
 
 

Date:   November 13, 
2008 

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   

Listing Date Sunday, December  21, 2008 (trade date Monday, December 22, 2008) 
Contract Name UPDATE: 1  European-Style Australian Dollar Options on Futures with Vol Quoting NP08-16 
Description European-Style Australian Dollar Options with Vol Quoting to be listed on Globex and open outcry 
Instrument Type Premium and Vol Quoted: Outrights, Verticals, Straddles, Strangles, weeklies and UDS  
Ticker Symbols/ Product 
Codes 

Floor outrights = XA, Globex outrights = XAD, Floor weeklies = AD1-AD5, Globex weeklies = XA1-XA4, Vol quoted outrights = VXA, Vol 
quoted weeklies = VAA-VAE 

Trading Venue CME Globex® platform and Trading floor 
Trading Hours Monday through Friday:  7:20 a.m.-2:00 p.m. (Chicago time); occurs side-by-side with CME Globex trading. 

Sundays: 3:00 p.m. – 4:00 p.m. Central Time (CT) next day.  
Monday - Friday:  5:00 p.m. - 4:00 p.m. CT the next day, except on Friday, when CME Globex® platform closes at 4:00 p.m. & reopens 
Sunday at 3:00 p.m. CT         
 
Trading ends at 9:00 a.m. (Chicago time) on LTD  (See termination of trading for final settlement procedure) 

Contract Size One Australian dollar futures contract 
Valid Contract Months 4 option contract months in the March Quarterly Cycle (Mar, Jun, Sep, Dec), 2 serial months, and 4 weekly expirations will trade on CME 

Globex and the trading floor 
Initial Contract Months Serial -January 2009 

Weekly - 1/16/09 - Week 3 
Weekly - 1/23/09 - Week 4 
Serial -February 2009 
March Quarterly -March 2009 
March Quarterly -June 2009 
March Quarterly -September 2009 
March Quarterly -December 2009 

Minimum Price Intervals Premium:  1 point = .0001 per Australian dollar = $10.00 
Half Tick=0.00005=$5.00, $.00015 ($15.00), $.00025 ($25.00), $.00035 ($35.00), and $.00045 ($45.00), which are less than five ticks of 
premium 
Vol Quoted:  .025  of volatility point 
25 for Globex 

Value Per Tick 1 point = $10.00 
Exercise Style European 
Exercise Price Intervals 
and Listings ATM +/- 24 at 0.005 strike increments 

Termination of Trading Premium:  Quarterly & Serial (Monthly) Options: Options expire on the second Friday immediately preceding the third Wednesday of the 
contract month at 9:00 a.m. (Chicago time) 
Weeklies: Options expire at 9:00 a.m. (Chicago time) on Fridays not also an expiration for quarterly and serial (monthly) options 
Vol Quoted:  One day prior of the premium 
Final Settlement Procedure:  Automatic exercise of options at expiration to 9:00 AM CME FX fixing price ("ZYA" ticker symbol for AD 
futures 9:00 AM fixing price) 



 
 

Final Settlement Price Final settlement procedures per CME rulebook 
Position Limits None.  Accountability limit is 6000 
Minimum Reportable 
Level 

25 Contracts 

Price Banding N/A 
Delivery Exercises into a Physical Delivery Futures Contract 
Price Conventions Futures Trade Price Options Strike 

Price 
Options Premium Information Contacts 

Actual Price  N/A .820 Premium-.0241 
Vol Quoted-12.025 

Cme.com Inquiries Customer Service (800) 331-3332 

FEC N/A 0820 Premium-.0241 
Vol Quoted-12.025 

General  Information Products & Services (312) 930-8213 

TREX N/A 0820 Premium-0000241 
Vol Quoted-0012025 

Clearing House (312) 207-2525 

Unmatched Trade Notice N/A 0820 Premium-0000241 
Vol Quoted-0012025 

Globex Information Globex Control 
Center 

(312) 456-2391 

Trade Register Report N/A .820 Premium-.0241 
Vol Quoted-12.025 

Performance Bond 
Information 

Risk Management 
Dept. 

(312) 648-3888 

FIXML Trade Register 
File 

N/A .820 Premium-.0241 
Vol Quoted-12.025 

Position Limits Market Regulation (312) 648-3259 

Settlement Price File N/A 0000820 Premium-0000241 
Vol Quoted-0012025 

Clearing Fees Clearing Fee Hotline
(312) 648-5470 

SPAN File N/A 0000820 Premium-0000241 
Vol Quoted-0012025 

CFTC Reportable 
Levels 

Market Regulation (312) 596-0609 

CME® Globex® N/A 820 Premium-241 
Vol Quoted-12.025 

   



   
 
 


