
 

Metals - Rolling Futures Indices 

Index Name BENCHMARK PREMIUM 

TAG 37500-CLEARING 
PRODUCT CODE 

MARKET DATA CHANNEL 

MDP 3.0 TAG 1180 - ApplID 

CME Gold Rolling Futures Index GCCRF 

261 

CME Silver Rolling Futures Index SICRF 

CME Copper Rolling Futures Index HGCRF 

CME Platinum Rolling Futures Index PLCRF 

CME Aluminium Rolling Futures Index ALICRF 

 
 
 

Energy - Rolling Futures Indices 

Index Name BENCHMARK PREMIUM 

TAG 37500-CLEARING 
PRODUCT CODE 

MARKET DATA CHANNEL 

MDP 3.0 TAG 1180 - ApplID 

CME Crude Oil Rolling Futures Index CLCRF 

261 

CME RBOB Gasoline Rolling Futures 
Index RBCFR 

CME Henry Hub Natural Gas Rolling 
Futures Index NGCRF 

CME NY Harbor ULSD Rolling Futures 
Index HOCRF 

 
 
 
 
 
 
 
 
 

 



Crypto - Rolling Futures Indices 

Index Name BENCHMARK PREMIUM 

TAG 37500-CLEARING 
PRODUCT CODE 

MARKET DATA CHANNEL 

MDP 3.0 TAG 1180 - ApplID 

CME Bitcoin Rolling Futures Index BTCCRF 

261 
CME Ethereum Rolling Futures Index ETHCRF 

 
 
 

FX - Rolling Futures Indices 

Index Name BENCHMARK PREMIUM 

TAG 37500-CLEARING 
PRODUCT CODE 

MARKET DATA CHANNEL 

MDP 3.0 TAG 1180 - ApplID 

CME Euro FX Rolling Futures Index 6ECRF 

261 

CME Japanese Yen Rolling Futures Index 6JCRF 

CME British Pound Rolling Futures Index 6GCRF 

CME Australian Dollar Rolling Futures 
Index 6ACRF 

CME Mexican Peso Rolling Futures Index 6MCRF 

CME Swiss Franc Rolling Futures Index 6SCRF 

CME Canadian Dollar Rolling Futures 
Index 6CCRF 

 
 
 
 
 
 

 



Grains and Oilseeds - Rolling Futures Indices 

Index Name BENCHMARK PREMIUM 

TAG 37500-CLEARING 
PRODUCT CODE 

MARKET DATA CHANNEL 

MDP 3.0 TAG 1180 - ApplID 

CME Corn Rolling Futures Index ZCCRF 

261 

CME Chicago SRW Wheat Rolling Futures 
Index ZWCRF 

CME KC HRW Wheat Rolling Futures 
Index KECRF 

CME Soybean Rolling Futures Index ZSCRF 

CME Soybean Meal Rolling Futures Index ZMCRF 

CME Soybean Oil Rolling Futures Index ZLCRF 

 
 
 

Livestock - Rolling Futures Indices 

Index Name BENCHMARK PREMIUM 

TAG 37500-CLEARING 
PRODUCT CODE 

MARKET DATA CHANNEL 

MDP 3.0 TAG 1180 - ApplID 

CME Live Cattle Rolling Futures Index LECRF 

261 CME Feeder Cattle Rolling Futures Index GFCRF 

CME Lean Hog Rolling Futures Index HECRF 

 
 
 
 
 
 

 



Treasury - Rolling Futures Indices 

Index Name BENCHMARK PREMIUM 

TAG 37500-CLEARING 
PRODUCT CODE 

MARKET DATA CHANNEL 

MDP 3.0 TAG 1180 - ApplID 

CME 2Y T-Note Rolling Futures Index ZTCRF 

261 

CME 5Y T-Note Rolling Futures Index ZFCRF 

CME 10Y T-Note Rolling Futures Index ZNCRF 

CME U.S. Treasury Bond Rolling Futures 
Index ZBCRF 

CME Ultra 10Y Treasury Note Rolling 
Futures Index TNCRF 

CME Ultra US Treasury Bond Rolling 
Futures Index UBCRF 

 
 

 


