
 

 Clearing: New Product Advisory Notice  
Listing Date Trade Date Monday, August 8, 2022 

Product Exchange CME     Advisory# 22-257 

Product Name & Codes 

Product 
Clearing 

Code 
Globex 
Code 

SPAN Combined 
Commodity Code 

E-mini S&P Regional Banks Select Industry Futures  SXB SXB SXB 

BTIC on E-mini S&P Regional Banks Select Industry 
Futures  

RKT RKT SXB 

E-mini S&P Insurance Select Industry Futures SXI SXI SXI 

BTIC on E-mini S&P Insurance Select Industry Futures IST IST SXI 

E-mini S&P Biotechnology Select Industry Futures SXT SXT SXT 

BTIC on E-mini S&P Biotechnology Select Industry Futures BOT BOT SXT 

E-mini S&P Oil & Gas Exploration & Production Select 
Industry Futures 

SXO SXO SXO 

BTIC on E-mini S&P Oil & Gas Exploration & Production 
Select Industry Futures 

SWT SWT SXO 

E-mini S&P Retail Select Industry Futures SXR SXR SXR 

BTIC on E-mini S&P Retail Select Industry Futures RET RET SXR 

E-mini PHLX Semiconductor Sector Futures SOX SOX SOX 

BTIC on E-mini PHLX Semiconductor Sector Futures SOT SOT SOX 
 

Description Financially settled S&P Select Index Futures and BTICs 

Instrument Type Futures 

Regulatory Class Futures  

Trading Venues CME Globex & CME ClearPort 

Trading Hours 
CME Globex: Sunday - Friday 6:00 p.m. - 5:00 p.m. ET with a 60-minute break each day beginning at 5:00 p.m. ET 
CME ClearPort: Sunday 6:00 p.m. – Friday 6:45 p.m. ET with a 15-minute break each weekday beginning at 6:45 
p.m. ET 

Product Size 

SXB & RKT: 50 x S&P Regional Banks Select Industry Index 
SXI & IST:    25 x S&P Insurance Select Industry Index 
SXT & BOT: 10 x S&P Biotechnology Select Industry Index 
SXO & SWT: 25 x S&P Oil & Gas Exploration & Production Select Industry Index 
SXR & RET: 10 x S&P Retail Select Industry Index 
SOX & SOT: 25 x PHLX Semiconductor Sector Index 

Series Listing Convention Nearest five (5) quarterly months 

Initial Contracts Sept 22 – Sept 23 



 

Minimum Price Increment 

CME Globex CME ClearPort 
SXB: 0.25 
RKT: 0.25 
SXI: 0.50 
IST: 0.50 
SXT: 1.00 
BOT: 1.00 

SXO: 0.50 
SWT: 0.50 
SXR: 1.00 
RET: 1.00 
SOX: 0.50 
SOT: 0.50 

SXO: 0.01 
SWT: 0.50 
SXR: 0.01 
RET: 1.00 
SOX: 0.01 
SOT:0.50 

SXB: 0.01 
RKT: 0.25 
SXI: 0.01 
IST: 0.50 
SXT: 0.01 
BOT: 1.00 

 

Value Per Tick / Currency 

CME Globex CME ClearPort 
SXB: $12.50 
RKT: $12.50 
SXI: $12.50 
IST: $12.50 
SXT: $10.00 
BOT: $10.00 

SXO: $12.50 
SWT: $12.50 
SXR: $10.00 
RET: $10.00 
SOX: $12.50 
SOT: $12.50 

SXB: $0.50 
RKT: $12.50 
SXI: $0.25 
IST: $12.50 
SXT: $0.10 

BOT: $10.00 

SXO: $ 0.25 
SWT: $12.50 
SXR: $0.10 
RET: $10.00 
SOX: $0.25 
SOT: $12.50 

 

Contract Multiplier (CVF) 

SXB: 50 
RKT: 50 
SXI: 25 
IST: 25 
SXT: 10 
BOT: 10 

SXO: 25 
SWT: 25 
SXR: 10 
RET: 10 
SOX: 25 
SOT: 25 

Exercise Style N/A 

Block Eligible / 
Minimum Block Quantity 

Yes / 50 for all futures and BTICs 

Exercise Price Intervals 
and Listings 

N/A 

Termination of Trading 
Futures: Third Friday of the contract month 
BTICs: Business day preceding the third Friday of the contract month 

Final Settlement 
Increment 

0.01 

Final Settlement Date LTD 

Delivery Financially settled 

Price Conventions Clearing Price 

SXB: 1975.25 
SXI: 3639.50 
SXT: 5764.00 
SXO: 5043.50 
SXR: 7432.00 
SOX: 2974.50 
All BTICs: 1.00 

Globex Price 

SXB: 197525 
SXI: 363950 
SXT: 576400 
SXO: 504350 
SXR: 743200 
SOX: 297450 
All BTICs: 100 

MDP 3.0 Channel 318 



 
Clearing Strike N/A Globex Strike N/A Glbx Strk Scale N/A 

Information Contacts 

Clearing Fees 
(312) 

648-5470 
Products & 

Services 
(312) 

930-1000 
Clearing House 
(Clearing Ops) 

(312) 
207-2525 

Global Command 
Center 

(Trading Ops) 

(800) 
438-8616 

Risk Management 
Dept. 

(Performance 
Bond) 

(312) 
648-3888 

Market Regulation 
(312) 

341-7970 

Pending All Relevant CFTC Regulatory Review Periods 

 

 


