
 
 
 
 
 
TO: All Firm Personnel 
 Service Bureau Representatives 
 Independent Software Vendors 
 
FROM: Clearing House Department 

ADVISORY #: NP 05-20 

DATE: September 15, 2005 

SUBJECT:         S&P/Citigroup Indexes to Replace S&P/Barra Indexes  
Effective September 19, 2005, With the Listing of the March 2006 Contract   

 
Standard & Poor’s is discontinuing its relationship with Barra and creating a new partnership with 
Citigroup.  As a result, the December 2005 S&P/Barra contract which expires on December 16, 2005 will 
be the last listing to bear the S&P/Barra name.  Effective with the listing of the March 2006 contract on 
Monday, September 19, 2005, and following the expiration of the September contract on Friday, 
September 16, 2005, the 2006 CME contracts will be identified as S&P/Citigroup Growth Index Futures or 
S&P/Citigroup Value Index Futures.   
 
All CME Growth and Value contracts listed in 2005 (December ’05 contracts) will retain the S&P/Barra 
naming and methodology.   
 
Additional information regarding this change may be obtained at www.standardandpoors.com; click on 
S&P/Citigroup under the Indices heading. 
   
If you have any questions regarding this notice, please contact Laura Sutor at 312.648.5480, email 
lsutor@cme.com, or Lisa Amato at 312.338.2654, email lamato@cme.com.  
Thank you. 
 


