
4/07/2000PRIVATE 

PRIVATE 
CSI COMMODITY OPTIONS FACT SHEETtc  \l 1 "S I   C O M M O D I T Y   O P T I O N S   F A C T   
S H E E T"

CSI
SYM-


FIRST DAY
COMMODITY NAME
#
BOL
EXCH
STRIKE PRICES
ON FILE
DELIVERY MOS
UNITS
CF
AUSTRALIAN DOLLAR
66
AD
CME
650, 660, 670, 680, ETC.
01/11/88
1 – 12
C/AUD
+2

AUSTRALIAN DOLLAR
168
ZA
PHLX
660, 670, 680, 690, ETC.
01/20/87
1 – 12
C/AUD
+2

BRAZILIAN REAL
355
BR
CME
930, 940, 950, 960, ETC.
11/09/95
1 – 12
C/BRL
+4

BRITISH POUND
161
ZB
PHLX
1225, 1250, 1275, ETC.
01/02/85
1 – 12*
C/GBP
+2

BRITISH POUND
26
BP
CME
1225, 1250, 1275, ETC.
02/26/85
1 – 12#
C/GBP
+2

BUND, LONG GERMAN
181
FDB
LIFFE
850, 855, 860, 865, ETC.
04/20/89
1 – 12
PERCENT
+2

CANADIAN DOLLAR
162
ZC
PHLX
745, 750, 755, 760, ETC.
01/02/85
1 – 12*
C/CAD
+2

CANADIAN DOLLAR
64
CD
CME
745, 750, 755, 760, ETC.
06/18/86
1 – 12#
C/CAD
+2

COCOA
3
CC
CSCE
170, 180, 190, 200, ETC.
03/13/86
3,5,7,9,12
$/TON
+0

COFFEE
10
KC
CSCE
92, 95, 97, 100, 102, ETC.
10/03/86
3,5,7,9,12
C/LB
+2

COPPER @@
8
HG
COMEX
960, 980, 1000, 1050, ETC.
07/29/88
3,5,7,9,12
C/LB
+2

CORN
9
C
CBT
240, 250, 260, 270, ETC.
02/27/85
3,5,7,9,12
C/BU
‑1

COTTON
7
CT
NYCE
56, 57, 58, 59, 60, ETC.
10/31/84
3,5,7,10,12
C/LB
+2

CRB INDEX
101
CR
NYFE
225, 230, 235, 240, ETC.
10/31/88
3,5,7,9,12
POINTS
+2

CRUDE OIL
188
CL
NYMEX
150, 160, 170, 180, ETC.
11/14/86
1 - 12
$/BBL
+2

DEUTSCHEMARK
163
ZD
PHLX
465, 470, 475, 480, ETC.
01/02/85
1 – 12*
C/DEM
+2

DEUTSCHEMARK
24
DM
CME
465, 470, 475, 480, ETC.
01/24/84
1 – 12#
C/DEM
+2

DJ INDUSTIRAL IX
496
DJ
CME
850, 860, 870, 880, ETC.
10/06/97
1 - 12
POINTS
+2

ELECTRICITY, COB
423
EC
NYMEX
140, 150, 160, ETC.
04/26/96
1 - 12
$/MWH
+2

ELECTRICITY, PV
424
EV
NYMEX
140, 150, 160, ETC.
06/13/96
1 - 12
$/MWH
+2

EURODOLLAR
141
ED
CME
9525, 9550, 9575, ETC.
03/20/85
1 - 12
$/BAS PT
+3

EURO$ MID CURVE 1YR
399
EA
CME
9525, 9550, 9575, ETC.
12/20/94
1 - 12
$/BAS PT
+3

EURO$ MID CURVE 2YR
352
EB
CME
9525, 9550, 9575, ETC.
12/13/93
1 - 12
$/BAS PT
+3

EUROSWISS FRANC
185
FES
LIFFE
9225, 9250, 9275, ETC.
10/14/92
3,6,9,12
$/BAS PT
+3

FEEDER CATTLE
33
FC
CME
600, 620, 640, 660, ETC.
01/09/87
3,4,5,8,9,10
C/LB
+2

GASOLINE/CRUDE CR 
154
UC
NYMEX
400, 425, 450, 475, ETC.
10/07/94
1 - 12
C/GAL
+2

GILT, LONG
174
FLG
LIFFE
91, 92, 93, 94, 95, ETC.
03/13/86
3,6,9,12
64THS
-4

GOLD
30
GC
COMEX
340, 345, 350, 355, ETC.
10/04/82
1 – 12&&
$/OZ
+1

GOLDMAN SACHS IX
266
GI
CME
1880, 1890, 1900, ETC.
07/28/92
1 - 12
POINTS
+2

HEATING OIL #2
89
HO
NYMEX
520, 540, 560, 580, ETC.
06/26/87
1 - 12
C/GAL
+2

HEATING/CRUDE
153
HC
NYMEX
400, 425, 450, 475, ETC.
10/07/94
1 - 12
C/GAL
+2

ITALIAN GOV'T BOND
284
FIB
LIFFE
930, 935, 940, 945, ETC.
11/11/91
3,6,9,12
POINTS
+2

JAPANESE YEN
166
ZJ
PHLX
790, 795, 800, 805, ETC.
01/02/85
1 – 12*
C/100JPY +3
JAPANESE YEN
65
JY
CME
790, 795, 800, 805, ETC.
03/05/86
1 – 12#
C/100JPY +2

LIBOR
142
EM
IMM
9300, 9325, 9350, ETC.
06/12/91
1 - 12
$/BAS PT
+3

LIVE CATTLE
2
LC
CME
58, 60, 62, 64, 66, ETC.
10/30/84
2,4,6,8,10,12
C/LB
+2

LIVE HOGS
4
LH
CME
480, 500, 520, 540, ETC.
02/04/85
2,4,6,7,8,10,12
C/LB
+2

LUMBER
27
LB
CME
160, 170, 180, 190, ETC
05/29/87
1,3,5,7,9,11
$/1000BF +2

MEXICAN PESO
23
MP
CME
1300, 1350, 1400, ETC.
04/25/95
1 - 12
C/MXP
+2

MUNICIPAL BOND IX
253
MB
CBT
82, 84, 86, 88, 90, ETC.
06/11/87
3,6,9,12
64THS
‑4

NASDAQ 100 INDEX
429
ND
CME
660, 670, 680, ETC.
04/10/96
1 - 12
POINTS
+2

NATURAL GAS
191
NG
NYMEX
240, 245, 250, 255, ETC.
10/02/92
1 - 12
$/M BTU
+3

NIKKEI STOCK INDEX
99
NK
CME
2150, 2200, 2250, ETC.
09/25/90
1 - 12
POINTS
+2

NYSE COMPOSITE IX
151
YX
NYFE
98, 100, 102, 104, ETC.
01/28/83
1 – 12**
POINTS
+2

ORANGE JUICE
12
OJ
NYCE
900, 925, 950, 975, ETC.
12/19/85
1,3,7,9,11
C/LB
+2

OATS
11
O
CBT
130, 140, 150, 160, ETC.
05/01/90
3,5,7,9,12
C/BU
-1

PLATINUM
13
PL
NYMEX
380, 400, 420, 440, ETC.
10/16/90
1 - 12
$/OZ
+2

PORK BELLIES
5
PB
CME
620, 660, 700, 740, ETC.
10/03/86
2,3,5,7,8
C/LB
+2

ROUGH RICE
130
NR
MACE
740, 760, 780, 800, ETC.
04/10/92
1,3,5,7,9,11
$/CWT
+2

RUSSELL 2000 INDEX
102
RL
CME
2325, 2350, 2375, ETC.
02/04/93
1 - 12
POINTS
+2

S & P 500 INDEX
149
SP
CME
355, 360, 365, 370, ETC.
01/28/83
1 – 12##
POINTS
+2

SHORT STERLING
 173
FSS
LIFFE
9225, 9250, 9275, ETC.
11/05/87
3,6,9,12
BP/BASPT +3

SILVER 5,000 OZ.
16
SI
COMEX
425, 450, 475, 500, ETC.
10/04/84
3,5,7,9,12
C/OZ
+1

SILVER 1,000 OZ.
115
AG
CBT
600, 625, 650, 700, ETC.
04/04/85
2,4,6,8,12
C/OZ
+1

SOYBEANS
17
S
CBT
550, 575, 600, 625, ETC.
11/01/84
1,3,5,7,8,9,12
C/BU
‑1

SOYBEAN MEAL
18
SM
CBT
140, 150, 160, 170, ETC.
02/19/87
1,3,5,7,8,9,10,12
$/TON
+2

SOYBEAN OIL
19
BO
CBT
170, 180, 190, 200, ETC.
02/19/87
1,3,5,7,8,9,10,12
C/LB
+3

SUGAR
20
SB
CSCE
50, 60, 70, 80, 90, ETC.
10/01/82
3,5,7,10
C/LB
+2

SWISS FRANC
167
ZS
PHLX
700, 705, 710, 715, ETC.
01/02/85
1 – 12*
C/CHF
+2

SWISS FRANC
25
SF
CME
700, 705, 710, 715, ETC.
02/26/85
1 – 12#
C/CHF
+2

TREASURY BONDS
44
US
CBT
94, 96, 98, 100, 102, ETC.
10/01/82
1 - 12
64THS
‑4

TREASURY NOTE 5 YR
251
FV
CBT
96, 97, 98, 99, 100, ETC.
05/24/90
1 - 12
64THS
-4

TREASURY NOTE 10 YR
150
TY
CBT
94, 96, 98, 100, 102, ETC.
05/01/85
1 - 12
64THS
‑4

UNLEADED GASOLINE
224
HU
NYMEX
760, 780, 800, 820, ETC.
03/13/89
1 - 12
C/GAL
+2

U. S. DOLLAR INDEX
263
DX
NYCE
94, 96, 98, 100, 102, ETC.
09/03/86
3,6,9,12
POINTS
+2

VALUE-LINE INDEX
193
MV
KCBT
405, 410, 415, 420, ETC.
07/01/92
1 - 12
POINTS
+2

WHEAT
21
W
CBT
250, 260, 270, 280, ETC.
11/17/86
3,5,7,9,12
C/BU
‑1

WHEAT
22
KW
KCBT
250, 260, 270, 280, ETC.
11/01/84
3,5,7,9,12
C/BU
‑1

WHEAT
68
MW
MGE
250, 260, 270, 280, ETC.
11/01/84
3,5,7,9,12
C/BU
‑1

WHEAT, WHITE
236
NW
MGE
250, 260, 270, 280, ETC.
06/24/91
3,5,7,9,12
C/BU
‑1

* Before July 22, 1986 PHLX currency options traded only Mar, Jun, Sep, & Dec delivery months.

# Before January 13, 1987 CME currency options traded only Mar, Jun, Sep, & Dec delivery months.

**
 Before April 29, 1988 NYSE Composite Index options traded only Mar, Jun, Sep & Dec delivery months.

##
 Before July 7, 1987 S & P Stock Index options traded only Mar, Jun, Sep, & Dec delivery months.

&&
 Before December 12, 1989 COMEX Gold options traded only Feb, Apr, Jun, Aug, Oct & Dec delivery months.

@@ COMEX Standard Copper is available from 860404 to 891110 as CSI #6.






