review periods, the 
increases and amendments will be inserted into the COMEX Position Limit, Position Accountability and Reportable 
Level Table located in the Interpretations & Special Notices Section of Chapter 5 of the COMEX Rulebook.   

The commodity codes are provided for Clearing Members that file reports pursuant to COMEX Rule 561.A in a 
machine-readable format.  

Please refer questions on this subject to: 

Market Regulation 

Surveillance: 
Ryne Toscano    Ryne.Toscano@cmegroup.com    +1 212 299 2879 

Large Trader Reporting: 

https://www.cmegroup.com/market-regulation/rule-filings/2022/3/22-091_APPA.xlsx
https://www.cmegroup.com/market-regulation/rule-filings/2022/3/22-091.pdf
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
mailto:Ryne.Toscano@cmegroup.com
http://www.cmegroup.com/


 

 

Sandra Valtierra   Sandra.Valtierra@cmegroup.com   +1 312 347 4137 

mailto:Sandra.Valtierra@cmegroup.com

