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The TOCOM Index and Sub Indexes (base 100 on May 31, 2002) 
 
TOCOM Index and TOCOM Sub Indexes (Nearby Month Index, Precious Metals Index and Oil Index) 
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TOCOM Sub Indexes (by single commodity) 
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Weight Percentage (Applied to the period June 1, 2008 – May 31, 2009) 
 
TOCOM Nearby Month Index (same percentages as TOCOM Index) 

Gold Silver Platinum Palladium Aluminum Gasoline Kerosene Crude Oil Rubber 

23.51% 1.20% 10.28% 0.65% 3.50% 18.94% 9.11% 29.52% 3.29% 

 
TOCOM Precious Metals Index 

Gold Silver Platinum Palladium 

41.71% 8.93% 39.69% 9.67% 

 
TOCOM Oil Index 

Gasoline Kerosene Crude Oil 

38.22% 21.43% 40.35% 

 
TOCOM Gold Index: Gold 100% 
TOCOM Silver Index: Silver 100% 
TOCOM Platinum Index: Platinum 100% 
TOCOM Palladium Index: Palladium 100% 
TOCOM Aluminum Index: Aluminum 100% 
TOCOM Gasoline Index: Gasoline 100% 
TOCOM Kerosene Index: Kerosene 100% 
TOCOM Crude Oil Index: Crude Oil 100% 
TOCOM Rubber Index: Rubber 100% 
 



2008/05/01 

¥¥tocom5¥企画部¥国際課¥HP¥TOCOM News¥TOCOM to Publicize Sub Indexes.doc 

Calculation Method for TOCOM Index, etc. 
 
(1) Calculation Method 

The aggregated total number of the weight percentage multiplied by the percentage change in price of each component. 
 
(2) Weight Percentage 

The weight percentage for each component shall be determined based on the size of the cash market (volume of 
imports in value, etc) and futures market (open interest in value).  

 
(3) Reference Date 

May 31, 2002 (the initial value of the Index is set at 100.00 based on the settlement price on that day) 
 
(4) Contract Month Used for Calculation 

The most liquid contract month (i.e: the fifth or sixth contract month) 
 
(5) Contract Rolling Procedure 

There is a period of five business days (Roll Period) each month, starting from the fifth business day to the ninth 
business day, during which contract months are rolled using the following weights applied to the fifth contract month 
and the sixth contract month.  

1) On the first day of the Roll Period, 0.8 and 0.2, 
2) on the second day of the Roll Period, 0.6 and 0.4, 
3) on the third day of the Roll Period, 0.4 and 0.6, 
4) on the fourth day of the Roll Period, 0.2 and 0.8; and, 
5) on the fifth day of the Roll Period, 0.0 and 1.0. 

 
(6) Review of Weight Percentage 

The weight percentage shall be, in principle, reviewed once a year. Every year TOCOM will publish the weight 
percentage for the next period in late March, which will be applied from the first business day of June.  

 

 


