
 

 
Updates to Futures Symbol Reference Files 
 
Reference ID:  C2020071302 

Overview  

Applicable Cboe Exchange:  CFE  
 
Effective August 31, 2020, Cboe Futures Exchange, LLC ("CFE") will add a new "Contract Date" column to 
both the Simple and the Complex CFE Symbol Reference Files. 
 
The new column will be added between the existing "Expire Date" and "Description" columns in the Simple 
Instrument File. Additionally, the new column will be added between the “Expire Date” and “Leg Ratio” 
columns in the Complex Instrument File.  

Technical Details 
On the effective date, the new "Contract Date" field will include the date reflected by CFE’s ticker symbol for 
the applicable contract. For example, AMERIBOR futures have a different Contract Date than Expiration Date. 
Specifically, AMB3 futures utilize the first date of the measurement period for the contract as the Contract 
Date and AMW and AMB1 futures utilize the last business day of the measurement period for the contract 
as the Contract Date. For CFE futures products with a contract date that does not differ from the expiration 
date, the Contract Date field will be populated with a value equal to the Expiration Date. Complex instruments 
do not support Contract Date, so the field value will be equal to the Expiration Date in all cases.  

Testing Opportunities  

The new columns will be present in CFE Symbol Reference Files downloaded from the CFE certification 
environment on July 20, 2020. Upon certification release, sample files may be downloaded and processed 
via the following links. 
 
 Certification CFE Instrument File Simple Sample 
 Certification CFE Instrument File Complex Sample 

Additional Information 

Please contact the CFE Trade Desk for support or with any questions.   
    

We appreciate your business. Our trading community inspires and drives our mission of defining markets.  
 
CFE Trade Desk 
312.786.8700 
cfetradedesk@cboe.com 

http://certification.bats.com/us/futures/market_statistics/symbol_reference/?mkt=cfe
http://certification.bats.com/us/futures/market_statistics/symbol_reference/?mkt=cfe&complex=1
mailto:cfetradedesk@cboe.com
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