
INDEX ANNOUNCEMENT 

 

 

 

 

 

 

 

 

S&P Global Bond Futures Index Series Consultation 
on Roll Period Changes Results 

NEW YORK, NOVEMBER 18, 2019: S&P Dow Jones Indices (“S&P DJI”) has conducted a 
consultation with members of the investment community on potential changes to certain indices within 
the S&P Global Bond Futures Index Series. 

In order to enhance index replicability and reduce the frictions associated with trading the underlying 
futures contracts, S&P DJI will modify the roll schedules of the indices listed below to coincide with the 
peaks in trading volume. The table below summarizes the changes. 

  Methodology 

Indices Change Previous Updated 

 S&P Euro-Schatz Futures Index 

 S&P Euro-Bobl Futures Index 

 S&P Euro-Bund Futures Index 

 S&P Euro-Buxl Futures Index 

 S&P Euro-OAT Futures Index 

 S&P Long-Term Euro-BTP 
Futures Index 

Roll 
Schedule 

One-day roll occurring on the third 
to last business day of the prior 
month before contract expiration. 

One-day roll occurring three 
business days prior to the contract 
expiration. 

 S&P Long Gilt Futures Index 

 S&P 10-Year Canada 
Government Bond Futures 
Index 

Roll 
Schedule 

One-day roll occurring on the third 
to last business day of the prior 
month before contract expiration. 

One-day roll occurring three 
business days prior to the First 
Notice Day. 

These changes will become effective with the December 2019 roll period. 

Please note the S&P Global Bond Futures Index Series Methodology on S&P DJI’s website will be 
updated to reflect these changes. 

For more information about S&P DJI, please visit www.spdji.com.  
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ABOUT S&P DOW JONES INDICES 

S&P Dow Jones Indices is the largest global resource for essential index-based concepts, data and 
research, and home to iconic financial market indicators, such as the S&P 500® and the Dow Jones 
Industrial Average®. More assets are invested in products based on our indices than products based on 
indices from any other provider in the world. Since Charles Dow invented the first index in 1884, S&P 
DJI has been innovating and developing indices across the spectrum of asset classes helping to define 
the way investors measure and trade the markets. 

S&P Dow Jones Indices is a division of S&P Global (NYSE: SPGI), which provides essential 
intelligence for individuals, companies and governments to make decisions with confidence. For more 
information, visit www.spdji.com. 

FOR MORE INFORMATION: 

S&P Dow Jones Indices 
index_services@spglobal.com 

 

http://www.spdji.com/
mailto:index_services@spglobal.com

