
 

   

 

Expanded Opportunities  
In Eurodollar Mid-Curve Options 
 

July, 2012 
 

Effective Sunday, July 22, 2012 (for trade date Monday, July 23, 2012), additional Eurodollar Mid-Curve 
options expirations will be added to the current listings: 

 

 Four-Year (Gold) serial Mid-Curve options will be added to the quarterly Gold Mid-Curve expirations.  
o Open Outcry Symbol:  E4 
o CME Globex Symbol:   GE4 

 

Eurodollar Mid-Curve options provide a wide variety of hedging and trading opportunities on the mid-range of 
the yield curve – hence the name “Mid-Curve” options. Because they are short-dated, they offer a low premium, 
high time decay option alternative for trading this part of the curve. 

 
 With the addition of the expanded listings, the complete offering of Eurodollar Mid-Curve options on July 23, 
2012 will be: 
 

Option 
Type 

Red (1-Year) Green (2-Year) Blue (3-Year) Gold (4-Year) 

Mid-Curve Futures Mid-Curve Futures Mid-Curve Futures Mid-Curve Futures 

Serial Aug-12 Sep-13 Aug-12 Sep-14 Aug-12 Sep-15 Aug-12* Sep-16* 

Quarterly Sep-12 Sep-13 Sep-12 Sep-14 Sep-12 Sep-15 Sep-12 Sep-16 

Serial Oct-12 Dec-13 Oct-12 Dec-14 Oct-12 Dec-15 Oct-12* Dec-16* 

Quarterly Dec-12 Dec-13 Dec-12 Dec-14 Dec-12 Dec-15 Dec-12 Dec-16 

Quarterly Mar-13 Mar-14 Mar-13 Mar-15 Mar-13 Mar-16 Mar-13 Mar-17 

Quarterly Jun-13 Jun-14 Jun-13 Jun-15 Jun-13 Jun-16 Jun-13 Jun-17 
 
*New Listings 
 
 
For more information, please contact: 
 
Dave Reif,Senior Director, Interest Rate Products   
312 648 3839 
 
Pete Barker, Executive Director, Interest Rate Products 
312 930 8554  

 
 
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. 
 
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. Although every attempt has been made to ensure the accuracy of the information within this brochure, 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. 
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