
    
          

Date:  July 01, 2009  New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   
 

Listing Date Saturday 7/11/09 (For trade date Monday, 7/13/09) 
 

Contract Name Options on 5-Year Interest Rate Swap futures  NP 09-13
Options on 7-Year Interest Rate Swap futures 
Options on 10-Year Interest Rate Swap futures 
Options on 30-Year Interest Rate Swap futures

Description Options on 5-Year, 7-Year, 10-Year, and 30-Year Interest Rate Swap futures 
Instrument Type Outright options and UDS w/ underlying futures 
Ticker Symbols/ Product 
Codes 

 Options on   
5 -Yr Swap 
futures 

Options on   
7 -Yr Swap futures 

Options on   
10 -Yr Swap futures 

Options on   
30 -Yr Swap futures 

Globex  OSA   (oh-S-A) O7I   (oh-7-eye) OSR   (oh-S-R) OI3   (oh-eye-3) 
 

Trading Floor  NGC, NGP 7IO   (7-eye-oh) NIC, NIP ONZ   (oh-N-Z) 
 

 

Trading Venue Globex and Open Outcry 
Trading Hours Globex: 5:30 pm – 4:00 pm Central Time (CT) 

Open Outcry: 7:20 am – 2:00 pm Central Time (CT) 
Contract Size One 5-Year, 7-Year, 10-Year, or 30-Year Interest Rate Swap futures contract of a specified delivery month 
Valid Contract Months Two (2) monthly serial plus four (4) March quarterly expiries 
Initial Contract Months August  2009 (Q9), September 2009 (U9), October 2009 (V9), December 2009 (Z9), March 2010 (H0), June 2010 (M0) 
Minimum Price Intervals Minimum Price Interval: 0.015625  ( OR 1/64th of one point) 
Value Per Tick Value Per Tick:  0.015625 x $1,000 = $15.625 per contract  
Exercise Style European  
Exercise Price Intervals 
and Listings 

Options on 5-Year Interest Rate Swap futures: 
15 up and 15 down plus at the money strike in increments of ½ of once price point 
 
Options on 7-Year, 10-Year, or 30-Year Interest Rate Swap futures: 
25 up and 25 down plus at the money strike in increments of one price point   

Termination of Trading For March Quarterly expiries, the second London business day preceding the third Wednesday of the expiry month. Trading in expiring contract ceases at 10:00 
am Central Time (CT) on last trading day.  
For monthly serial expiries, expiring contract ceases trading at 4:00 pm Central Time (CT) on Friday before the third Wednesday of the option expiry month. 

Final Settlement Price Same as trading tick 
Position Limits None 
Minimum Reportable 
Level 

25   
 

Price Banding 
 

N/A 
 

Delivery Physical delivery of/into the underlying futures contracts. Unexercised options will expire at 7:00 pm Central time on their last day of trading  



    
          

 

Price Conventions Futures 
Trade 
Price 

Options Strike Price Options Premium
Information Contacts 

Actual Price  N/A   117 163/64 Cme.com 
Inquiries 

Customer Service (800) 331-3332 

FEC N/A 117 1.63 General  
Information 

Products & Services (312) 930-8213 
TREX N/A   0000117 0000163   

 
Clearing House (312) 207-2525 

Unmatched Trade Notice N/A 0000117 0000163   
 

Globex 
Information 

Globex Control Center (312) 456-2391 

Trade Register Report  117 163/64 Performance 
Bond Information 

Risk Management Dept. (312) 648-3888 

FIXML Trade Register 
File 

N/A   117 163/64 Position Limits Market Regulation (312) 648-3259 

Settlement Price File N/A   0000117 0000163   
 

Clearing Fees Clearing Fee Hotline 
(312) 648-5470 

SPAN File N/A   0000117 0000163   
 

CFTC Reportable 
Levels 

Market Regulation (312) 596-0609 

CME® Globex® N/A   0000117   163 
 

 


