SETTLEMENT PRICE FILE LAYOUT

HEADER RECORD LAYOUT

POSITIONS FIELD NAME AND FORM FORMAT DESCRIPTION AND COMMENTS
From To
01 01 RECORD TYPE CODE X(1) A "1" HEADER RECORD
02 03 EXCHANGE CODE X(2) A "02"
04 06 EXCHANGE ACRONYM  X(3) A
07 14 BUSINESS DATE 9(8) N YYYYMMDD
15 22 CREATION DATE 9(8) N YYYYMMDD
23 26 CREATION TIME 9(4) N HHMM
27 51 FILE DESCRIPTION X(25) A "SETTLEMENT PRICE FILE"
52 57 FILE RECORD COUNT 9(6) N (INCLUDING HEADER RECORD)
58 80 FILL X(71) AN BLANK
Notes: Business date will be supported only on the header record.

Positions 32-41 will contain contract and Flex-related information for every price record.

For Flex contracts position 62 will contain spaces and 63 will contain zeroes.

The CME Settlement Price File can be found at: http://www.cme.com/ftp.wrap/settle .

The CBT Settlement Price File can be found at: ftp:/ftp.cme.com/pub/span/data/cbt/settle/ .
Settlement price files with *.e.* contain "Early" settlement prices.

Settlement price files with *.s.* are "Final" settlement prices
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SETTLEMENT PRICE FILE RECORD LAYOUT

PRICE RECORD LAYOUT

POSITIONS FIELD NAME AND FORM FORMAT DESCRIPTION AND COMMENTS
From To
01 01 RECORD CODE 9 N ALWAYS "9"
02 05 PRODUCT CODE X (4) AN CLEARING PRODUCT CODE, for products
with clearing codes up to 4 bytes in length.
Blank for products with clearing codes
longer than 4 bytes.
06 12 RANGE HIGH PRICE X(7) AN NUMBER WITH LEADING BLANKS
13 13 BID/ASK INDICATOR FOR AN VALUES ARE B=BID, A=ASK, OR
RANGE HIGH PRICE X BLANKS
14 20 RANGE LOW PRICE X(7) AN *EQUALS ZERO OR RIGHT JUSTIFIED
NUMBER WITH LEADING BLANKS
21 21 BID/ASK INDICATOR AN VALUES ARE B=BID, A=ASK, OR
FOR RANGE LOW PRICE X BLANKS
22 22 FILLER X AN BLANKS
23 29 SETTLEMENT PRICE X(7) AN *RIGHT JUSTIFIED NUMBER WITH
LEADING
BLANKS OR ALL 9'S FOR CABINET
TRADES
30 31 Special Settlement Price AN BLANK OR ASTERISK, WHERE
Indicator ASTERISK INDICATES A SPECIAL FINAL
SETTLEMENT PRICE. A SPECIAL FINAL
SETTLEMENT PRICE IS ONE WHICH
MAY NOT CORRESPOND TO
STANDARD TICK OR FORMAT RULES
FOR NORMAL DAILY SETTLEMENT
PRICES, AND WILL ONLY OCCUR ON
THE FINAL SETTLEMENT DATE FOR
CERTAIN CASH-SETTLED FUTURES
CONTRACTS.
32 32 FLEX INDICATOR X AN "Y' INDICATES FLEX CONTRACT
33 40 CONTRACT PERIOD CODE N CCYYMMDD WHERE DD WILL BE
X(8) ZEROES FOR STANDARD MONTHLY
FUTURES AND OPTIONS. FOR
FUTURES OR OPTIONS WITH
EXPIRATION SPECIFIC TO THE DAY —
FOR EXAMPLE, FOR FLEXIBLE
OPTIONS - THE LAST TWO BYTES ARE
THE TWO-DIGIT DAY NUMBER.
41 41 EXPIRATION STYLE X AN A = AMERICAN STYLE, E = EUROPEAN
STYLE
42 45 OPTION DELTA RISK N BLANKS IF FUTURES RECORD
FACTOR 9Vv999
46 49 FILLER X(4) AN BLANKS
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POSITIONS FIELD NAME AND FORM FORMAT DESCRIPTION AND COMMENTS
From To
50 50 OPTION PUT/CALL AN P=PUT, C=CALL, BLANK=FUTURES
INDICATOR X
51 57 OPTION STRIKE PRICE 9(7) N BLANK IF FUTURES RECORD
58 61 FILLER X(4) AN BLANKS
SETTLEMENT PRICE FILE RECORD LAYOUT
PRICE RECORD LAYOUT (Cont.)
POSITIONS FIELD NAME AND FORM FORMAT DESCRIPTION AND COMMENTS
From To
62 62 MONTH CODE X AN *TCC CONTRACT MONTH CODE, VALUES
ARE 0 THROUGH 9, "-" OR "&"
63 63 YEAR CODE 9 N TCC CONTRACT YEAR CODE, 0
THROUGH 9
64 64 CONTRACT - OPEN X AN SPACE = ACTIVELY TRADED
* = NOT ACTIVELY TRADED
65 65 OPTION CABINET AN FOR RANGE HIGH PRICE, A "C" OR
INDICATOR X BLANK FOR FUTURES RECORD
66 66 OPTION CABINET AN FOR RANGE LOW PRICE, A"C" OR
INDICATOR X BLANK FOR FUTURES RECORD
67 67 OPTION CABINET AN FOR SETTLEMENT PRICE, A"C" OR
INDICATOR X BLANK FOR FUTURES RECORD
68 68 FILLER X AN BLANK
69 72 UNDERLYING CONTRACT X(4) AN UNDERLYING FUTURE CONTRACT FOR
THE OPTION (YYMM)
73 76 UNDERLYING PRODUCT CODE AN PRODUCT CODE FOR THE UNDERLYING
X(4) FUTURE, IF THAT CODE IS FOUR BYTES
OR LESS. BLANK OTHERWISE.
77 78 PRICE REPORTING SYSTEM AN PRICE REPORTING SYSTEM
COMMODITY CODE XX COMMODITY CODE
79 79 PRICE REPORTING SYSTEM AN PRICE REPORTING SYSTEM MONTH
MONTH CODE X CODE
80 80 PRICE REPORTING SYSTEM AN PRICE REPORTING SYSTEM YEAR CODE,
YEAR CODE X 0 THROUGH 9
81 20 Expanded Product Code X(10) AN Contains the clearing product code for all
contracts. The main product code field in
bytes 2-5 will be populated only if the product
code is 4 bytes or less in length.
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POSITIONS FIELD NAME AND FORM FORMAT DESCRIPTION AND COMMENTS
From To
91 100 Expanded Underlying Product AN Contains the clearing product code for the
Code X(10) underlying of an option, for all option
contracts. The main underlying product code
field in bytes 73-76 will be populated only if
the underlying product code is 4 bytes or less
in length.
101 101 Range High Price Sign X AN Values are:
Blank or “+”= Positive,
“-“= Negative
102 102 Range Low Price Sign X AN Values are:
Blank or “+"= Positive,
“-“= Negative
103 103 Settlement Price Sign X AN Values are:
Blank or “+"= Positive,
“-“= Negative
SETTLEMENT PRICE FILE RECORD LAYOUT
PRICE RECORD LAYOUT (Cont.)
POSITIONS FIELD NAME AND FORM FORMAT DESCRIPTION AND COMMENTS
From To
104 104 Strike Price Sign X AN Values are:
Blank or “+"= Positive,
“-“= Negative
105 112 Underlying Product YYYYMMDD, where "DD" may be left blank
Period Code X AN or contain weekly information (W1,W2,etc.)
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