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CME Block Trades – US HRC
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CME US HRC INDIC

PROMPT PRICE MOVEMENT (Nov 26)

23 Oct 16 Oct WoW %
Weekly 

High
Weekly 

Low
MTD 
Avg

YTD 
Avg

CME US HRC ($/st) 1,344 1,327 +1.3% 1,344 1,325 1,314.59 1,084.32

CME EU HRC 
(€/mt)

760 755 +0.7% 761 755 753.53 733.59

CME Busheling 
Scrap ($/gt)

498 503 -1.0% 508 498 491.18 472.84

LME Steel Scrap 
CFR Turkey ($/mt)

395 393 +0.5% 396.50 391.50 393.97 398.11

LME Steel Rebar 
FOB Turkey ($/mt)

585 587.50 -0.4% 591 582.50 590.12 587.42

LME HRC FOB 
China ($/mt)

483.50 488.50 -1.0% 486.50 483 491.50 494

WEEKLY VOLUME & OPEN INTEREST

Last 
Week 

Volume

Prev. 
Week 

Volume
WoW %

YTD Weekly 
Average 
Volume

Last 
Week OI

Prev. 
Week OI

WoW %

CME US HRC 17,273 5,592 +208.9% 7,429 44,046 37,649 +17.0%

CME EU HRC 660 1,818 -63.7% 1,762 10,190 10,117 +0.7%

CME Busheling 
Scrap

1,684 1,211 +39.1% 241 4,832 3,217 +50.2%

LME Steel Scrap 
CFR Turkey

6,871 3,995 +72.0% 5,864 17,148 15,333 +11.8%

LME Steel Rebar 
FOB Turkey

221 24 +820.8% 262 1,766 1,773 -0.4%

LME HRC FOB 
China

177 1,621 -89.1% 836 2,823 2,891 -2.4%

In lots
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Sources: CME, LME, FIS

WEEKLY PRICE CHANGE BY TENOR

Product Oct 26 Nov 26 Dec 26 Jan 27 Feb 27 Q4 26 Q1 27

CME US HRC +0.5% +1.3% +1.8% +3.2% +2.6% +1.2% +3.1%

CME EU HRC -0.1% +0.7% +1.3% +1.4% +1.6% +0.6% +1.5%

CME Busheling 
Scrap Exp. -1.0% -0.4% +3.6% +3.6% -0.7% +3.4%

LME Scrap CFR 
Turkey +0.5% +0.5% +0.3% -0.3% +0.3% +0.4% +0.1%

LME Rebar FOB 
Turkey Unch. -0.4% -0.4% -0.4% -0.4% -0.3% -0.4%

LME HRC FOB China -1.8% -1.0% -0.6% -1.3% -1.3% -1.2% -1.3%
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Sources: CME, LME, FIS, Bloomberg, SMU

The information provided in this communication is not intended for retail clients. It is general in nature only and does not constitute advice 
or an offer to sell, or the solicitation of an offer to purchase any swap or other financial instruments, nor constitute any recommendation on 
our part. The information has been prepared without considering your investment objectives, financial situation, or knowledge and 
experience. This material is not a research report and is not intended as such. FIS is not responsible for any trading decisions taken based 
on this communication. Trading swaps and over-the-counter derivatives, exchange-traded derivatives, and options involve substantial risk 
and are not suitable for all investors. You are advised to perform an independent investigation to determine whether a transaction is 
suitable for you. No part of this material may be copied or duplicated in any form by any means or redistributed without our prior written 
consent. Freight Investor Services Ltd (FIS) is authorised and regulated by the Financial Conduct Authority (FRN: 211452) and is a member 
of the National Futures Association (“NFA”). Freight Investor Services PTE Ltd ('FIS PTE') is a private limited company, incorporated and 
registered in Singapore with company number 200603922G, and has subsidiary offices in India and Shanghai. Freight Investor Solutions 
FZCO ('FIS FZCO') is a private limited company, incorporated and registered in Dubai with company number FZCO1225. Further 
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End of Week Forward Curves
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