
 

 

Special Executive Report 
 
DATE:   May 1, 2019 
SER#:    8372 
SUBJECT:  Expansion of the Listing Schedule of the Standard and Poor’s 500 Total Return 

Index Futures Contract  
 
Effective Sunday, May 19, 2019, for trade date Monday, May 20, 2019, and pending all relevant CFTC 
regulatory review periods, Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) will  expand  the listing 
schedule of the Standard and Poor’s 500 Total Return Index Futures contract and related BTIC transactions 
(Rulebook Chapter: 357; CME ClearPort code: TRI; BTIC code: TRB) (the “Contract “) as noted in the table 
below.  The Contract is listed for trading on the CME Globex electronic trading platform (BTIC only) and for 
submission for clearing via CME ClearPort. 
 

Contract Title Rulebook Chapter Current Listing Schedule Expanded Listing Schedule 

Standard and Poor’s 
Total Return Index 
Futures  

CME Rulebook 
Chapter 357 

May 2019 
June 2019 
July 2019 
August 2019 
September 2019 
October 2019 
December 2019 
March 2020 
June 2020 
September 2020 
December 2020 
March 2021 
June 2021 
September 2021 
December 2021 
March 2022 
June 2022 
December 2022 
December 2023 
December 2024 
December 2025* 
 

May 2019 
June 2019 
July 2019 
August 2019 
September 2019 
October 2019 
December 2019 
March 2020 
June 2020 
September 2020 
December 2020 
March 2021 
June 2021 
September 2021 
December 2021 
March 2022 
June 2022 
December 2022 
December 2023 
December 2024 
December 2025 

*December 2025 contract has been listed early. 

 
Currently, the Exchange lists contract months for trading and clearing in each of the four (4) nearest non-
March Quarterly delivery months, in each of the nearest 13 March Quarterly months, and in each of the 
three (3) sequential December months that follow the most distant of the nearest 13 March Quarterly 
months.  Pursuant to the expanded listing schedule, the Exchange shall continue to list contract months for 
trading and clearing in each of the four (4) nearest non-March Quarterly delivery months and in each of the 
nearest 13 March Quarterly months, and shall list contract months for trading and clearing in each of the 
four (4) sequential December months that follow the most distant of the nearest 13 March Quarterly 
months. 
  
Inquiries may be directed to: 
 
Richard Co   richard.co@cmegroup.com   312 930 3227 
Tom Rafferty  tom.rafferty@cmegroup.com  312 634 8396 
Frederick Sturm  frederick.sturm@cmegroup.com  312 930 1282 
Lucy Wang   lucy.wang@cmegroup.com   312 648 5478 
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