Tricom Futures Contract Specifications - Commodities

CONTRACT

GRAINS
ROUGH RICE
CORN

OATS

WHEAT
WHEAT
SOYBEANS
BEAN OIL
BEAN MEAL
WHEAT
CANOLA
COMMODITIES
Metals

CRB Index
COPPER
GOLD

SILVER
PALLADIUM
PLATINUM
Softs

COCOA
COFFEE C
SUGAR No 11
Meats
FEEDER CATTLE
PORK BELLIES
LIVE CATTLE
LEAN HOGS
Energies
ELECTRICITY
CRUDE OIL
HEATING OIL
UNLEADED GAS
NATURAL GAS
Miscellaneous
COTTON
ORANGE JUICE
LUMBER
WOOL

January
February
March

EXCHANGE | MINIMUM
TICK
CBOT
CBOT 1/4
CBOT 1/4
CBOT 1/4
KCBT
CBOT 1/4
CBOT 0.01
CBOT 0.10
SFE
WCE
NYFE 0.50
COMEX 0.05
COMEX 0.10
COMEX 0.50
NYMEX 0.05
NYMEX 0.10
CSCE 1.00
CSCE 0.05
CSCE 0.01
CME
CME 0.025
CME 0.025
CME 0.025
NYMEX
NYMEX 0.01
NYMEX 0.001
NYMEX 0.001
NYMEX 0.001
NYCE 0.01
NYCE 0.05
CME 0.10
SFE
MONTH CODES:
F
G May
H June

CONTRACT
SIZE

2,000
5000 bushels
5000 bushels
5000 bushels
5000 bushels
5000 bushels

60,000

100
50 tonnes
100

500 * Index
25,000 Ibs
100 troy 0z
5,000 oz
100 troy 0z
50 troy oz

10 metric tons
37,500 Ibs
112,000 Ibs

50,000 lbs
40,000 Ibs
40,000 Ibs
40,000 Ibs

736Mwh
1,000 barrels
42,000 gallons
42,000 gallons
10,000 MBtu

50,000 Ibs
15,000 Ibs
80,000 bd ft
2,500 kg

April
May
June

usb
usb
usb
usb
usb
usb
usb
usb
AUD
CAD

usb
usb
usb
usb
usb
usb

usb
usb
usb

usb
usb
usb
usb

usb
usb
usb
usb
usb

usb
usb
usb
AUD

July
August
Septemf

TICK
VALUE

10
12.50
12.50
12.50
12.50
12.50

10
25

25
12.50
10

10
18.75
11.20

12.50

10
10

7.36
10
4.20
4.20
10

cop =z

MOVEMENT
FROM

10.00
270
160
400
400
700

23
225
165

390
102
370
480
120
375

1,380
110

65

63
75

22
0.66
0.65
2.55

74
98
370
690

October
November
December

T0

11.00
271
161
401
401
701

226
166

391
103
371
481
121
376

1,400
1M
1

66

64
76

23
0.67
0.66
2.56

75
99
371
695

$
VALUE

2,000
50
50
50
50
50

600
100
50

500
250
100

100
50

200
375
1,120

500
400
400
400

736
1,000
420
420
100

500
150

125

N X <

INITIAL
MARGIN

675
473
270
540
500
945
270
810
550
250

1,300
1,350
1,350
1,350
6,750
2,160

980
2,450
980

709
1,620
675
918

1,500
4,050
4,050
4,050
4,050

1,300
700
1,650
900

** MARGIN REQUIREMENTS SUBJECT TO

TRADED
MONTHS

F,HKN,UX
HKN,UZ
HKN,UZ
HKN,UZ
JMZH,Q

FHKN,QUX

FHKN,QUX

FHKN,QUX
F,HKN,UX
F.HMQUX

HKN,UZ
FHKNUZ
GJMQV,Z
FHKNUZ

HM,U,Z
FJNV

HKN,UZ
HKN,UZ
HKNV

FHJKQUVX
GHKN,Q
GJMQV,Z
GJMNQV,Z

All Months
All Months
All Months
All Months
All Months

HKN,V,Z
FHKN,UZ
F,HKN,UX
GJMQU,z

FIRST
NOTICE DAY

Lst bd pr mth
Lst bd pr mth
Lst bd pr mth
Lst bd pr mth
bd bf 1st bd lig mth
Lst bd pr mth
Lst bd pr mth
Lst bd pr mth

N/a

N/a

N/a
Lst bd prior mth
Lst bd prior mth
Lst bd prior mth
Lst bd prior mth
Lst bd prior mth

10 bd bf 1st bd
7 bd bf 1st bd
1st bd aft Ist td

n/a
n/a
n/a
n/a

2st bd aft Ist tr
2nd bd del mth
2nd bd del mth
1st bd aft Ist tr

5 bd bf del mth
1st bd mth
n/a
nla

LAST
TRADE DAY

7 bd bf last bd del mth
bd bf 15 cd con mth
7 bd fol last td dmth
bd bf 15 cd con mth
dur Lst 7 bd lig mth
bd bf 15 cd con mth
bd bf 15 cd con mth

bd bf 15 cal mth
12noon bd pr sd
Last bd mth

2nd Fri Expiration Mth

3rd to last bd del mth

3rd to last bd del mth
3rd last bd del mth
4th bd bf del mth
4th bd bf del mth

1 bd bf Lst notice day
1 bd bf Lst notice day
Lst bd mth bf del mth

Last Thur mth
4th last bd mth
6th bd bf mth
6th bd bf mth

4th bd bf 1st day del mth
3rd bd bf 25th mth bf del mth
Lst bd mth bf del mth
Lst bd mth bf del mth
3 bd bf 1st cd del mth

17 bd bf mth end
14th bd bf Ist bd mth
bd bf 16th cal day mth
3rd Thur mth 12.00 noon

CHANGE

SETTLEMENT

Delivery
Delivery
Delivery
Delivery
Delivery
Delivery
Delivery
Delivery
Delivery
Delivery

Cash
Delivery
Delivery
Delivery
Delivery
Delivery

Delivery
Delivery
Delivery

Cash
Delivery
Delivery
Delivery

Delivery
Delivery
Delivery
Delivery
Delivery

Delivery
Delivery
Delivery
Delivery

LMt
MOVE

50
20
20

25
50

20
N/a

N/a
0.20
75
1.50
NO
25

NO
NO
NO

150
200
150
150

NO
15
0.40
0.40
1.50

200
500
10
N/a

MARKET HOURS
AEST

00:30-04:15
00:30-04:15
00:30-04:15
00:30-04:15
00:30-04:15
00:30-04:15
00:30-04:15
00:30-04:15
08:30-16:30
01:30-05:20

01:40-06:45
22:10-03:00
22:20-04:30
22:25-04:25
22.10-04:20
22:20-04:20

22:30-03:30
23:15-03:32
23:30-03:20

00:05-04:00
00:10-04:00
00:05-04:00
00:10-04:00

06:00-04:30 nd (MN-TH)
00:45-06:10
23:50-05:10
23:50-05:10
23:30-05:10

00:30-04:40

00:15-04:15

24:00-04:05
10:30-12:30; 2:00-4:00

AFTER HOURS MARKET

ELECTRONIC 13:10-21:00

ELECTRONIC 13:10-21:00

ELECTRONIC 13:10-21:00

ELECTRONIC 13:10-21:00
N/A

SUN-FRI
SUN-FRI
SUN-FRI
SUN-FRI

ELECTRONIC 13:10-21:00 (SUN-FRI)
ELECTRONIC 13:10-21:00 (SUN-FRI)

ELECTRONIC 13:10-21:00
17:10-07:00

ACCESS 06:00-22:00(MN-TH
ACCESS 06:00-22:00(MN-TH
ACCESS 06:00-22:00(MN-TH
ACCESS 09:00-23:00(MN-TH
ACCESS 06:00-22:00(MN-TH

SUN 9:00-4:30 nd
ACCESS 07:00-00:00(MN-TH
ACCESS 09:00-23:00(MN-TH
ACCESS 09:00-23:00(MN-TH
ACCESS 09:00-23:00(MN-TH

SYCOM

** ALL TIMES AT SYDNEY SUMMER TIME (25 OCT - 29TH MAR)
** SUBTRACT 2HRS FOR U.S DAYLIGHT SAVINGS (5TH APRIL - 25TH OCT)

)
)
)
)
)
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