
 
 

Date: May 24, 2010 
UPDATE: #1 

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

Listing Date 22 May 2011 (Trade Date 23 May 2011) 
Product Exchange CME 
Contract Name 10-Year Sovereign Yield Spread Futures   NP 10-29 

Description 
Difference, at termination of trading, between yield to maturity on 10-year government bonds issued by one sovereignty (“Sold 
Nation”) and yield to maturity on 10-year government bonds issued by a second sovereignty (“Bought Nation”). 
Price Basis = 100 + Sold Nation yield minus Bought National yield, quoted in Price Points. 

Instrument Type Futures 

Sub-Type N/A 

Ticker Symbols/ Product 
Codes 

Description Symbol Globex & Clearing Currency Denomination
US-UK Sovereign Yield Spread Futures SKV GBP 
US-De Sovereign Yield Spread Futures SEV EUR 
US-Fr Sovereign Yield Spread Futures SFV EUR 
US-It Sovereign Yield Spread Futures STV EUR 
US-Nd Sovereign Yield Spread Futures SDV EUR 
UK-De Sovereign Yield Spread Futures KEV GBP 
UK-Fr Sovereign Yield Spread Futures KFV GBP 
UK-It Sovereign Yield Spread Futures KTV GBP 
UK-Nd Sovereign Yield Spread Futures KDV GBP 
De-Fr Sovereign Yield Spread Futures DFV EUR 
De-It Sovereign Yield Spread Futures DTV EUR 
De-Nd Sovereign Yield Spread Futures DNV EUR 

 

Trading Venue CME Globex and ClearPort (block trades and EFRP trades only) 
Trading Hours Globex 17:00 Sunday - 16:00 Friday, CT  
Contract Size 0.01 Price Points = 1 basis point = 100 Currency Units (per product Currency Denomination in table above) 
Valid Contract Months 4 March Quarterly Contract Months 
Initial Contract Months September 2011, December 2011, March 2012, June 2012 
Minimum Price Intervals 0.0025 Price Points = ¼ basis points = 25 Currency Units (per product Currency Denomination in table above) 
Value Per Tick 1 Tick = 0.0025 Price Points = 25 Currency Units (per product Currency Denomination in table above) 
Exercise Style n/a 
Exercise Price Intervals and 
Listings n/a 

Allow Negative No 
Termination of Trading 3rd London-NY-TARGET business day before 10th day of contract Delivery Month 

Final Settlement Price 0.0001 (eg, 99.0201) 



 

Final Settlement Date 3rd London-NY-TARGET business day before 10th day of contract Delivery Month 

DPL Clearing 4 

DPL Settlement 4 

Position Accountability A person owning or controlling more than 5,000 contracts net long or net short in all contract months combined 

Minimum Reportable Level 25 
Delivery Financially settled 

Price Conventions Futures Trade Price Information Contacts 

Actual Price  99.995 Cme.com Inquiries Customer 
Service 

(800) 331-3332 

FEC 99.995 General  
Information 

Products & 
Services 

(312) 930-8213 

TREX N/A Clearing 
House 

(312) 207-2525 

Unmatched Trade Notice 0099950 
Globex Information Globex 

Control 
Center 

(312) 456-2391 

Trade Register Report 99.995 
Performance Bond 
Information 

Risk 
Management 
Dept. 

(312) 648-3888 

FIXML Trade Register File 99.995 Position Limits Market 
Regulation 

((312) 341-7970 

Settlement Price File 0099950 
Clearing Fees Clearing Fee 

Hotline (312) 648-5470 

SPAN File 0099950 
 

CME® ClearPort® 99.995  

 
 


