
 

 
 

S&P 500 ESG Index Options 
Product Specifications  

 
CONTRACT NAME: S&P 500 ESG Index Options 
LISTING DATE: Sept. 21, 2020 
DESCRIPTION: S&P 500 ESG Index Options are exchange-traded European 

exercise cash settled options contracts based on the S&P 500 
ESG Index. The underlying index is composed of a subset of 
the constituents of the S&P 500 Index – companies with 1) 
specific business activities in tobacco or controversial weapons 
or 2) disqualifying United Nations Global Compact (UNGC) 
scores or RobecoSAM ESG scores are removed, and remaining 
companies are filtered via ESG scores by industry. 

UNDERLYING: S&P 500 ESG Index 
MULTIPLIER: $100 
TRADING HOURS: Regular Hours: 8:30 a.m. to 3:00 p.m. (Chicago) 
TRADING PLATFORM: C1 
CONTRACT MONTHS: Up to twelve (12) near-term months 
TICKER SYMBOL: SPESG 
EXERCISE (STRIKE) PRICE 
INTERVALS: 

Five (5) points. 25-point intervals for far months. 

PRICING CONVENTIONS: Decimal format 
MINIMUM PRICE INTERVALS: Minimum tick for options trading below 3.00 is 0.05 ($5.00); 

for all other series, 0.10 ($10.00) 
DOLLAR VALUE PER TICK: $5.00 per 0.05 points (100 multiplier) 
EXERCISE STYLE: European. S&P 500 ESG Index Options may be exercised only 

on the expiration date. 
EXPIRATION DATE & LAST 
TRADING DAY: 

Third Friday of the expiration month 

LAST TRADING DAY: Trading in S&P 500 ESG Index options will ordinarily cease on 
the business day (usually a Thursday) preceding the day on 
which the exercise-settlement value is calculated. 

SETTLEMENT VALUE: Exercise will result in delivery of cash on the business day 
following expiration. The exercise-settlement value, (ESGST), 
is calculated using the opening sales price in the primary market 
of each component security on the expiration date. The 
exercise-settlement amount is equal to the difference between 
the exercise-settlement value and the exercise price of the 
option, multiplied by $100. 

CUSIP: 14987N107 
POSITION AND EXERCISE 
LIMITS: 

The position limit is 25,000 contracts on the same side of the 
market, with no more than 15,000 contracts in the near term 
expiration month and the exercise limit is 15,000 contracts. 

 


