
 
 

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

Listing Date Trade Date Monday August 12
th 

2013 

Product Exchange KCBT                                      NP13-19 

Product Name & Codes 
Name Clearing Code SPAN Code 

AUD KCBT Wheat Swap KAW KAW 
 

Description KCBT AUD Kansas City Hard Red Winter Wheat Swap (cleared-only) 

Instrument Type Swap – part of the Customer Cleared Swaps (COTC) regulatory class and subject to LSOC when held by customers 

Trading Venues ClearPort 

Trading Hours CPC – Sunday - Friday 17:00 - 16:15, CT; No 17:00 session on Friday 

Product Size 27 Metric Tons 

Series Listing Convention 34 consecutive months on first business day in August 

Initial Contracts September 2013 

Minimum Price Increment Australian Dollars (AUD) $0.25 per metric tons 

Value Per Tick / Currency AUD $0.25 x 27 = AUD $6.75 

Exercise Style N/A 

Block Eligible / 
Minimum Block Quantity 

No 

Exercise Price Intervals 
and Listings 

N/A 

Termination of Trading Last Friday, which precedes by at least two business days, the last business day of the month preceding the swap month. 

Final Settlement Increment AUD $0.001 per metric ton 

Final Settlement Date Same as Termination of Trading 

Delivery Cash 

Price Conventions 
Trade Price 

243.25 
243.50 
243.75 

Options Strike  N/A Globex N/A 

SPAN/Settlement Format 0024375 SPAN/Settlement Format N/A 
Market Data Platform 

Channel 
ITC2 Ch. 

101 

Information Contacts 

CMEGroup.com Inquiries 
(800) 331-

3332 
Products & Services 

(312) 930-
8213 

Clearing House 
(Clearing Ops) 

(312) 207-
2525 

Global Command Center  
(Trading Ops) 

(312) 456-
2391 

Risk Management Dept. 
(Performance Bond) 

(312) 648-
3888 

Market Regulation 
(312) 341-

7970 

Pending All Relevant CFTC Regulatory Review Periods 


