
    
          

Date: August 28, 
2009     
Update #1 

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs - CBOT  
Updated information in red below 

Listing Date Sunday, August 02, 2009 (trade date Monday, August 03, 2009) 
 

Contract Name Soybean Crush Future spreads NP 09-17 
 

Description New Implied  Inter-commodity Soybean Crush future spread comprised of: 
 
Leg1:   Eleven (11) Soybean Meal futures contracts 
Leg2:   Nine (9) Soybean Oil futures contracts 
Leg3:   Ten (10) Soybean futures contracts 
 
Soybean Crush price calculation method:  
 
[(Price of Soybean Meal ($/short ton) x .022) + Price of Soybean Oil (¢/lb) x 11] – Price of Soybeans ($/bu.) = Soybean Crush price 
 
Example:   
 
 Soybean Meal (ZM) = $378.20/ton   (display price = 37820) 
 Soybean Oil (ZL) = $.3620/pound    (display price = 3620) 
 Soybeans (ZS) = $11.145/bushel    (display price = 11144) 

 
[($378.20 x .022) + ($.3620 x 11)] – $11.145 = $1.1574 (display price = 1156) 
    

Instrument Type Implied Inter-commodity future spreads 
 

Ticker Symbols/ 
Product Codes 

SOM 

Trading Venue Globex 
 

Trading Hours 6:00 p.m. - 7:15 a.m. and 9:30 a.m.- 1:15 p.m. Central time, Sunday - Friday 
 

Contract Size 50,000 bushels 
 

Valid Contract 
Months 

January (F), March (H), May (K), July (N), August (Q), September (U), October (V), December (Z)   
 

Initial Contract 
Months 

September (U9), October (V9), December (Z9), January (F0), March (H0), May (K0), July (N0),  August (Q0)   
 

Minimum Price 
Intervals 

0.0025  (1/4th cents in decimal terms) 
 



    
          

 

Value Per Tick 50,000 x 0.0025 = $125.00 per tick 
 

Exercise Style N/A 
Exercise Price 
Intervals and 
Listings 

N/A 

Termination of 
Trading 

Business day prior to the 15th calendar day of the contract month.  12:01 PM Chicago Time 

Final Settlement 
Price 

Same as trading tick 
 

Position Limits 540 Spot Month, 1,000 all months 

Minimum Reportable 
Level 100 

Price Banding 0.05 (or 40/8 ths) 
Delivery method Physically delivered 
Price Conventions Soy Crush 

Futures 
composite price  

Soybean Meal 
futures price 
 

Soybean Oil 
futures price 

Soybean 
futures price Information Contacts 

Actual Price  1.1575 378.20 36.200 11.1450  cme.com Inquiries Customer Service (800) 331-3332 

FEC 1.1575 378.20 36.200 11.1450 General  Information Products & Services (312) 930-8213 
TREX 0001156 0378200 0036200 0011144 Clearing House (312) 207-2525 
Unmatched Trade 
Notice 

0001156 0378200 0036200 0011144 
 

Globex Information Globex Control Center (312) 456-2391 

Trade Register 
Report 

0001156 0378200 0036200 0011144 Performance Bond 
Information 

Risk Management Dept. (312) 648-3888 

FIXML Trade 
Register File 

1.1575 378.20 36.200 11.1450 Position Limits Market Regulation (312) 648-3259 

Settlement Price File 1.1575 378.20 36.200 11.1450 Clearing Fees Clearing Fee Hotline 
(312) 648-5470 

SPAN File 1.1575 378.20 36.200 11.1450 CFTC Reportable 
Levels 

Market Regulation (312) 596-0609 

CME®  Globex® 1.1575 378.20 36.200 11.1450  


