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METALS TRADING HIGHLIGHTS
December 2015

Highlights:

Average daily volume for December 2015 COMEX metal (Gold, Silver and Copper)
futures was 211,333 contracts, compared with 236,370 contracts during December 2014,
a decrease of 10.59 percent.

Average daily volume for December 2015 COMEX metal (Gold, Silver and Copper)
options was 26,250 contracts, compared with 34,187 contracts during December 2014, a
decrease of 23.22 percent.

Average daily volume for December 2015 Gold futures was 124,329 contracts, compared
with 150,348 contracts during December 2014, a decrease of 17.31 percent.

Average daily volume for December 2015 Gold options was 23,263 contracts, compared
with 28,490 contracts during December 2014, a decrease of 18.35 percent.

Average daily volume for December 2015 Silver futures was 39,313 contracts, compared
with 43,852 contracts during December 2014, a decrease of 10.35 percent.

Average daily volume for December 2015 Silver options was 2,962 contracts, compared
with 5,665 contracts during December 2014, a decrease of 48.35 percent.

Average daily volume for December 2015 Copper futures was 47,691 contracts,
compared with 42,170 contracts during December 2014, an increase of 13.09 percent.

Average daily volume for December 2015 Platinum futures was 18,578 contracts,
compared with 16,388 contracts during December 2014, an increase of 13.36 percent.

Average daily volume for December 2015 Palladium futures was 3,043 contracts,
compared with 3,209 contracts during December 2014, a decrease of 7.51 percent.

Avalilable Now: Aluminum Japan

Premium Futures
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Scorecard - Average Daily Volume and Open Interest Statistics

December 2015
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Average Daily U.S. and Metric

Volume Open Interest Spot Price & Conversion
US$ Spot
Month Close US$/Gram
Electronic Except Except
IPit Copper=Ave Copper=US$/MT  20-Day
Ticker $ Notional $ Notional Month Close  Steel=US$/MT  Historical
Symbols  Contracts ($ Millions) Contracts ($ Millions)  31-Dec-'15 31-Dec-'15 Volatility
GC 124,329 $13,181 415,636 $44,066 1,060.20 $34.09 17.81%
3,096
oG 23,263 967,601
3,918
MGC 2,355 $25 1,770 $19 1,060.20 $34.09 17.81%
Sl 39,313 $2,710 168,442 $11,613 13.789 $0.44 31.73%
456
SO 2,926 94,193
91
HG 47,691 $2,483 165,936 $8,638 208.216 $4,590.37 25.18%
41
HX 61 2,627
PL 18,578 $829 65,383 $2,918 892.60 $28.70 32.92%
574
PO 125 2,274
PA 3,043 $171 24,483 $1,375 561.75 $18.06 31.66%
118
PAO 29 3,449
HR 145 $1.16 25,266 $203 401.00 $442.12 5.55%
145
AUP 136 22,008
TIO 694 21,669
ICT 457 35,782

Note: CME ClearPort volumes are already included in futures or options volumes.
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Futures - Average Daily Volume
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ADV - Contracts

Contracts

NYMEX Metal Futures - Average Daily Volume and Year-To-Date Average Daily Volume
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ADV - Contracts

Contracts

Gold Silver Options - Average Daily Volume and Year-To-Date Average Daily Volume

=== Silver Options mmm Gold Options
——Gold Options YTD ADV — Silver Options YTD ADV
90,000 - - 50,000
80,000 - - 45,000
70,000 M/\/./ - 40,000
- 35,000
60,000 -
/ - 30,000
50,000 -
- 25,000
40,000 A
- 20,000
30,000 A
- 15,000
20,000 - LI - 10,000
,—" ..--~~ T 1 u
10,000 - fl T 5,000
0 T T T T T T T T T T T T T T T T T 0
A & @ & O O 0 0 N N CEC I L )
S S S S Q¥ (19\‘1/ FOMFOUIRS AR RS
X (1 & (e X (1 & (e & (<t & (1 & (e X (1 & (e
500 O® 5\) 0@ 3\) o@ 3\) 0@ 50 OQJ 50 O® 5\) o@ 5\) O@ 5\) 0@
Futures Open Interest - Month-End
m Palladium Futures Platinum Futures m Copper Futures m Silver Futures m Gold Futures
1,200,000 ~
1,000,000 - iy
1!
P! t I Iy
1 11 1 1 |
800,000 + 1 th | I| 1 I "l hih 1 Ill III||| III | | I I I |
il TR THTTIN
[ 1 1! I
1! " 1]
[ ] ] 1
] III
600,000 - T ! "
|Il.II i | Il i I
400,000 -
200,000 -
0 T T T T T T T T T T T T T T T T T T T
o © QA QA N D> O O Q Q N N 94 Ul > ™ ™ &) »
L L O O L NN NGRNGRN NN NP N
S S S

YTD ADV - Contracts



www.cmegroup.com/metals

Options Open Interest - Month-End

= Platinum Options = Palladium Options m Copper Options = Silver Options = Gold Options
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Silver Futures - Average Daily Volume (ADV) and Open Interest (Ol)
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Platinum Futures - Average Daily Volume (ADV) and Open Interest (Ol)
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Palladium Futures - Average Daily Volume (ADV) and Open Interest (Ol)
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Contracts

Contracts

Gold Options - Electronic Average Daily Volume
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Gold Futures - Spot Month - 20-Day Historical Volatility
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Copper Futures - Spot Month - 20-Day Historical Volatility

= Copper Futures
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Palladium Futures - Spot Month - 20-Day Historical Volatility

e=Palladium Futures
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Average Hourly Total Volume - All Hours - December 2015
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Contracts

Contracts

Average Hourly Total Volume - Extended Trading Hours - December 2015
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Open Interest - Contracts

Contracts
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CFTC COT Report - Gold Futures Open Positions - Long
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Source: CFTC
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Open Interest - Contracts

Open Interest - Contracts

CFTC COT Report - Silver Futures Open Positions - Long
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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
aportion 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.

CME Group is atrademark of CME Group, Inc. The Globe Logo, CME, Chicago Mercantile Exchange, and Globex are trademarks of Chicago Mercantile Exchange Inc. CBOT and the Chicago Board of
Trade are trademarks of the Board of Trade of the City of Chicago. New York Mercantile Exchange and NYMEX are registered trademarks of the New York Mercantile Exchange, Inc. All other
trademarks are the properties 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 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 concerning contract specifications.
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