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To Clearing Member Firms

From: CME Clearing

Subject: Option Underlying Codes in SPAN To Change for Seven Calendar Spread Options
Date: October 28, 2011

Effective Friday, November 4, the underlying product code will be changed in CME’s SPAN files, for
seven products which are options on futures calendar spreads. The change will bring the option’s
representation in the SPAN file, in line with its representation on CME Globex and market data.

A good example is CME’s COB product, which represents options on live cattle two-month futures
calendar spreads:

e Inthe SPAN file today, the underlying product code for this option is provided with the same
value that the option has: COB.

e With this change, the underlying product code will be provided as a different value, Q04.

This separate Q04 value matches how the option’s underlying is defined on CME Globex and on market
data. With the change, the option’s representation on the SPAN file will match its representation on
CME Globex.

The following table lists the affected option products, and shows both the current code and the new
code for each option’s underlying. Note that the underlying’s settlement price decimal locator is not
affected, and will remain at its current value of 3 for all of these products.

Exch | Option Code Product Current New Underlying
Underlying | Underlying | Decimals
CBT KSH Soybean March-June Spread KSH Qx5 3
CME coB Live Cattle Four-Month Spread coB Qo4 3
CME cocC Live Cattle Six-Month Spread coc Q06 3
CME ROA Lean Hog One-Month Spread ROA YO1 3
CME ROB Lean Hog Two-Month Spread ROB Y02 3
CME ROC Lean Hog Three-Month Spread ROC Y03 3
CME ROD Lean Hog Four-Month Spread ROD Y04 3

The change is effective today in the sample SPAN files produced from the New Release testing
environment. These files are available at ftp.cmegroup.com/pub/span/data/cme/nr.

For more information contact CME Clearing at 312-207-2525.
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