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FEATURED PRODUCTS

For more information on our Energy products, 
visit www.cmegroup.com/energy.

• 	 Light Sweet Crude Oil (WTI) 	
futures and options

•	 Gulf Coast Sour Crude 	
futures and options

• 	 Natural Gas (Henry Hub) 	
futures and options

• 	 RBOB Gasoline (NY Harbor) 	
futures and options

•	 Ethanol futures and options

•	 Heating Oil futures and options

•	 Electricity (PJM) swap futures and options

•	 Singapore 180cst Fuel Oil swap futures

•	 E-mini Crude Oil, Natural Gas, RBOB 
Gasoline and Heating Oil futures

Benchmark Products
CME Group exchanges provide products for the entire energy spectrum – crude oil, 
natural gas, heating oil, gasoline, electricity, ethanol and more – many of which set 
the price for these resources worldwide.

Security and Safety
Acting as the central counterparty to all trades, the exchange matches and settles 
all trades and guarantees the creditworthiness of every transaction that takes place 
in our markets.

Reliability
The CME Globex electronic trading platform has successfully scaled to handle more 
than 5 million contracts per day, with 100 percent uptime.

Liquidity and Flexibility
CME Group participants complete more than 1.50 million energy transactions daily 
on three venues: CME Globex, CME ClearPort and our trading floor. This liquidity 
translates into tight bid/ask spreads and the ability for you to get in and out of markets 
quickly and easily.

Innovation
CME Group is responsible for key developments that have built today’s futures 
industry and we continue to create energy contracts that generate new opportunities 
and trading technologies that make markets work faster and more efficiently.



Product Symbol
Contract  
Unit

Minimum 
Fluctuation Tick Value Trading Hours Termination of Trading Notes

Settlement at 
Termination

FUTURES
CRUDE OIL AND REFINED PRODUCTS

Light Sweet Crude Oil (WTI)
CL 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                        

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

3RD bus. day prior to the 25TH calendar day of the month preceding the 
delivery month. When the 25TH is not a bus. day, use the preceding bus. day

Physical

Heating Oil
HO 42,000 gals. $0.0001  

per gal.
 $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                        

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Last bus. day of the month preceding the contract month Physical

RBOB Gasoline
RB 42,000 gals. $0.0001  

per gal.
 $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                        

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Last bus. day of the month preceding the contract month Physical

Light Sweet Crude Oil (WTI) – Financial
WS 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                       

CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
Trading shall cease one business day prior to the termination date of the 
NYMEX Light Sweet Crude Oil Futures Contract for the delivery month

Financial

Brent Crude Oil Last Day

BZ 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                        
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Trading shall cease on the same termination day as the ICE Brent Crude Oil 
Futures Contract for the delivery month, i.e., on the business day immediately 
preceding the 15th day prior to the first day of the delivery month, if such 15th 
day is a banking day in London. If the 15th day is a nonbanking day in London 
(including Saturday),trading shall cease on the business day immediately 
preceding the first business day prior to the 15th day.

Financial

E-mini Light Sweet Crude Oil
QM 500 bbls. $0.025  

per bbl.
 $12.50 GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT      4TH bus. day prior to the 25TH calendar day of the month preceding the 

delivery month. When the 25TH is not a bus. day, use the preceding bus. day
Financial

Brent (ICE) Calendar Swap Future
CY 1,000 bbls. $0.01 per bbl.  $10.00 OO Mon – Fri 9:00 a.m. to 2:30 p.m. (8:00 a.m. to 1:30 p.m. CT) 

CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
Trading ceases on the last bus. day of the contract month Financial

Dubai Crude Oil Calendar Swap Future (Platts)
DC 1,000 bbls. $0.01 per bbl.  $10.00 OO Mon – Fri 9:00 a.m. to 2:30 p.m. (8:00 a.m. to 1:30 p.m. CT) 

CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
Trading ceases on the last bus. day of the contract month Financial

Singapore Gasoil Calendar Swap (Platts)
SG 1,000 bbls. $0.01 per bbl.  $10.00 OO Mon – Fri 9:00 a.m. to 2:30 p.m. (8:00 a.m. to 1:30 p.m. CT) 

CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
Trading ceases on the last bus. day of the contract month Financial

Singapore Fuel Oil 180 CST Swap Future
UA 1,000 metric 

tons
$0.01 per 
metric ton

 $10.00 OO Mon – Fri 9:00 a.m. to 2:30 p.m. (8:00 a.m. to 1:30 p.m. CT) 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

Trading ceases on the last bus. day of the contract month Financial

WTI Calendar Swap Futures
CS 1,000 barrels $0.01  $10.00 CLRPRT: Sun – Fri 6:00 p.m. – 5:15 p.m. (5:00 p.m. – 4:15 p.m. CT) 

with a 45-minute break each day beginning at 5:15 p.m. (4:15 p.m. CT) 
OO: Mon – Fri 9:00 a.m. to 2:30 p.m. (8:00 a.m. to 1:30 p.m. CT)

Trading shall cease on the last business day of the contract month Financial

CME179EN/250/1010

TOP ENERGY PRODUCTS

For additional contract specifications on our Energy products, 
visit www.cmegroup.com/energy.

OO = Open Outcry

GLBX = CME Globex

CLRPRT = CME ClearPort

Our Energy contracts are listed with, and subject to, the rules and regulations of NYMEX.
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TOP ENERGY PRODUCTS

For additional contract specifications on our Energy products, 
visit www.cmegroup.com/energy.

Product Symbol
Contract  
Unit

Minimum 
Fluctuation Tick Value Trading Hours Termination of Trading Notes

Settlement at 
Termination

FUTURES
NATURAL GAS

Natural Gas (Henry Hub)
NG 10,000 

MMBtus.
$0.001 per 
MMBtu.

 $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                        
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

3RD bus. day prior to the 1ST day of the delivery month Physical

Henry Hub Natural Gas Penultimate Swap Future
NP 2,500 

MMBtus. 
$0.001 per 
MMBtu.

 $2.50 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                        
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

4TH bus. day prior to the contract month Financial

Henry Hub Natural Gas Swap Future
NN 2,500 

MMBtus. 
$0.001 per 
MMBtu.

 $2.50 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

3RD bus. day prior to the contract month Financial

Chicago Basis Swap Future

NB 2,500 
MMBtus. 

$0.0025 per 
MMBtu.

 $6.25 OO Mon - Fri 9:00 a.m. - 2:30 p.m. (8:00 a.m. - 1:30 p.m. CT) 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun - Fri 6:00 p.m.- 5:15 p.m. (5:00 p.m.- 4:15 p.m. CT) with 
a 45-minute break each day beginning at 5:15 p.m. (4:15 p.m. CT). 

The last bus. day prior to the contract month Financial

Henry Hub Basis Swap Future (Platts IFERC) 
HB 2,500 

MMBtus. 
$0.0025 per 
MMBtu.

 $6.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

The last bus. day prior to the contract month Financial

Kern River, Wyoming Basis Swap Future (Platts IFERC) 
NV 2,500 

MMBtus. 
$0.0025 per 
MMBtu.

 $6.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

The last bus. day prior to the contract month Financial

Northwest Pipeline, Rockies Basis Swap Future  
(Platts IFERC) 

NR 2,500 
MMBtus. 

$0.0025 per 
MMBtu.

 $6.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT 
CLRPRTSun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

The last bus. day prior to the contract month Financial

Panhandle Basis Swap Future (Platts IFERC) 
PH 2,500 

MMBtus. 
$0.0025 per 
MMBtu.

 $6.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

The last bus. day prior to the contract month Financial

ELECTRICITY

AEP-Dayton Hub Off-Peak Monthly Electricity Futures
VP 2.5 MW x 

Off-Peak 
Hours

$0.05 per 
MWh

$0.05 x 2.5 
x OPH

OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

The last bus. day of the contract month Financial

PJM Northern Illinois Off-Peak Calendar-Month Day-
Ahead LMP Swap Futures

L3 5 MWh $0.05 per 
MWh

$0.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

The last bus. day of the contract month Financial

PJM PSEG Zone Off-Peak Calendar-Month Day-Ahead 
LMP Swap Futures

W6 5 MWh $0.05 per 
MWh

$0.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

The last bus. day of the contract month Financial

PJM Western Hub Off-Peak Calendar-Month Day-Ahead 
LMP Swap Futures

E4 5 MWh $0.05 per 
MWh

$0.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

The last bus. day of the contract month Financial

PJM Northern Illinois Hub 5 MW Off-Peak Calendar-
Month Real-Time LMP Swap Futures

B6 5 MWh $0.05 per 
MWh

$0.25 OO Mon – Fri 9:00 a.m.- 2:30 p.m.ET /8:00 a.m. - 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

The last bus. day of the contract month Financial

OO = Open Outcry GLBX = CME Globex CLRPRT = CME ClearPort

Our Energy contracts are listed with, and subject to, the rules and regulations of NYMEX.
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TOP ENERGY PRODUCTS

Product Symbol
Contract  
Unit

Minimum 
Fluctuation Tick Value Trading Hours Termination of Trading Notes

Settlement at 
Termination

OPTIONS
CRUDE AND REFINED PRODUCTS

Light Sweet Crude Oil (WTI) 
Option

LO 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Trading ends three bus. days before the underlying futures contract N/A

Light Sweet Crude Oil (WTI) 
Average Price Option

AO 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Trading ends on the last bus. day of the contract month Future

Light Sweet Crude Oil (WTI) 
European-style Option

LC 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Trading ends three bus. days before the termination of trading in the underlying 
futures contract

Financial

Light Sweet Crude Oil (WTI) 
1 Month Calendar Spread 
Option

WA 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Expiration is European-style. The expiration date is one bus. day before the 
termination of the underlying futures contract, and the options can be exercised 
only on the last day

Future

Light Sweet Crude Oil (WTI) 
Calendar Spread Option

W 1,000 bbls. $0.01 per bbl.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Bus. day prior to termination of first underlying futures contract Future

Heating Oil Option
OH 42,000 gals. $0.0001 per gal.  $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Trading ends three bus. days before the underlying futures contract Future

Heating Oil  Average Price 
Option

AT 42,000 gals. $0.0001 per gal. $4.20   OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT The last bus. day of the contract month Future

New York Harbor Gasoline 
Blendstock (RBOB) Option

OB 42,000 gals. $0.0001 per gal.  $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Expiration occurs three bus. days before the underlying futures contract Future

RBOB Average Price Option 
RA 42,000 gals. $0.0001 per gal. $4.20   OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 

CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
The last bus. day of the contract month Future

Brent Average Price Option
BA 1,000 bbls. $0.01 per bbl. $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 

CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT
The last bus. day of the contract month Future

Brent Look-Alike Crude Oil 
Option

BE 1,000 barrels $.01 per barrel $10 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A Brent look-Alike Crude Oil Option on the Exchange shall expire at the close 
of trading three business days prior to the expiration of the underlying Brent 
Crude Oil Last Day futures contract.

Financial

Heating Oil 1 Month Calendar 
Spread Option

FA 42,000 gals. 10/21/10 $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A Heating Oil Calendar Spread Option on the Exchange shall expire at the close 
of trading on the business day immediately preceding the expiration of the first 
expiring futures contract in the spread.

Physical

Heating Oil 2 Month Calendar 
Spread Option 

FB 42,000 gals. $.0001 per gal. $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A Heating Oil Calendar Spread Option on the Exchange shall expire at the close 
of trading on the business day immediately preceding the expiration of the first 
expiring futures contract in the spread.

Physical

Heating Oil 3 Month Calendar 
Spread Option

FC 42,000 gals. $.0001 per gal. $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A Heating Oil Calendar Spread Option on the Exchange shall expire at the close 
of trading on the business day immediately preceding the expiration of the first 
expiring futures contract in the spread.

Physical

Heating Oil 6 Month Calendar 
Spread Option

FM 42,000 gals. $.0001 per gal. $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A Heating Oil Calendar Spread Option on the Exchange shall expire at the close 
of trading on the business day immediately preceding the expiration of the first 
expiring futures contract in the spread.

Physical

Heating Oil 12 Month Calendar 
Spread Option

FZ 42,000 gals. $.0001 per gal. $4.20 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A Heating Oil Calendar Spread Option on the Exchange shall expire at the close 
of trading on the business day immediately preceding the expiration of the first 
expiring futures contract in the spread.

Physical

For additional contract specifications on our Energy products, 
visit www.cmegroup.com/energy.
OO = Open Outcry GLBX = CME Globex CLRPRT = CME ClearPort

Our Energy contracts are listed with, and subject to, the rules and regulations of NYMEX.
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TOP ENERGY PRODUCTS

Product Symbol
Contract  
Unit

Minimum 
Fluctuation Tick Value Trading Hours Termination of Trading Notes

Settlement at 
Termination

OPTIONS
CRUDE AND REFINED PRODUCTS

European Gasoil 1 Month 
Calendar Spread Option

GXA 1,000 metric 
tons

$0.01 per metric 
ton

$10 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A European Gasoil Calendar Spread Option on the Exchange shall expire at the 
close of trading on the business day immediately preceding the expiration of the 
first expiring futures contract in the spread.

Futures

European Gasoil 2 Month 
Calendar Spread Option

GXB 1,000 metric 
tons

$0.01 per metric 
ton

$10 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A European Gasoil Calendar Spread Option on the Exchange shall expire at the 
close of trading on the business day immediately preceding the expiration of 
the first expiring futures contract in the spread.

Futures

European Gasoil 3 Month 
Calendar Spread Option

GXC 1,000 metric 
tons

$0.01 per metric 
ton

$10 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A European Gasoil Calendar Spread Option on the Exchange shall expire at the 
close of trading on the business day immediately preceding the expiration of the 
first expiring futures contract in the spread.

Futures

European Gasoil 6 Month 
Calendar Spread Option

GXM 1,000 metric 
tons

$0.01 per metric 
ton

$10 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A European Gasoil Calendar Spread Option on the Exchange shall expire at the 
close of trading on the business day immediately preceding the expiration of the 
first expiring futures contract in the spread.

Futures

European Gasoil 12 Month 
Calendar Spread Option

GXZ 1,000 metric 
tons

$0.01 per metric 
ton

$10 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

A European Gasoil Calendar Spread Option on the Exchange shall expire at the 
close of trading on the business day immediately preceding the expiration of 
the first expiring futures contract in the spread.

Futures

Our Energy contracts are listed with, and subject to, the rules and regulations of NYMEX.

For additional contract specifications on our Energy products, 
visit www.cmegroup.com/energy.

OO = Open Outcry

GLBX = CME Globex

CLRPRT = CME ClearPort



CME179EN/250/1010

TOP ENERGY PRODUCTS

Product Symbol
Contract  
Unit

Minimum 
Fluctuation Tick Value

Trading Hours
All Times Shown Are Central Time Termination of Trading Notes

Settlement at 
Termination

OPTIONS
NATURAL GAS

Natural Gas Option
ON 10,000 

MMBtus.
$0.001 per MMBtu.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m.CT

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Trading ends on the bus. day immediately preceding the  
expiration of the underlying futures contract

Future

Natural Gas European-style 
Option

LN 10,000 
MMBtus.

$0.0001 per 
MMBtu.

 $1.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT                            
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Trading ends at the close of bus. on the bus. day immediately  
preceding the expiration of the underlying futures contract

Financial

Natural Gas Calendar  
Spread Option

IA 10,000 
MMBtus.

$0.001 per MMBtu.  $10.00 OO 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.mCT                            
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 

Expiration is European-style. The expiration date is one bus.  
day before the termination of the underlying futures contract,  
and the options can be exercised only on the last day

Future

ELECTRICITY

PJM Monthly Financially Settled 
Electricity-swap Option

JO 40 MWh x 
Peak Days

$0.01 per MWh $0.40 PD CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT Trading ends two bus. days prior to the underlying futures month Physical

AEP-Dayton Calendar-Month 
LMP Swap Option

OT 40 MWh x 
Peak Days

$0.01 per MWh $0.40 PD CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT Trading ends two bus. days prior to the start of contract month Future

For additional contract specifications on our Energy products, 
visit www.cmegroup.com/energy.

GLBX = CME Globex

CLRPRT = CME ClearPort

Our Energy contracts are listed with, and subject to, the rules and regulations of NYMEX.



Equity Futures and Options
A portfolio of small-, medium- and large-cap opportunities across the equity capitalization spectrum.

Equity



Manage global equity exposure from one marketplace with  
our suite of Equity Index futures and options.

•	 Contracts on key benchmarks from leading index providers like  
Standard & Poor’s, NASDAQ, Dow Jones, MSCI and Nikkei

•	 Two ways to access opportunity

–	 CME Globex electronic trading platform

–	 Chicago trading floor

•	 Deep liquidity with tight bid/ask spreads

•	 Ease and flexibility of execution

•	 Value-added research and trading tools to help address the risk 
management and execution needs

•	 Secure, centralized clearing that ensures the integrity of every trade

•	 State-of-the-art CME Globex platform available virtually 24 hours per day

featured products

•	 S&P 500

•	 NASDAQ-100

•	 Dow Jones Industrial Average

•	 S&P MidCap 400

•	 S&P SmallCap 600

•	 Dollar-denominated Nikkei 225 

•	 Yen-denominated Nikkei 225*

•	 MSCI EAFE*

•	 MSCI Emerging Markets*

For more information on our Equity Index futures and 
options, visit www.cmegroup.com/equities.

Equity Futures and Options
A portfolio of small-, medium- and large-cap opportunities across the equity capitalization spectrum.

* Denotes that only futures are available



CME179.1EQ/250/1010

TOP EQUITY PRODUCTS
Product Symbol

Bloomberg 
Code

Reuters  
Code Multiplier Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

U.S INDEX FUTURES
LARGE-CAP 

E-mini S&P 500 (USD)1 ES ESA ES $50 0.25 = $12.50 CAL Spread 0.05 = $2.50 GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

3RD Fri (8:30 a.m.) Qtrly

S&P 5001

SP SPA SP $250 0.10 = $25.00 CAL Spread 0.05 = $12.50 OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Thu prior to 3RD Fri (3:15 p.m.) Qtrly

E-mini NASDAQ-1001 NQ NQA NQ $20 0.25 = $5.00 CAL Spread 0.05 = $1.00 GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

3RD Fri (8:30 a.m.) Qtrly

NASDAQ-1001

ND NDA ND $100 0.25 = $25.00 CAL Spread 0.05 = $5.00 OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Thu prior to 3RD Fri (3:15 p.m.) Qtrly

E-mini Dow ($5)2 YM DMA YM $5 1.00 = $5.00 GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

3RD Fri (8:30 a.m.) Qtrly

Dow ($10)2 DJ DJA OO DJ
GLBX ZD

$10 1.00 = $10.00 OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Thu prior to 3RD Fri (3:15 p.m.) Qtrly

MID-CAP 

E-mini S&P MidCap 4001 EMD FAA DM $100 0.10 = $10.00 CAL Spread 0.05 = $5.00 Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun and Holiday 5:00 p.m. – 3:15 p.m.

3RD Fri (8:30 a.m.) Qtrly

S&P MidCap 4001

MD MDA MD $500 0.05 = $25.00 CAL Spread 0.05 = $25.00 OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.; 
Sun 5:00 p.m. – 8:15 a.m.

Thu prior to 3RD Fri (3:15 p.m.) Qtrly

SMALL-CAP

E-mini S&P SmallCap 6001 SMC GNA SMC $100 0.10 = $10.00 CAL Spread 0.05 = $5.00 GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

3RD Fri (8:30 a.m.) Qtrly

S&P SmallCap 6001

SMP SPSA SMP $500 0.05 = $25.00 OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Thu prior to 3RD Fri (3:15 p.m.) Qtrly

For additional contract specifications on our Equity products, visit www.cmegroup.com/equities.
OO = Open Outcry	 GLBX = CME Globex	 Qtrly = Quarterly	 Ser = Serial	

Daily CME Globex shutdown for maintenance is 4:30 p.m. – 5:00 p.m.

1 These contracts are listed with, and subject to, the rules and regulations of CME.

2 These contracts are listed with, and subject to, the rules and regulations of CBOT.
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Product Symbol
Bloomberg 
Code

Reuters  
Code Multiplier Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

INTERNATIONAL INDEX FUTURES

Nikkei 225 USD

OO NK
GLBX NKD

NXA OO NK
GLBX NKD

$5 5.00 = $25.00 OO Mon – Fri 8:00 a.m. – 3:15 p.m.
GLBX Mon – Fri: 3:30 p.m.- 3:15 p.m. the next day, closing Friday at 3:15 
p.m. (Daily maintenance shutdown 4:30 p.m. - 5:00 p.m.)

Qtrly Bus. day prior to 2ND Fri  
(3:15 p.m.)
Ser Bus. day prior to 2ND Fri  
(3:15 p.m.)

Qtrly

Nikkei 225 (YEN)1 

NIY NHA NIY ¥500 5.00 = ¥2500 GLBX Mon – Fri: 3:30 p.m.- 3:15 p.m. the next day, closing Friday  
at 3:15 p.m. (Daily maintenance shutdown 4:30 p.m. - 5:00 p.m.)

Qtrly Bus. day prior to 2ND Fri  
(3:15 p.m.)
Ser Bus. day prior to 2ND Fri  
(3:15 p.m.)

Qtrly and Ser

E-micro S&P CNX Nifty 
futures 1

MNF MNCA MNF $2 0.50=$1.00 GLBX Mon-Fri: 3:30 p.m. to 3:15 p.m. the next day (remains closed Friday 
at 3:15 p.m.) Sun: Open at 5:00 p.m. - 3:15 p.m. the next day) Trading halt 
Sun-Thurs: 8:30 p.m. - 9:30 p.m. CST; 9:30 p.m. - 10:30 p.m. CDT.

Close of trading at NSE, last Thurs of 
month. 4:00 a.m. (Central Standard 
Time/CST); 5:00 a.m. (Central Daylight 
Savings Time/CDT)

Qtrly and Ser

E-mini S&P CNX Nifty 
futures 1

EMF MNEA EMF $10 0.50=$5.00 GLBX Mon-Fri: 3:30 p.m. to 3:15 p.m. the next day (remains closed Friday 
at 3:15 p.m.) Sun: Open at 5:00 p.m. - 3:15 p.m. the next day) Trading halt 
Sun-Thurs: 8:30 p.m. - 9:30 p.m. CST; 9:30 p.m. - 10:30 p.m. CDT.

Close of trading at NSE, last Thurs of 
month. 4:00 a.m. (CST); 5:00 a.m. 
(CDT)

Qtrly and Ser

E-mini MSCI EAFE1 EFE BLA MCI $50 0.10 = $5.00 CAL Spread 0.10 = $5.00 GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

3RD Fri (10:00 a.m.) Qtrly

E-mini MSCI Emerging 
Markets1

EMI LLLA EMX $50 0.10 = $5.00 CAL Spread 0.10 = $5.00 GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

3RD Fri (3:15 p.m.) Qtrly

TOP EQUITY PRODUCTS

For additional contract specifications on our Equity products, visit www.cmegroup.com/equities.
OO = Open Outcry	 GLBX = CME Globex	 Qtrly = Quarterly	 Ser = Serial	

Daily CME Globex shutdown for maintenance is 4:30 p.m. – 5:00 p.m.

1 These contracts are listed with, and subject to, the rules and regulations of CME.

2 These contracts are listed with, and subject to, the rules and regulations of CBOT.

N
E

W
N

E
W



CME179.1EQ/250/1010

TOP EQUITY PRODUCTS
Products Symbol

Bloomberg 
Code

Reuters 
Code Contract Size Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

U.S. INDEX OPTIONS
LARGE-CAP 

E-mini S&P 5001 
ES ESA ES One E-mini S&P 

500 futures con-
tract ($50) 

0.25 = $12.50 for premium > 5.00 
Half tick 0.05 = $2.50 for premium < or = 5.00 
CAB 0.05 = $2.50 

GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

Qtrly 3RD Fri (8:30 a.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

E-mini S&P 500  
End of Month (EOM)1

EW SCA EW One E-mini S&P 
500 futures con-
tract ($50)

0.25 = $12.50 for premium > 5.00 
Half tick 0.05 = $2.50 for premium < or = 5.00 
CAB 0.05 = $2.50 

GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

Last bus. day of month  
(3:00 p.m.)*

Mthly

E-mini S&P 500  
Weekly1

EW1 - Week 1
EW2 - Week 2
EW4=Week 4

Visit cmegroup.com for 
information

One E-mini S&P 
500 futures 
contract ($50)

0.25 = $12.50 for premium > 5.00
Half tick 0.05 = $2.50 for premium < or = 5.00 

GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

Week 1 – 1ST Fri of contract month  
(3:00 p.m.)*
Week 2 – 2ND Fri of contract month
Week 4 - 4th Fri of contract month* 

Two weeklies listed 
at any given time; 
Week 1, Week 2 and 
Week 4 listings per 
contract month.

S&P 5001

CS/PS SPA SP One S&P 500 
futures contract
($250)

0.10 = $25.00 for premium > 5.00 
Half tick 0.05 = $12.50 for premium < or = 5.00 
CAB 0.05 = $12.50 

OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Qtrly Thu prior to  
3RD Fri (3:15 p.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

S&P 500 EOM1

EV EVA EVS One S&P 500 
futures contract 
($250)

0.10 = $25.00 for premium > 5.00 
Half tick 0.05 = $12.50 for premium < or = 5.00 
CAB 0.05 = $12.50 

OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Last bus. day of the month  
(3:00 p.m.)* 

Mthly

S&P 500 Weekly1

EV1 - Week 1
EV2 - Week 2
EW4=Week 4

Visit cmegroup.com  
for information

One S&P 500 
futures contract
($250)

0.10 = $25.00 for premium > 5.00
Half tick 0.05 = $12.50 for premium < or = 5.00 
CAB 0.05 = $12.50

OO Mon – Fri 8:30 a.m. – 3:15 p.m. Week 1 – 1ST Fri of contract month  
(3:00 p.m.)
Week 2 – 2ND Fri of contract month*
Week 4 - 4th Fri of contract month* 

Two weeklies listed 
at any given time; 
Week 1, Week 2 and 
Week 4 listings per 
contract month.

E-mini NASDAQ-1001

NQ NQA NQ One E-mini  
NASDAQ-100 
futures contract
($100)

0.10 = $25.00 for premium > 5.00 
Half tick 0.05 = $12.50 for premium < or = 5.00 
CAB 0.05 = $12.50 

GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

Qtrly 3RD Fri (8:30 a.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

E-mini NASDAQ-100 
Weekly

QN1 Week 1; 
QN2 Week 2; 
QN4 Week 4: 
QN5 Week 5; 
NQF Special 
Fixing Price

Visit cmegroup.com  
for information

One E-mini NAS-
DAQ-100 futures 
contract ($20)

0.25=$5.00 for premium >3.00
0.05=$1.00 for premium < or =3.00
CAB: 0.05=$1.00

GLBX Mon-Thurs 5:00 p.m. - 3:15 p.m. next day and 3:30 p.m. - 
4:30 p.m. (closes Fri at 3:15 p.m.); Sun: 5:00 p.m. - 3:15 p.m.  
next day

Week 1: 3:00 p.m. 1st Friday of  
contract month *
Week 2:  3:00 p.m. 2nd Friday of 
contract month *
Week 4: 3:00 p.m.  4rd Friday of  
contract month *
Week 5: 3:00 p.m. 5th Friday of  
contract month *

Weekly - Weeks 
1, 2, 4, and 5; two 
weeklies listed at 
any given time

OO = Open Outcry GLBX = CME Globex Qtrly = Quarterly Ser = Serial

*	 Weekly and End-of-Month options on equity index futures use special fixing prices to determine which options are in-the-money at expiration. ESF is the symbol for the special fixing price for Weekly and EOM options on standard 
and E-mini S&P 500 futures. ESF is calculated based on the Volume Weighted Average Price (VWAP) of E-mini S&P 500 futures.in the last 30 seconds of trading up to the 3:00 p.m. close on expiration day. NQF is the symbol of the 
special fixing price for Weekly options on standard and E-mini NASDAQ-100 futures, NQF is calculated based on the VWAP of E-mini NASDAQ-100 futures in the last 30 seconds of trading up to the 3:00 p.m. close on expiration day. 

1 These contracts are listed with, and subject to, the rules and regulations of CME.	 2 These contracts are listed with, and subject to, the rules and regulations of CBOT.

Daily CME Globex shutdown for maintenance is 4:30 p.m. – 5:00 p.m. 

For additional contract specifications on our Equity products, visit www.cmegroup.com/equities.
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LARGE-CAP

NASDAQ-1001

ND NDA ND One NASDAQ-100 
futures contract
($100)

0.25 = $5.00 for premium > 3.00 
CAB 0.05 = $1.00 
Half tick 0.05 = $1.00 for premium < or = 3.00

OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Qtrly Thu prior to  
3RD Fri (3:15 p.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

NASDAQ-100 Weekly

DN1 Week 1; 
DN2 Week 2; 
DN4 Week 4: 
DN5 Week 5; 
NQF Special 
Fixing Price

Visit cmegroup.com  
for information

One NASDAQ-100 
futures contract 
($100)

0.25=$25.00 for premium>3.00
0.05=$5.00 for premium ≤3.00
CAB: 0.05=5.00

OO Mon – Fri 8:30 a.m. – 3:15 p.m.
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m. ; 
Sun 5:00 p.m. – 8:15 a.m.

Week 1: 3:00 p.m. 1st Friday of  
contract month *
Week 2:  3:00 p.m. 2nd Friday of 
contract month *
Week 4: 3:00 p.m.  4rd Friday of  
contract month *
Week 5: 3:00 p.m. 5th Friday of  
contract month *

Weekly - Weeks 
1, 2, 4, and 5; two 
weeklies listed at 
any given time

E-mini Dow ($5)2

OYMC/OYMP DMA YM One E-mini Dow ($5) 
futures contract 
($100)

1.00 = $5.00 GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

Qtrly 3RD Fri (8:30 a.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

Dow ($10)2

OO DJC/DJP 
GLBX OCD 

DJA OO DJ
GLBX ZD

One Dow ($10) 
futures contract

0.50 = $5.00 per contract OO Mon – Fri 8:30 a.m. – 3:15 p.m. 
GLBX Mon – Thu 5:00 p.m. – 8:15 a.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 8:15 a.m.

Qtrly Thu prior to  
3RD Fri (3:15 p.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

MID-CAP 

E-mini S&P MidCap 4001

EMD FAA DM One E-mini S&P 
MidCap 400 
futures contract
($100)

One E-mini S&P MidCap 400 futures contract GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

Qtrly 3RD Fri (8:30 a.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

SMALL-CAP

E-mini S&P SmallCap 6001

SMC GNA – One E-mini S&P 
SmallCap 600 
futures contract 
($100)

One E-mini S&P SmallCap 600 futures contract GLBX Mon – Thu 5:00 p.m. – 3:15 p.m. and 3:30 p.m. – 4:30 p.m.;  
Sun 5:00 p.m. – 3:15 p.m.

Qtrly 3RD Fri (8:30 a.m.)
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

GLOBAL INDEX OPTIONS

Nikkei 225 (USD)1

KN/JN NXA NK One Nikkei 225 
(USD) futures 
contract
($100)

One Nikkei 225 (USD) futures contract OO Mon – Fri 8:30 a.m. – 3:15 p.m. Qtrly Bus. day prior to  
2ND Fri (3:15 p.m.) 
Ser 3RD Fri (3:15 p.m.)

Qtrly and Ser

OO = Open Outcry GLBX = CME Globex Qtrly = Quarterly Ser = Serial

*	 Weekly and End-of-Month options on equity index futures use special fixing prices to determine which options are in-the-money at expiration. ESF is the symbol for the special fixing price for Weekly and EOM options on standard 
and E-mini S&P 500 futures. ESF is calculated based on the Volume Weighted Average Price (VWAP) of E-mini 500 S&P futures in the last 30 seconds of trading up to the 3:00 p.m. close on expiration day. NQF is the symbol of the 
special fixing price for Weekly options on standard and E-mini NASDAQ-100 futures, NQF is calculated based on the VWAP of E-mini NASDAQ-100 futures in the last 30 seconds of trading up to the 3:00 p.m. close on expiration day. 

1 These contracts are listed with, and subject to, the rules and regulations of CME.	 2 These contracts are listed with, and subject to, the rules and regulations of CBOT.

Daily CME Globex shutdown for maintenance is 4:30 p.m. – 5:00 p.m. 

For additional contract specifications on our Equity products, visit www.cmegroup.com/equities.

TOP EQUITY PRODUCTS
Products Symbol

Bloomberg 
Code

Reuters 
Code Contract Size Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months



FX Futures and Options
Designed for the rapid pace of a global marketplace.

FX



CME Group exchanges provide the largest regulated marketplace for 
FX trading, and one of the top two FX platforms in the world. Our 
FX products offer:

Equal Access – Our FX product suite includes 49 futures, including 
two E-mini and six E-micro Forex size contracts, as well as 32 
options contracts based on 20 currencies. 

Greater Liquidity – More than $100 billion in daily trading activity 
provides greater opportunity to a diverse client base of institutional 
investors, proprietary trading firms, hedge funds and active 
individual traders.

Electronic Access – With the CME Globex electronic trading 
platform, traders have instant access to FX products from anywhere 
in the world, virtually around the clock. 

Transparency and Anonymity – The complete book of prices is 
visible to every customer, regardless of size, and transaction costs 
and fees are fully disclosed.

Increased Safety and Security – Centralized clearing segregates 
customer funds and acts as the buyer to every seller and the seller to 
every buyer – substantially mitigating counterparty credit risk.

Additionally, we will offer comprehensive and flexible clearing 
services for OTC FX trades through CME ClearPort – an open-
access, platform agnostic, post-execution clearing solution.

PRODUCT OFFERINGS
G10 Currency Pairs

•	 AUD/USD*  
•	 AUD/CAD  
•	 AUD/JPY 
•	 AUD/NZD 
•	 CAD/USD*
•	 CAD/JPY 
•	 CHF/USD*
•	 CHF/JPY 
•	 CME$INDEX*  
•	 EUR/USD* 
•	 E-mini EUR/USD 
•	 EUR/AUD 
•	 EUR/GBP*  
•	 EUR/CAD 
•	 EUR/CHF*  
•	 EUR/JPY*  
•	 EUR/NOK 

G10 Currency Pairs (cont.)

•	 EUR/SEK 
•	 GBP/USD*  
•	 GBP/JPY 
•	 GBP/CHF 
•	 JPY/USD*  
•	 E-mini JPY/USD 
•	 NOK/USD 
•	 NZD/USD*  
•	 SEK/USD 

E-micros 

•	 E-micro AUD/USD  
•	 E-micro EUR/USD 
•	 E-micro GBP/USD 
•	 E-micro USD/CAD 
•	 E-micro USD/CHF 
•	 E-micro USD/JPY 

Emerging Market  
Currency Pairs 

•	 BRL/USD*  
•	 CZK/USD* 
•	 CZK/EUR*  
•	 HUF/EUR* 
•	 HUF/USD*  
•	 ILS/USD*  
•	 KRW/USD*  
•	 MXN/USD*  
•	 PLN/USD*  
•	 PLN/EUR*  
•	 RMB/USD*  
•	 RMB/EUR*  
•	 RMB/JPY*  
•	 RUB/USD*  
•	 ZAR/USD*  
•	 USD/TRY 
•	 EUR/TRY 

For more information on our FX products, 
visit www.cmegroup.com/fx.

FX Futures and Options
Designed for the rapid pace of a global marketplace.

* Denotes that both futures and options are available
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TOP FX PRODUCTS

Products Symbol
Bloomberg 
Code

Reuters 
Code Trading Unit Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

FUTURES
G10 (MAJORS)				  

AUD/USD
OO AD
GLBX 6A          
AON LA

ADA <curncy>, 
GADA <curncy>

0#2AD:, 
0#ADSS:

100,000 
Australian dollars

$0.0001 per Australian dollar 
increments ($10.00/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

CAD/USD
OO CD
GLBX 6C          
AON LK

CDA <curncy>, 
GCDA <curncy>

0#2CD:, 
0#CDSS:

100,000 
Canadian dollars

$0.0001 per Canadian dollar 
increments ($10.00/contract) 

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The bus. day immediately preceding the 
3RD Wed of the contract month (usually 
Tues) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

CHF/USD
OO SF
GLBX 6S            
AON LS

SFA<curncy>,
GSFA<curncy>

0#2SF:, 
0#SFSS:

125,000 Swiss 
francs

$0.0001 per Swiss franc 
increments ($12.50/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

EUR/USD
OO EC
GLBX 6E            
AON UG

ECA<curncy>,
GECA<curncy>

0#2URO:, 
0#ECSS:

125,000 euro $0.0001 per euro increments 
($12.50/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

GBP/USD
OO BP
GLBX 6B           
AON LP

BPA<curncy>,
GBPA<curncy>

0#2BP:,  
0#BPSS:

62,500 British 
pounds

$0.0001 per British pound 
increments ($6.25/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

JPY/USD
OO JY
GLBX 6J            
AON LJ

JYA<curncy>,  
GJYA<curncy>

0#2JY:, 
0#JYSS:

12,500,000 
Japanese yen

$0.000001 per Japanese yen 
increments ($12.50/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

CHF/USD
OO SF
GLBX 6S            
AON LS

SFA<curncy>,
GSFA<curncy>

0#2SF:, 
0#SFSS:

125,000 Swiss 
francs

$0.0001 per Swiss franc 
increments ($12.50/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

NOK/USD

OO (AON 
only): UNK
GLBX NOK          
AON UNK

PPA <curncy>, 
PPA <curncy>

*,0#NOKA: 2,000,000 
Norwegian 
kroner

$0.00001 per Norwegian 
krone increments ($20.00/
contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. AON only
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

NZD/USD

OO (AON 
only): NE
GLBX 6N          
AON UK

NVA <curncy>, 
GNVA <curncy>

0#2NE:, 
0#NESS:

100,000 New 
Zealand dollars

$0.0001 per New Zealand 
dollar increments ($10.00/
contract) 

OO Mon – Fri 7:20 a.m. – 2:00 p.m. AON only
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

SEK/USD

OO (AON 
only): USK
GLBX SEK          
AON USK

*, SEA 
<curncy>

*,0#SEKA: 2,000,000 
Swedish kronor

$0.00001 per Swedish krona 
increments ($20.00/contract) 

OO Mon – Fri 7:20 a.m. – 2:00 p.m. AON only
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Six months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec) 

Dow Jones CME FX$INDEX

GLBX FXD           FXDA <curncy> 0#DXF: $1,000 x Dow 
Jones CME 
FX$INDEX,

0.01 index points ($10.00) for 
outrights; 0.005 index points 
($5.00) for calendar spreads.

GLBX (ETH) Sundays: 5:00 p.m. – 4:00 p.m. Central Time (CT) next day.
Monday – Friday: 5:00 p.m. – 4:00 p.m. CT the next day, except on Friday - 
closes at 4:00 p.m. and reopens Sunday at 5:00 p.m. CT. 

9:16 a.m. Central Time (CT) on the 
second business day immediately 
preceding the third Wednesday of the 
contract month (usually Monday).

Six months in the March 
quarterly cycle (Mar, Jun, 
Sep, Dec)

For additional contract specifications on our FX products,  
visit www.cmegroup.com/fx.

OO = Open Outcry

GLBX = CME Globex

AON = All-or-None

Qtrly = Quarterly

Ser = Serial

Our FX contracts are listed with, and subject to, the rules and regulations of CME.



Clearing of Block and EFP Transactions for FX Products on CME ClearPort 
CME Group has expanded its CME ClearPort service to offer clearing of CME ex-pit transactions for our FX products. This includes Block and Exchange for Physical (EFP) 
trades, offering market participants enhanced efficiency by adding a new way in which to report and clear these important transactions. Current Block trade and EFP 
submission methodologies still apply (such as reporting time requirements and minimum thresholds). For additional information, visit www.cmegroup.com/clearport

TOP FX PRODUCTS

Products Symbol
Bloomberg 
Code

Reuters 
Code Trading Unit Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

FUTURES
E-MICRO FOREX FUTURES

AUD/USD
GLBX M6A N/A N/A 10,000 Australian 

dollars
0.0001 USD/AUD (=US$1.00) GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 

next day, except on Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 
The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Two months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec)

EUR/USD
GLBX M6E N/A N/A 12,500 euros 0.0001 USD/EUR (=US$1.25) GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 

next day, except on Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 
The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Two months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec)

GBP/USD
GLBX M6B N/A N/A 6,250 British 

pounds
0.0001 USD/GBP (=US$0.625) GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 

next day, except on Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 
The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Two months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec)

USD/CAD
GLBX M6C N/A N/A 10,000 U.S. 

dollars
0.0001 CAD/USD (=1.00 CAD) GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 

next day, except on Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 
The bus. day immediately preceding 
the 3RD Wed of the contract month  
(usually Tue) (9:16 a.m.)

Two months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec)

USD/CHF
GLBX M6S N/A N/A 10,000 U.S. 

dollars
0.0001 CHF/USD (=1.00 CHF) GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 

next day, except on Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 
The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Two months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec)

USD/JPY
GLBX M6J N/A N/A 10,000 U.S. 

dollars
0.01 JPY/USD (=¥100) GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 

next day, except on Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 
The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

Two months in the Mar Qtrly 
cycle (Mar, Jun, Sep, Dec)

EMERGING MARKETS										        

MXN/USD

OO MP
GLBX 6M          
AON LM

PEA<curncy>, 
GPEA<curncy>

0#2MP:, 
0#MPSS:

500,000 Mexican 
pesos

$0.000025 per Mexican peso 
increments ($12.50/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

13 consecutive calendar 
months plus two deferred 
Mar Qtrly cycle contract 
months

RUB/USD

OO RU
GLBX 6R           
AON UU

RUA<curncy>, 
GRUA<curncy>

0#2RU:, 
0#RUSS:

2,500,000 
Russian rubles

$0.00001 per Russian ruble 
increments ($25.00/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 15TH day of the month, or, if not a 
bus. day, on the next bus. day for the 
Moscow interbank foreign exchange 
market (11:00 a.m. Moscow time)

20 months in the Mar Qtrly 
(Mar, Jun, Sep, Dec)

ZAR/USD

OO RA
GLBX 6Z            
AON UR

RAA<curncy>, 
GRAA<curncy>

0#2RA:, 
0#RASS:

500,000 South 
African rand

$0.000025 per South African 
rand increments ($12.50/
contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The 2ND bus. day immediately 
preceding the 3RD Wed of the contract 
month (usually Mon) (9:16 a.m.)

13 consecutive calendar 
months plus two deferred 
Mar Qtrly cycle contract 
months

BRL/USD
OO BR
GLBX 6L            
AON LZ

BRA<curncy>, 
GBRA<curncy>

0#2BR:, 
0#BRSS:

100,000 Brazilian 
reals

$0.00005 per Brazilian real 
increments ($5.00/contract)

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; Mon – Fri 5:00 p.m. – 4:00 p.m. 
next day, except Fri closes at 4:00 p.m. and reopens Sun at 5:00 p.m. 

The last bus. day of the month for the 
Central Bank of Brazil immediately 
preceding the contract month (2:00 p.m.)

12 consecutive contract 
months

CME179FX/250/1010

For additional contract specifications on our FX products,  
visit www.cmegroup.com/fx.

OO = Open Outcry

GLBX = CME Globex

AON = All-or-None

Qtrly = Quarterly

Ser = Serial

Our FX contracts are listed with, and subject to, the rules and regulations of CME.



TOP FX PRODUCTS

Products Symbol Trading Unit Minimum Tick
Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

OPTIONS
G10 (MAJORS)				  

AUD/USD 
Options

Qtrly and Ser options: OO Calls: KA Puts: JA; GLBX: 6A  
Weekly options: OO: 1A-5A; GLBX: 6A1-6A5 
European-style options: OO: XA; GLBX: XAD 
European-style weekly options: OO: AD1-AD5; GLBX: 
XA1-XA5 
Volatility-quoted options: V6A 
Volatility-quoted weekly options: VA1-VA5 
European-style volatility-quoted options: VXA 
European-style volatility-quoted weekly options: VAA-VAE 
AON: LP; 
European-style: AAD

One futures 
contract for 
125,000 euro

$0.0001 per Australian dollar increments ($10.00/contract). Also, trades 
may occur at $0.00005 ($5.00), $0.00015 ($15.00), $0.00025 ($25.00), 
$0.00035 ($35.00) and $0.00045 ($45.00) when price is below five ticks 
of premium 
Minimum Price Increment for Volatility options: 0.025 percent of implied 
volatility. Following a volatility trade, GLBX will convert the volatility-traded 
options position into a premium-based options position for clearing. 
This converted tick price will be rounded to the nearest minimum tick of 
$0.00001 per Australian dollar

OO Mon – Fri 7:20 a.m. – 2:00 p.m.  
for premium options only
GLBX Sun 5:00 p.m. – 4:00 p.m.  
next day; Mon – Fri 5:00 p.m. – 4:00 
p.m. next day, except Fri closes at 4:00 
p.m. and reopens Sun at 5:00 p.m. 

Qrtly and Ser options*: Close of trading is on the 2ND Fri 
immediately preceding the 3RD Wed of the contract month 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.)  
Weekly options*: Close of trading is on the four nearest 
Fris that are not also terminations for Qrtly and Ser options 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.) 

Four months in the 
Mar Qrtly cycle 
(Mar, Jun, Sep, Dec),  
two Ser months and 
four weekly

CAD/USD 
Options

Qrtly and Ser options: OO Calls: CV Puts: PV; GLBX: 6C 
Weekly options: OO: 1C-5C; GLBX: 6C1-6C5 
European-style options: OO: YD; GLBX: XD 
European-style weekly options: OO: 1D-5D; GLBX: XD1-XD5 
Volatility-quoted options: V6C 
Volatility-quoted weekly options: VC1-VC5 
European-style volatility-quoted options: VXC 
European-style volatility-quoted weekly options: VCA-VCE 
AON: LK 
European-style: 0K

One futures 
contract for 
100,000 
Canadian 
dollars

$0.0001 per Canadian dollar increments ($10.00/contract). Also, trades 
may occur at $0.00005 ($5.00), $0.00015 ($15.00), $0.00025 ($25.00), 
$0.00035 ($35.00) and $0.00045 ($45.00) when price is below five ticks 
of premium  
Minimum Price Increment for Volatility options: 0.025 percent of implied 
volatility. Following a volatility trade, GLBX will convert the volatility-traded 
options position into a premium-based options position for clearing. This 
converted tick price will be rounded to the nearest minimum tick  
of $0.00001 per Canadian dollar

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
for premium options only
GLBX Sun 5:00 p.m. – 4:00 p.m.  
next day; Mon – Fri 5:00 p.m. – 4:00 
p.m. next day, except Fri closes at 4:00 
p.m. and reopens Sun at 5:00 p.m. 

Qrtly and Ser options*: Close of trading is on the 2ND Fri 
immediately preceding the 3RD Wed of the contract month 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.)  
Weekly options*: Close of trading is on the four nearest 
Fris that are not also terminations for Qrtly and Ser options 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.) 

Four months in the 
Mar Qrtly cycle 
(Mar, Jun, Sep, Dec),  
two Ser months and 
four weekly

CHF/USD 
Options

Qtrly and Ser options: OO Calls: CF Puts: PF; GLBX: 6S  
Weekly options: OO: 1S-5S; GLBX: 6S1-6S5 
European-style options: OO: YS; GLBX: XS 
European-style weekly options: OO: 1W-5W; GLBX: XS1-XS5 
Volatility-quoted options: V6S 
Volatility-quoted weekly options: VS1-VS5 
European-style volatility-quoted options: VXS 
European-style volatility-quoted weekly options: VSA-VSE 
AON Code: LS; 
European-style: 0G

One futures 
contract for 
125,000 Swiss 
francs

$0.0001 per Swiss franc increments ($12.50/contract). Also, trades 
may occur at $0.00005 ($6.25), $0.00015 ($18.75), $0.00025 ($31.25), 
$0.00035 ($43.75) and $0.00045 ($56.25) when price is below five ticks 
of premium 
Minimum Price Increment for Volatility options: 0.025 percent of implied 
volatility. Following a volatility trade, GLBX will convert the volatility-traded 
options position into a premium-based options position for clearing.  
This converted tick price will be rounded to the nearest minimum tick  
of $0.00001 per Swiss franc

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
for premium options only
GLBX Sun 5:00 p.m. – 4:00 p.m.  
next day; Mon – Fri 5:00 p.m. – 4:00 
p.m. next day, except Fri closes at 4:00 
p.m. and reopens Sun at 5:00 p.m. 

Qtrly and Ser options*: Close of trading is on the 2ND Fri 
immediately preceding the 3RD Wed of the contract month. 
(European-style: 9:00 a.m.; American-style: 2:00 p.m. )               
Weekly options*: Close of trading is on the four nearest 
Fris that are not also terminations for Qtrly and Ser options. 
(European-style: 9:00 a.m. ; American-style: 2:00 p.m. )

Four months in the 
Mar Qtrly cycle 
(Mar, Jun, Sep, Dec), 
two Ser months and 
four weekly

EUR/USD
Options

Qrtly and Ser options: OO: EC; GLBX: 6E  
Weekly options: OO: 1X-5X; GLBX: 6E1-6E5 
European-style options: OO: YT; GLBX: XT 
European-style weekly options: OO: 1T-5T; GLBX: 1Q-5Q  
Volatility-quoted options: V6E  
Volatility-quoted weekly options: VE1-VE5 
European-style volatility-quoted options: VXT  
European-style volatility-quoted weekly options: VTA-VTE 
AON: UG
European-style: 0T

One futures 
contract for 
125,000 euro

$0.0001 per euro increments ($12.50/contract); also, trades may occur 
at $0.00005 ($6.25), $0.00015 ($18.75), $0.00025 ($31.25), $0.00035 
($43.75) and $0.00045 ($56.25) when price is below five ticks of premium 
Minimum Price Increment for Volatility options: 0.025 percent of implied 
volatility. Following a volatility trade, GLBX will convert the volatility-traded 
options position into a premium-based options position for clearing. 
This converted tick price will be rounded to the nearest minimum tick of 
$0.00001 per euro

OO Mon – Fri 7:20 a.m. – 2:00 p.m.  
for premium options only
GLBX Sun 5:00 p.m. – 4:00 p.m.  
next day; Mon – Fri 5:00 p.m. – 4:00 
p.m. next day, except Fri closes at 4:00 
p.m. and reopens Sun at 5:00 p.m. 

Qrtly and Ser options*: Close of trading is on the 2ND Fri 
immediately preceding the 3RD Wed of the contract month 
(European-style: 9:00 a.m.; American-style: 2:00 p.m. )  
Weekly options*: Close of trading is on the four nearest 
Fris that are not also terminations for Qrtly and Ser options 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.) 

Four months in the 
Mar Qtrly cycle 
(Mar, Jun, Sep, Dec), 
two Ser months and 
four weekly

*	 Please note that volatility quote trading for a given option ends on the day before termination of trading.  
Premium-based trading continues through and including the termination of trading for the option.

CME179FX/250/1010

For additional contract specifications on our FX products,  
visit www.cmegroup.com/fx.

OO = Open Outcry

GLBX = CME Globex

AON = All-or-None

Qtrly = Quarterly

Ser = Serial

Our FX contracts are listed with, and subject to, the rules and regulations of CME.



TOP FX PRODUCTS

Products Symbol Trading Unit Minimum Tick
Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

OPTIONS
G10 (MAJORS)				  

GBP/USD 
Options

Qrtly and Ser options: OO Calls: CP Puts: PP; GLBX: 6B 
Weekly options: OO: 1B-5B; GLBX: 6B1-6B5 
European-style options: OO: YB; GLBX: XB 
European-style weekly options: OO: 1P-5P; GLBX: XB1-XB5 
Volatility-quoted options: V6B 
Volatility-quoted weekly options: VB1-VB5 
European-style volatility-quoted options: VXB 
European-style volatility-quoted weekly options: VBA-VBE 
AON: LP
European-style: 0P

One futures 
contract for 
62,500 British 
pounds

$0.0001 per British pound increments ($6.25/contract) 
Minimum Price Increment for Volatility options: 0.025  
percent of implied volatility. Following a volatility trade, GLBX  
will convert the volatility-traded options position into a premium-
based options position for clearing. This converted tick price will 
be rounded to the nearest minimum tick of $0.00002 per British 
pound

OO Mon – Fri 7:20 a.m. – 2:00 p.m.   
for premium options only 
GLBX Sun 5:00 p.m. – 4:00 p.m. next day;
Mon – Fri 5:00 p.m. – 4:00 p.m. next day, 
except Fri closes at 4:00 p.m. and reopens 
Sun at 5:00 p.m. 

Qrtly and Ser options*: Close of trading is on the 2ND Fri 
immediately preceding the 3RD Wed of the contract month 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.) 
Weekly options*: Close of trading is on the four nearest 
Fris that are not also terminations for Qrtly and Ser options 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.) 

Four months in the 
Mar Qtrly cycle (Mar, 
Jun, Sep, Dec), two 
Ser months and four 
weekly

JPY/USD 
Options

Qrtly and Ser options: OO Calls: CJ Puts: PJ; GLBX: 6J 
Weekly options: OO: 1J–5J; GLBX: 6J1-6J5 
European-style options: OO: YJ; GLBX: XJ 
European-style weekly options: OO: 1Y-5Y; GLBX: 1O-5O 
Volatility-quoted options: V6J 
Volatility-quoted weekly options: VJ1-VJ5 
European-style volatility-quoted options: VXJ 
European-style volatility-quoted weekly options: VJA-VJE 
AON: LJ 
European-style: 0J

One futures 
contract for 
12,500,000 
Japanese yen

$0.000001 per Japanese yen increments ($12.50/contract). Also, 
trades may occur at $0.0000005 ($6.25), $0.0000015 ($18.75), 
$0.0000025 ($31.25), $0.0000035 ($43.75) and $0.0000045 
($56.25) when price is below five ticks of premium 
Minimum Price Increment for Volatility options: 0.025 
percent of implied volatility. Following a volatility trade, GLBX will 
convert the volatility-traded options position into a premium-
based options position for clearing. This converted tick price 
will be rounded to the nearest minimum tick of $0.0000001 per 
Japanese yen

OO Mon – Fri 7:20 a.m. – 2:00 p.m.  
for premium options only
GLBX Sun 5:00 p.m. – 4:00 p.m. next day; 
Mon – Fri 5:00 p.m. – 4:00 p.m. next day, 
except Fri closes at 4:00 p.m. and reopens 
Sun at 5:00 p.m. 

Qrtly and Ser options*: Close of trading is on the 2ND Fri 
immediately preceding the 3RD Wed of the contract month 
(European-style: 9:00 a.m.; American-style: 2:00 p.m. ) 
Weekly options*: Close of trading is on the four nearest 
Fris that are not also terminations for Qrtly and Ser options 
(European-style: 9:00 a.m.; American-style: 2:00 p.m.) 

Four months in the 
Mar Qtrly cycle (Mar, 
Jun, Sep, Dec), two 
Ser months and four 
weekly

NZD/USD 
Options

Qtrly and Ser options: OO:  NE; GLBX: 6N   
Weekly options: 1Z-5Z 
AON: UK

One futures 
contract for 
100,000 
New Zealand 
dollars

$0.0001 New Zealand dollar increments ($10.00/contract). 
Also, trades may occur at $0.00005 ($5.00), $0.00015 ($15), 
$0.00025 ($25), $0.00035 ($35) and $0.00045 ($45) when 
price is below five ticks of premium

OO Mon – Fri 7:20 a.m. – 2:00 p.m.
GLBX Sun 5:00 p.m. – 4:00 p.m. next day. 
Mon – Fri 5:00 p.m. – 4:00 p.m. the next 
day, except Fri closes at 4:00 p.m. and 
reopens Sun at 5:00 p.m. 

Qtrly and Ser options: Close of trading is on the 2ND Fri 
immediately preceding the 3RD Wed of the contract month 
(2:00 p.m.)               
Weekly options: Close of trading is on the four nearest Fri 
that are not also terminations for Qtrly and Ser options  
(2:00 p.m.) 

Four months in the 
Mar Qtrly cycle (Mar, 
Jun, Sep, Dec), two 
Ser months and four 
weekly

*	 Please note that volatility quote trading for a given option ends on the day before termination of trading.  
Premium-based trading continues through and including the termination of trading for the option.

CME179FX/250/1010

For additional contract specifications on our FX products,  
visit www.cmegroup.com/fx.

OO = Open Outcry

GLBX = CME Globex

AON = All-or-None

Qtrly = Quarterly

Ser = Serial

Our FX contracts are listed with, and subject to, the rules and regulations of CME.



Interest Rates Futures and Options
Opportunities spanning the entire yield curve.

Interest Rates



Interest Rates Futures and Options
Opportunities spanning the entire yield curve.

Access a complete array of products to manage both interest rate and spread 
risk with futures and options based on significant benchmarks, including 
LIBOR, OIS, Fed Funds, U.S. Treasury securities and interest rate swaps.

•	 The world’s leading marketplace for interest rate derivatives

•	 Deep liquidity with tight bid/ask spreads

•	 Ease and flexibility of execution

•	 Secure, centralized clearing that ensures the integrity of every trade

•	 State-of-the-art CME Globex platform available virtually 24 hours per day

For more information on our Interest Rate products, 	
visit www.cmegroup.com/interestrates.

Benchmark PRODUCTS

•	 Short Term Interest Rate futures and options

•	 U.S. Treasury futures and options

•	 Interest Rate Swap futures and options



Product Symbol
Bloomberg 
Code

Reuters 
Code Underlying Instrument Contract Size Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time

Contract  
Months

FUTURES											        
SHORT TERM INTEREST RATES

Eurodollar2 OO ED  
GLBX GE

EDA
GEA

2ED:
GE:

Eurodollar Time Deposit
3-Month maturity

$1,000,000 Nearest: 0.0025 = $6.25
All others: 0.0050 = $12.50

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

2ND London Bank bus. day prior to 3RD Wed 
of contract month (11:00 a.m. London Time)

40 Qtrly  
(10 years)

30-Day Federal Funds1 OO FF
GLBX ZQ

FFA
EFFA

/FF 
FF

Avg overnight Fed Funds Rate for 
the contract month

$5,000,000 Nearest: 0.0025 = $10.4175
All others: 0.0050 = $20,835

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last bus. day of delivery month (4:00 p.m.) 24 months

3-Month OIS2 OO OSP
GLBX OSS

FLA
FLA

2OSP:  
OSS:

Compounded daily effective Fed 
Funds rate 3-Month ref qtr.

$1,000,000 ≤ 4 months to expiry: 0.0025 =$6.25
All others: 0.0050 = $12.50

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

Last day of Reference Quarter (4:00 p.m.) Eight Qtrly months

1-Month Eurodollar2

(formerly 1-Month LIBOR)
OO EM
GLBX GLB

EMA 
EMA

#EM: 
GLB:

Eurodollar Time Deposit
1-Month maturity

$3,000,000 0.0025 = $6.25 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

2ND London bank bus. day prior to 3RD Wed of 
contract month (11:00 a.m. London Time)

First 12 calendar 
months

TREASURIES

2-Year U.S. Treasury Note1

OO TU
GLBX ZT

TUA
ETUA

/TU
–

OM: ≤ 5 yrs, 3 mths
RM: ≥ 1 yr, 9 mths from first day 
and ≤ 2 yrs from last day

$200,000 1/4 of 1/32 = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last bus. day of the contract month (12:01 p.m.) Five Qtrly months

3-Year U.S. Treasury Note1

OO 3YR
GLBX Z3N

3YA
3YA

#YR: 
–

OM: ≤ 5 yrs, 3 mths
RM: ≥ 2 yrs, 9 mths from first day 
and ≤ 3y rs from last day

$200,000 1/4 of 1/32 = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last bus. day of the contract month (12:01 p.m.) Five Qtrly months

5-Year U.S. Treasury Note1

OO FV
GLBX ZF

FVA
EFVA

/FV
FV

OM: ≤ 5 yrs, 3 mths
RM: ≥ 4 yrs, 2 mos from  
first day

$100,000 1/4 of 1/32 = $7.8125 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last bus. day of the contract month (12:01 p.m.) Five Qtrly months

10-Year U.S. Treasury Note1 OO TY
GLBX ZN

TYA
ETYA

/TY
TY

OM: ≤ 10 yrs
RM: ≥ 6 yrs, 6 mths from first day

$100,000 REG 1/2 of 1/32 = $15.625
CAL 1/4 of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

7TH bus. day prior to last bus. day of contract 
month (12:01 p.m.)

Five Qtrly months

U.S. Treasury Bond1 OO US
GLBX ZB

USA
EUSA

/US
US

RM: ≥ 15 yrs from first day* $100,000 REG 1/32 = $31.25
CAL 1/4 of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

7TH bus. day prior to last bus. day of contract 
month (12:01 p.m.)

Three Qtrly 
months

Long-Term “Ultra” U.S.
Treasury Bond1 

OO UL
GLBX ZB

WNA
WNA

–
UL:

RM: ≥ 25 yrs from first day $100,000 REG 1/32 = $31.25
CAL 1/4 of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

7TH bus. day prior to last bus. day of contract 
month (12:01 p.m.)

Three Qtrly 
months

OTR 2-Year U.S.  
Treasury Note

OO T2
GLBX TWO

Z2A 
Z2A

3TWO: 
T2R:

The notional price of a 2-year 
Treasury note with $100,000 
notional face value and a 4% 
semiannual coupon, based on the 
corresponding on-the-run yield 

$100,000 1/4 of 1/32 = $7.8125 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Date of corresponding new Treasury note 
auction in the named expiry month. Trading in 
expiring contract ceases at 10:01 a.m.

Monthly with 
deferred expiry 
listed 3-5 days 
prior to expiration 
of nearby

OTR 5-Year U.S.  
Treasury Note

OO T5 
GLBX FIV

Z5A
Z5A

3FIV:
T5R:

The notional price of a 5-year 
Treasury note with $100,000 
notional face value and a 4% 
semiannual coupon, based on the 
corresponding on-the-run yield

$100,000 1/4 of 1/32 = $7.8125 OO Mon – Fri 7:20 a.m. – 2:00 p.m.
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Date of corresponding new Treasury note 
auction in the named expiry month. Trading in 
expiring contract ceases at 10:01 a.m.

Monthly with 
deferred expiry 
listed 3-5 days 
prior to expiration 
of nearby

OTR 10-Year U.S.  
Treasury Note

OO TN 
GLBX TEN

T0A
T0A

3TEN: 
T0R:

The notional price of a 10-year 
Treasury note with $100,000 
notional face value and a 4% 
semiannual coupon, based on the 
corresponding on-the-run yield

$100,000 REG 1/4 of 1/32 = $7.8125, CAL 1/4 
of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m.
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Date of corresponding new Treasury note 
auction in the named expiry month. Trading in 
expiring contract ceases at 10:01 a.m.

Quarterly in Feb, 
May, Aug , Nov 
with deferred 
expiry listed 
3-5 days prior 
to expiration of 
nearby

OO = Open Outcry	 Qrtly = Quarterly

GLBX= CME Globex	 Ser = Serial

*	 Effective with the March 2011 expiry, the underlying instruments for Treasury Bond futures will include bonds with remaining terms to maturity 
of at least 15 years, but less than 25 years.

1 	 These contracts are listed with and subject to the rules and regulations of CBOT.

2 	 These contracts are listed with and subject to the rules and regulations of CME.

N
E

W
N

E
W

N
E

W
N

E
W

For additional contract specifications on our Interest Rate products, visit www.cmegroup.com/interestrates.

TOP INTEREST RATE PRODUCTS
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TOP INTEREST RATE PRODUCTS

Product Symbol
Bloomberg 
Code

Reuters 
Code Underlying Instrument Contract Size Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time

Contract  
Months

FUTURES											        
INTEREST RATE SWAPS

5-Year Interest  
Rate Swaps1

OO NG
GLBX SA

DSA 
EDSA

/N5
IR

Fixed rate side/5-year swap: 
Semi-ann fixed (4% ann) vs. 
floating @ 3-Month LIBOR

$100,000 REG 1/2 of 1/32 = $15.625
CAL 1/4 of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

2ND London bus. day prior to 3RD Wed of 
contract month (10:00 a.m.)

Four Qtrly 
contracts

7-Year Interest  
Rate Swaps1

GLBX 7I J7A SWSE: Fixed rate side/7-year swap: 
Semi-ann fixed (4% ann) vs. 
floating @ 3-Month LIBOR 

$100,000 REG 1/2 of 1/32 = $15.625
CAL 1/4 of 1/32 = $7.8125

GLBX Sun – Fri 5:30 p.m. – 4:00 p.m. 2ND London bus. day prior to 3RD Wed of 
expiry month (10:00 a.m.)

Four Qtrly 
contracts

10-Year Interest  
Rate Swaps1

OO NI
GLBX SR

DIA
EDIA

–
NI

Fixed rate side/10-year swap: 
Semi-ann fixed (4% ann) vs. 
floating @ 3-Month LIBOR 

$100,000 REG 1/2 of 1/32 = $15.625
CAL 1/4 of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

2ND London bus. day prior to 3RD Wed of 
contract month (10:00 a.m.)

Four Qtrly 
contracts

30-Year Interest  
Rate Swaps1

OO NZ
GLBX I3

TIRA
TIRA

–
3NTT:

Fixed rate side/30-year swap: 
Semi-ann fixed (4% ann) vs. 
floating @ 3-Month LIBOR 

$100,000 REG 1/2 of 1/32 = $15.625
CAL 1/4 of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

2ND London bus. day prior to 3RD Wed of 
contract month (10:00 a.m.)

Four Qtrly 
contracts

*	 Beginning with Dec 09 contract and beyond, notional coupon rate will be 4%

For additional contract specifications on our Interest Rate products, visit www.cmegroup.com/interestrates.

1 These contracts are listed with, and subject to, the rules and regulations of CBOT.

OO = Open Outcry

GLBX = CME Globex

Qtrly = Quarterly

Ser = Serial



Product Symbol Reuters Code Underlying Instrument Minimum Tick
Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

OPTIONS
SHORT TERM INTEREST RATES	

Eurodollar 
 – Quarterly  

and Serial2

OO EDA
GLBX GE

ED
GE

ED+ 
GE+

Qtrly: Corresponding Qtrly futures
Ser: Nearest Qtrly futures

0.0025 = $6.25 if underlying futures is nearest expiry 
month or if premium < 5 ticks for first two Qtrly and 
first two Ser; 0.0050 = $12.50 for all other months

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

Qtrly: 2ND London bus. bank day before 3RD Wed of contract 
month (11:00 a.m. London Time)  
Ser: Fri prior to 3RD Wed of contract month  
(at close of GLBX session for corresponding futures contract)

Eight Qtrly months two Ser 
front months

 – MidCurves2

OO E0, E2, E5
GLBX GE0 
GE2, GE5

1YR 0E
2YR 2E
5YR 5E

1YR/EF+/GF+
2YR EH+/GH+
5YR EA+/GA+

1-, 2-, 5th-Year Qtrly: Quarterly 
Eurodollar futures that expire 1, 2 
or 4 years after the option. 1-Year 
Ser: Quarterly Eurodollar futures 
that expires 1-year from next Qtrly 
month nearest to option expiration

0.0050 = $12.50 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

Fri prior to 3RD Wed of contract month (at close of GLBX 
session for corresponding futures contract)

1-Yr: four Qtrly months, 
two Ser 
2-Yr, 5-Yr: four Qtrly months

 – Weekly  
MidCurves2

OO 1K 2K 3K 
4K 5K
GLBX E01, 
E02, E03,  
E04, E05

1WK 1K
2WK 2K
3WK 3K
4WK 4K
5WK 5K

EGW+

GFW+

Quarterly Eurodollar futures that 
expire 12 calendar months from 
nearest Qtrly non-expired Qtrly 
option

0.0050 = $12.50 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

Each Fri that is not an expiration of Qtrly or Ser 1-Year 
MidCurve (at close of GLBX session for corresponding futures 
contract)

Five consecutive weekly 
expirations, factoring in Qtrly 
and Ser MidCurves and 
TOMMis

 – Treasury-
Matched 
MidCurves 
(TOMMis)2

OO E0T
GLBX OZQ

0TA ET+
TE0+

Quarterly Eurodollar futures that 
expires 1-year from nearest non-
expired Qtrly Mid-Curve Option

0.0050 = $12.50 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

Corresponding to Treasury options expiration: Last Fri 
which precedes by at least two bus. days the last bus. day of 
month preceding option month (at close of GLBX session for 
corresponding futures contract)

1ST three consecutive months 
(two Ser, one Qtrly) plus next 
four Qtrly months

30-Day Fed 
Funds1

OO EO2
GLBX OZQ

FFA
EFFA 

FF+
ZQ+

One 30-Day Fed Funds futures 
contract

0.0025 = $10.4175 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last bus. day of delivery month (4:00 p.m.) First 24 calendar months

3-Month OIS2

OO OSP
GLBX OSS

FLA
FLA

OSP+
–

One 3-Month OIS futures contract 0.0025 = $6.25 – nearby Qtrly; 1ST two Qtrly and Ser 
months if premium of outright or spread combo ≤ 5 
bps; all other contracts = 0.0050 = $12.50

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

Fri prior to 3RD Wed of contract month (4:00 p.m.) Four Qtrly, two Ser months

TREASURIES

2-Year U.S.  
Treasury Note1

OO Calls TUC 
Puts TUP
GLBX OZT

TUA   

ETUA 

TU 

ZT

One 2-Year U.S. Treasury Note 
futures contract

1/2 of 1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last Fri at least two bus. days prior to last bus. day of month 
prior to option contract month (at close of GLBX session for 
corresponding futures contract)

1ST three consecutive months 
(two Ser, one Qtrly) plus next 
four Qtrly months

5-Year U.S.  
Treasury Note1

OO Calls FL 
Puts FP
GLBX OZF

FVA 

FVA 

FV

ZF

One 5-Year U.S. Treasury Note 
futures contract

1/2 of 1/64 of 1 point = $7.8125 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last Fri at least two bus. days prior to last bus. day of month 
prior to option contract month (at close of GLBX session for 
corresponding futures contract)

1ST three consecutive months 
(two Ser, one Qtrly) plus next 
four Qtrly months

10-Year U.S.  
Treasury Note1

OO Calls TC 
Puts TP
GLBX OZN

TYA  

TYA 

TY

ZN

One 10-Year U.S Treasury Note 
futures contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last Fri at least two bus. days prior to last bus. day of month 
prior to option contract month (at close of GLBX session for 
corresponding futures contract)

1ST three consecutive months 
(two Ser, one Qtrly) plus next 
four Qtrly months

U.S. Treasury 
Bond1

OO Calls CG 
Puts PG
GLBX OZB

USA 

USA 

US

ZB

One 30-Year U.S. Treasury Bond 
futures contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Last Fri at least two bus. days prior to last bus. day of month 
prior to option contract month (at close of GLBX session for 
corresponding futures contract)

1ST three consecutive months 
(two Ser, one Qtrly) plus next 
two Qtrly months

Long-Term 
“Ultra” U.S. 
Treasury Bond1

OO OUL
GLBX OUB

WNA 
WNA

– One Ultra T-Bond futures contract REG 1/32 = $31.25
CAL 1/4 of 1/32 = $7.8125

OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

7TH bus. day prior to last bus. day of contract month  
(12:01 p.m.)

Three Qtrly months

INTEREST RATE SWAPS

5-Year Interest 
Rate Swap1

OO NGC, NCP 
GLBX OSA

DSA
EDSA

IR+
SA+

One 5-Year Interest Rate Swap 
futures contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures  
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months 
two Ser months

7-Year Interest 
Rate Swap1 

OO 7IO 
GLBX O7I

J7A SWS+
SWSE+

One 7-Year Interest Rate Swap 
futures contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures   
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months 
two Ser months

10-Year Interest 
Rate Swap1

OO NIC, NIP
GLBX OSR

DIA
EDIA

NI=
SR=

One 10-Year Interest Rate Swap 
futures contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures   
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months 
two Ser months

30-Year Interest 
Rate Swap1

OO ONZ
GLBX OI3

TIRA NTT+
QY+

One 30-Year Interest Rate Swap 
futures contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures   
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months 
two Ser months

OO = Open Outcry	 Qrtly = Quarterly

GLBX= CME Globex	 Ser = Serial

TOP INTEREST RATE PRODUCTS

For additional contract specifications on our Interest Rate products, visit www.cmegroup.com/interestrates.

CME179.1IR/600/1010

1 These contracts are listed with and subject to the rules and regulations of CBOT.

2 These contracts are listed with and subject to the rules and regulations of CME.

N
E

W



TOP INTEREST RATE PRODUCTS

Product Symbol
Bloomberg 
Code*

Reuters 
Code Underlying Instrument Minimum Tick

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time

Contract  
Months

OPTIONS
INTEREST RATE SWAPS

5-year1 OO NGC, NCP 
GLBX OSA

DSA
EDSA

IR
SA

One 5-Year Interest Rate Swap futures 
contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:00 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures  
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months two 
Ser months

7-Year1 
OO 7IO 
GLBX O7I

J7A SWS+
SWSE+

One 7-Year Interest Rate Swap futures 
contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures   
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months two 
Ser months

10-Year1 OO NIC, NIP
GLBX OSR

DIA
EDIA

NI
SR

One 10-Year Interest Rate Swap futures 
contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures   
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months two 
Ser months

30-Year1 OO ONZ
GLBX OI3

TIRA NTT+
QY+

One 30-Year Interest Rate Swap futures 
contract

1/64 of 1 point = $15.625 OO Mon – Fri 7:20 a.m. – 2:00 p.m. 
GLBX Sun – Fri 5:30 p.m. – 4:00 p.m.

Qtrly: Same day and time as corresponding futures   
Ser: Fri prior to 3RD Wed of expiration month (4:00 p.m.)

Four Qtrly months two 
Ser months

CME179.1IR/250/1010

For additional contract specifications on our Interest Rate products, visit www.cmegroup.com/interestrates.

1 These contracts are listed with, and subject to, the rules and regulations of CBOT.

OO = Open Outcry

GLBX = CME Globex

Qtrly = Quarterly

Ser = Serial

*	 For options quotes on Bloomberg, enter “OMON” after entering code and pressing CMDTY key



Metals Futures and Options
Where the metals market manages risk.

Metals



Metals Futures and Options
Where the metals market manages risk.

METALS OFFERINGS

Precious

•	 Gold futures and options

•	 E-mini Gold futures

•	 miNY Gold futures

•	 Silver futures and options

•	 E-mini Silver futures

•	 miNY Silver futures

•	 Platinum futures and options

•	 Palladium futures

•	 Asian Gold futures

•	 Asian Platinum futures

•	 Asian Palladium futures

Base

•	 Copper futures and options

•	 E-mini Copper futures

Ferrous

•	 Steel futures

For more information on our Metals products, 
visit www.cmegroup.com/metals.

Security and Safety

CME Clearing matches and settles all trades and guarantees the creditworthiness 
of every transaction that takes place in our markets.

Precious, Base and Ferrous Metals

Our Metals products include the global benchmarks for price discovery as well 
as the main risk management instruments for industrial suppliers and buyers 
around the globe.

Liquidity and Flexibility

Whether accessing the markets on the trading floor, through CME Globex or 
through CME ClearPort, an international community of participants comes to 
this central marketplace, delivering deep liquidity and tight spreads.

Global Access

Customers worldwide have access to our products through CME Globex in more 
than 1,100 direct connections in more than 86 countries and foreign territories.

Transparency

From the largest institution to the active individual trader, the complete book of 
prices is open and transparent to every market participant.



For additional contract specifications on our Metal products, 
visit www.cmegroup.com/metals.
OO = Open Outcry

GLBX = CME Globex

CLRPRT = CME ClearPort

Our Metal contracts are listed with, and subject to, the rules and regulations of COMEX.

TOP METAL PRODUCTS

Commodity Name Symbol Contract Unit Minimum Fluctuation Minimum Tick Trading Hours Termination of Trading Notes
Settlement at 
Termination

Trade 
Venue

FUTURES									      
PRECIOUS

Gold
GC 100 troy ozs. $0.10 per troy oz. $10.00 OO 8:20 a.m. – 1:30 p.m. ET/7:20 a.m. – 12:30 p.m. CT,

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT, 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

3RD last bus. day of the contract month Physical OO, GLBX, 
CLRPRT

E-mini Gold 
XGN 33 troy ozs. $0.10 per troy oz. $3.30 GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 3RD last bus. day of the month preceding the 

contract month
Financial GLBX

miNY Gold
QO 50 troy ounces $.25 per troy ounce $12.50 GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT Trading terminates on the third last business day  

of the month preceding the delivery month.
Financial GLBX

E-micro Gold MGC 10 troy ounces $.10 per troy ounce $1.00 GLBX  Sun- Fri 5:00 pm-4:15 PM CT 3rd last business day of the delivery month Physical GLBX

Silver

SI 5,000 troy ozs. $0.005 per troy oz.
(outright transactions);
$0.001 per troy oz.
(spreads/settlement)

$25.00
(outright transactions);
$5.00
(spreads/settlement)

OO 8:25 a.m. – 1:25 p.m. ET/7:25 a.m. – 12:35 p.m. CT, 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT, 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

3RD last bus. day of the contract month Physical OO, GLBX, 
CLRPRT

miNY Silver 
QI 2,500 Troy ounces $.0125 per troy ounce $31.25 GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT Trading terminates on the third last business day  

of the month preceding the delivery month.
Financial GLBX

E-mini Silver 

XSN 1,000 troy ozs. $0.005 per troy oz.
(outright transactions);
$0.001 per troy oz.
(spreads/settlement)

$5.00
(outright transactions);
$1.00
(spreads/settlement)

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 3RD last bus. day of the month preceding  
the contract month

Financial GLBX

Platinum
PL 50 try ozs. $.10 per troy ounce $5.00 OO 8:20 a.m. – 1:30 p.m. ET/7:20 a.m. – 12:30 p.m. CT,

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT, 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

3rd last bus. day of the month preceding the 
contract month

Physical OO, GLBX, 
CLRPRT

Palladium
PA 100 troy ozs. $0.05 per troy oz. $5.00 OO 8:30 a.m. – 1:00 p.m. ET/7:20 a.m. – 12:05 p.m. CT,

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT, 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

3RD last bus. day of the contract month Physical OO, GLBX, 
CLRPRT

BASE

Copper
HG 25,000 lbs. $0.0005 per lb. $12.50 OO 8:10 a.m. – 1:00 p.m. ET/7:10 a.m. – 12:00p.m. CT

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT, 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

3RD last bus. day of the contract month Physical OO, GLBX, 
CLRPRT

FERROUS

HRC Steel 
HR 20 short tons $1.00 per short ton1 $20.002 OO 8:20 a.m. – 1:30 p.m. ET/7:20 a.m. – 12:30 p.m. CT,

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT, 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

Bus. day immediately preceding the last Wed  
of the contract month

Financial OO, GLBX, 
CLRPRT

Iron Ore 62% Fe, CFR China 
(TSI) Swap Futures

TIO 500 dry metric 
tons

$0.01 per dry metric ton $5 OO Mon – Fri 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT,
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

Trading terminates on the last business day  
of the contract month.  

Financial OO 
CLRPRT

Iron Ore 62% Fe, CFR North 
China (Platts) Swap Futures

PIO 1,000 dry metric 
tons

$0.01 per dry metric ton $10.00 OO Mon – Fri 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT,
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

Trading terminates on the last business day  
of the contract month.  

Financial OO 
CLRPRT

OO Mon – Fri 9:00 a.m. – 2:30 p.m. ET/8:00 a.m. – 1:30 p.m. CT,
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT



TOP METAL PRODUCTS

Commodity Name Symbol Contract Unit Minimum Fluctuation Minimum Tick Trading Hours Termination of Trading Notes
Settlement at 
Termination

Trade 
Venue

OPTIONS									      
PRECIOUS

Gold

OG 100 troy ozs. $0.10 per troy oz. $10.00 OO 8:20 a.m. – 1:30 p.m. ET/7:20 a.m. – 12:30 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT      

4TH last bus. day of the month prior to the contract 
month, however, if such day is a Fri or prior to a 
holiday, the expiration date will be the preceding 
bus. day

Future OO, GLBX, 
CLRPRT

Silver

SO 5,000 troy ozs. $0.005 per troy oz.  
(outright transactions); 
$0.001 per troy oz.  
(spreads/settlement)

$25.00
(outright transactions); 
$5.00
(spreads/settlement)

OO 8:25 a.m. – 1:25 p.m. ET/7:25 a.m. – 12:25 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT  

4TH last bus. day of the month prior to the contract 
month, however, if such day is a Fri or prior to a 
holiday, the expiration date will be the preceding 
bus. day

Future OO, GLBX, 
CLRPRT

Platinum
PO 50 troy ozs. $0.10 per troy oz. $5.00 OO 8:20 a.m. – 1:30 p.m. ET/7:20 a.m. – 12:30 p.m. CT 

GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT     
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT

3RD Wed of the month preceding the contract 
month, however, if the 3RD Wed precedes a holiday, 
the expiration date will be the preceding bus. day

Future OO, GLBX, 
CLRPRT

Palladium

PAO 100 troy ounces $.01 per troy ounce $1 OO 8:20 a.m. – 1:05 p.m. ET/7:20 a.m. – 12:05 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT      

Expiration occurs at the close of trading on the 
third Wednesday of the month preceding the option 
contract month. In the event that such business 
day precedes an Exchange holiday, the expiration 
date shall be the preceding business day.

Physical OO, 
CLRPRT

BASE

Copper

HX 25,000 lbs. $0.0005 per lb. $12.50 OO 8:10 a.m. – 1:00 p.m. ET/7:10 a.m. – 12:00 p.m. CT 
GLBX Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT 
CLRPRT Sun – Fri 6:00 p.m. – 5:15 p.m. ET/5:00 p.m. – 4:15 p.m. CT  

4TH last bus. day of the month prior to the contract 
month, however, if such day is a Fri or prior to a 
holiday, the expiration date will be the preceding 
bus. day

Future OO, GLBX, 
CLRPRT

CME179MT/250/1010

For additional contract specifications on our Metal products, 
visit www.cmegroup.com/metals.
OO = Open Outcry

GLBX = CME Globex

CLRPRT = CME ClearPort

Our Metal contracts are listed with, and subject to, the rules and regulations of COMEX.



Weather Futures and Options
Alternative investment products to help prepare for any climate.
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Weather Futures and Options
Alternative investment products to help prepare for any climate.

Weather PRODUCTS

•	 Temperature futures and options

•	 Hurricane futures and options

For more information on our Weather products, 
visit www.cmegroup.com/weather.

Control business risk and manage the impact of weather conditions around the 
world. Our Weather products are based on a range of conditions in more than  
45 international cities, with hurricane products covering seven U.S. regions.

•	 Index-based products

•	 Two ways to access opportunity

–	 CME Globex electronic trading platform – Futures

–	 Chicago trading floor – Options

•	 Deep liquidity with tight bid/ask spreads

•	 Ease and flexibility of execution

•	 Secure, centralized clearing that ensures the integrity of every trade

•	 State-of-the-art CME Globex platform available virtually 24 hours per day



*	 British Pounds (£) per index point = London-Heathrow, Euros (€) per index point = All other locations  
1 index point = £20 per contract-London Heathrow; 1 index point = €20 per contract all other locations

CME179WT/250/1010

TOP WEATHER PRODUCTS

Product Contract Size Product Description Pricing Unit Tick Size
Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months

Settlement 
Procedure Position Limits

WEATHER FUTURES
TEMPERATURE

U.S. Seasonal Strip 

Weather Cooling Degree 

Day (CDD)

$20 times the respective 

CME Seasonal Strip 

Degree Days (CDD) Index

CDD for U.S. cities U.S. dollars per 

index point

1 index point 
(= $20 per contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least two calendar 

days after the end of the last calendar 

month in the strip, 9:00 a.m.

CDD: Minimum of two, and 

maximum of seven, consecutive 

calendar months, Apr – Oct

Cash-   

settlement

All months combined: 

10,000 contracts

U.S. Seasonal Strip 

Weather Heating Degree 

Day (HDD)

$20 times the respective 

CME Seasonal Strip 

Degree Days Index

HDD for U.S. cities U.S. dollars per 

index point

1 index point  
(= $20 per contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least two calendar 

days after the end of the last calendar

in the strip, 9:00 a.m.

HDD: Minimum of two, and 

maximum of seven, consecutive 

calendar months, Oct – Apr

Cash-   

settlement

All months combined: 

10,000 contracts

European Seasonal 

Strip Weather CAT

£20 times the respective 

CME European Seasonal 

Strip CAT Index

CAT for European cities British pounds 

(£) per index 

point*

1 index point  
(= £20 per contract)*

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least five calendar 

days after the end of the last calendar 

month in the strip, 9:00 a.m.

CAT: Minimum of two, and 

maximum of seven, consecutive 

calendar months, Apr – Oct

Cash-   

settlement

All months combined: 

10,000 contracts

European Seasonal 

Strip Weather Heating 

Degree Day (HDD) 

£20 times the respective 

CME European Seasonal 

Strip HDD Index

HDD for European cities British pounds 

(£) per index 

point*

1 index point  
(= £20 per contract)*

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least five calendar 
days after the end of the last calendar 
month in the strip, 9:00 a.m.

HDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Oct – Apr

Cash- 

settlement

All months combined: 
10,000 contracts

Asia-Pacific Seasonal 

Weather 

¥2,500 times the 

respective CME Pacific 

Seasonal Rim Index

Cumulative total of 24-hour 

average temperatures 

(C24AT) for Japanese Cities

Japanese yen 

(¥) per index 

point

0.01 index point  
(= ¥25 per contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least two calendar 
days after the end of the last calendar 
month in the strip, 9:00 a.m.

Minimum of two, and maximum 
of seven, consecutive calendar 
months

Cash-
settlement 

All months combined: 
10,000 contracts

Australian Seasonal 

Strip Weather Cooling 

Degree Day (CDD) 

AUS$20 times the 

respective CME 

Australian Degree  

Days Index

CDD for Australian cities Australian 

dollars (AUS$) 

per index point

1 index point  
(= AUS$20 per 
contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least five calendar 
days after the end of the last calendar 
month in the strip, 9:00 a.m.

CDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Oct – Apr

Cash- 
settlement

All months combined: 
10,000 contracts

Australian Seasonal 

Strip Weather Heating 

Degree Day (HDD) 

AUS$20 times the 

respective CME Australian 

Degree Days Index

HDD for Australian cities Australian 

dollars (AUS$) 

per index point

1 index point  
(= AUS$20 per 
contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least five calendar 
days after the end of the last calendar 
month in the strip, 9:00 a.m.

HDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Apr – Oct

Cash- 

settlement

All months combined: 
10,000 contracts

HURRICANES

Hurricane

$1,000 times the 

respective CME 

Hurricane Index (CHI)

Named hurricanes making 

landfall between Brownsville, 

TX and Eastport, ME between 

Jan 1 and Dec 31, inclusive

U.S. dollars per 

index point

0.1 index point  
(= $100 per 
contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least two calendar 

days following the earlier of 1) the last 

forecast/advisory issued by the National 

Hurricane Center for that particular 

named storm, or 2) Dec 31; 9:00 a.m.

N/A Cash- 

settlement

All months combined: 

10,000 contracts

Hurricane Seasonal 

$1,000 times the 

respective CME 

Hurricane Index (CHI) 

seasonal total

Accumulated CHI final 

settlement values for all 

hurricanes making landfall in 

a specific location between 

Jan 1 and Dec 31, inclusive

U.S. dollars per 

index point

0.1 index point 
(= $100 per 
contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least two calendar 

days following Dec 31; 9:00 a.m.

N/A Cash- 

settlement

All months combined: 

10,000 contracts

Hurricane Seasonal 
Maximum

$1,000 times the 

respective CME 

Hurricane Index (CHI) 

seasonal maximum value

Accumulated CHI final 

settlement values for all 

hurricanes making landfall in 

a specific location between 

Jan 1 and Dec 31, inclusive

U.S. dollars per 

index point

0.1 index point 
(= $100 per 
contract)

Sun 5:00 p.m. – Fri 3:15 p.m. 

Daily trading halts 3:15 p.m. – 5:00 p.m.

1ST bus. day that is at least two calendar 

days following Dec 31; 9:00 a.m.

N/A Cash- 

settlement

All months combined: 

10,000 contracts

For additional contract specifications on our Weather products,  
visit www.cmegroup.com/weather.
Our Weather contracts are listed with, and subject to, the rules and regulations of CME.



TOP WEATHER PRODUCTS
Product Underlying contract Pricing Unit Tick Size

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months Strike Price Intervals

Exercise 
Procedure Position Limits

WEATHER OPTIONS
TEMPERATURE

U.S. Seasonal Strip 

Weather Cooling Degree 

Day (CDD)

One CME Seasonal Strip 

Degree Days (CDD) Index 

futures contract

U.S. dollars per 

index point

Full tick = 1 index point 

(= $20 per contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least two calendar days 

after the end of the last calendar month in the 

strip, 9:00 a.m.

CDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Apr – Oct

CDD: 1 index point in 

a range of 1 to 7,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

U.S. Seasonal Strip 

Weather Heating Degree 

Day (HDD)

One CME Seasonal Strip 

Degree Days (HDD) Index 

futures contract

U.S. dollars per 

index point

Full tick = 1 index point 

(= $20 per contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least two calendar days 

after the end of the last calendar month in the 

strip, 9:00 a.m.

HDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Oct – Apr

HDD: 1 index point in 

a range of 1 to 16,000 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

European Seasonal 

Strip Weather CAT

One CME European CAT 

Index futures contract

British pounds (£) 

per index point*

Full tick = 1 index point  

(= £20 per contract)*

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 

after the end of the last calendar month in the 

strip, 9:00 a.m.

CAT: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Apr – Oct

CAT: 1 index point in 

a range of 1 to 6,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

European Seasonal 

Strip Weather Heating 

Degree Day (HDD)

One CME European 

Seasonal Strip HDD Index 

futures contract

British pounds (£) 

per index point*

Full tick = 1 index point

(= £20 per contract)*

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 
after the end of the last
calendar month in the strip, 9:00 a.m.

HDD: Minimum of two, 
and maximum of seven, 
consecutive calendar months,
Oct – Apr

HDD: 1 index point in 

a range of 1 to 8,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

Asia-Pacific Seasonal 

Weather 

One CME Pacific Rim 

Seasonal Index futures 

contract

Japanese yen (¥) 

per index point

Full tick = 0.01 index 

point 

(= ¥25 per contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least two calendar days 
after the end of the last
calendar month in the strip, 9:00 a.m.

Minimum of two, and maximum 
of seven, consecutive calendar 
months

0.01 index point in a 

range of 0.01 to 10,000 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

Australian Seasonal 

Strip Weather Cooling 

Degree Day (CDD)

One CME Australian 

Seasonal Strip Degree 

Days Index futures 

contract

Australian dollars 

(AUS$) per index 

point

Full tick = 1 index point 

(= AUS$20 per 

contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 
after the end of the last calendar month in the 
strip, 9:00 a.m.

CDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Apr – Oct

CDD: 1 index point in 

a range of 1 to 8,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

Australian Seasonal 

Strip Weather Heating 

Degree Day (HDD)

One CME Australian 

Seasonal Strip Degree 

Days Index futures 

contract

Australian dollars 

(AUS$) per index 

point

Full tick = 1 index point 

(= AUS$20 per 

contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 
after the end of the contract month, 9:00 a.m.

HDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Oct – Apr

HDD: 1 index point in 

a range of 1 to 8,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

HURRICANES

Hurricane Index Binary - 

Named Storms

One CME Hurricane Index 

futures contract

$10,000 Regular 0.1 =$100 Mon – Thu 5:00 p.m. – 3:15 p.m.; 

Sun & Holiday 5:00 p.m. – 3:15 p.m.; 

9:00 a.m. LTD

N/A N/A N/A Cash- 

settled

Hurricane Index 

Seasonal Binary

One CME Hurricane Index 

futures contract

$10,000 Regular 0.1 =$100 Mon – Thu 5:00 p.m. – 3:15 p.m.; 

Sun & Holiday 5:00 p.m. – 3:15 p.m.; 

9:00 a.m. LTD

N/A N/A N/A Cash- 

settled

Hurricane Index 

Seasonal Maximum 

Binary

One CME Hurricane 

Index Seasonal 

Maximum futures 

contract

$10,000 Regular 0.1 =$100 Mon – Thu 5:00 p.m. – 3:15 p.m.; 

Sun & Holiday 5:00 p.m. – 3:15 

p.m.; 9:00 a.m. LTD

N/A N/A N/A Cash- 

settled
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For additional contract specifications on our Weather products,  
visit www.cmegroup.com/weather.
Our Weather contracts are listed with, and subject to, the rules and regulations of CME.

*	 British Pounds (£) per index point = London-Heathrow, Euros (€) per index point = All other locations  
1 index point = £20 per contract-London Heathrow; 1 index point = €20 per contract all other locations



This communication does not constitute a Prospectus, nor is it a recommendation to buy, sell or retain any specific investment. This communication is for the exclusive use of 
Professional Clients only and must not be relied upon by Private Clients who should take independent financial advice. Circulation should be restricted accordingly. Issued by CME 
Marketing Europe Limited. CME Marketing Europe Limited is authorised and regulated by the Financial Services Authority.

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 references to options refer to options on futures.

“Standard & Poor’s,” “S&P®”, “S&P 500®”, “S&P SmallCap 600™“ and “S&P MidCap 400™“ are trademarks of The McGraw-Hill Companies, Inc. These products are not sponsored, 
sold or endorsed by S&P, a division of The McGraw-Hill Companies, Inc., and S&P makes no representation regarding the advisability of investing in them.

“S&P GSCI™,” “S&P GSCI™ Index,” “S&P GSCI™ Excess Return Index” and the “S&P GS™ Commodity Index” are trademarks of Standard & Poor’s.

NASDAQ®, NASDAQ-100® and NASDAQ-100 Index® are registered service/trademarks of The Nasdaq Stock Market, Inc. (“Corporations”). The Corporations and Nasdaq Financial 
Products Services, Inc. make no warranty, express or implied, and bear no liability with respect to the NASDAQ-100 Index, its use or any data included therein.

“Dow Jones Industrial Average” is a service mark of Dow Jones & Company and has been licensed for use for certain purposes by the Board of Trade of the City of Chicago (CBOT). 
The CBOT’s futures and futures-options based on the Dow Jones Industrial Average are not sponsored, endorsed, sold or promoted by Dow Jones, and Dow Jones makes no 
representation regarding the advisability of trading in such products. 

MSCI® and EAFE® are trademarks of MSCI, used under license.

Nikkei™ and Nikkei 225™ are trademarks of Nihon Keizai Shimbun Inc. and have been licensed for use by Chicago Mercantile Exchange Inc. 

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.

The contracts in this piece are listed with, and subject to, the rules and regulations of CME, CBOT and NYMEX. 

CME Group is a trademark of CME Group Inc. The Globe logo, CME, Chicago Mercantile Exchange Inc., E-mini and Globex are trademarks of Chicago Mercantile Exchange Inc. 
CBOT and Chicago Board of Trade are trademarks of the Board of Trade of the City of Chicago. NYMEX, New York Mercantile Exchange and ClearPort are trademarks of New York 
Mercantile Exchange, Inc. COMEX is a trademark of Commodity Exchange, Inc. All other trademarks are the property 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.

Copyright © 2010 CME Group. All rights reserved.
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