
CME Globex Price Banding

August 20, 2010

Group Name Symbol
Matching
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Price

Banding
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/Adjust 
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Protection 

Points 

Market

Broadcast
Implied

**Please note: All values subject to change without notice.

CME Group Equity Futures

Big DOW ($25) DD F 1500 120 60 30 10 Deep N

DOW ($10) ZD F 1500 120 60 30 10 Deep N

DOW AIG ER INDEX AW Q 1000 80 40 20 10 Deep N

DOW USRE INDEX RX T 1500 80 40 20 10 Deep N

E-mini® NASDAQ-100®  NQ  F 1500 2400 1200 600 10 Deep N

E-mini NASDAQ Biotechnology BIO F 500 2400 1200 600 10 Deep N

E-mini NASDAQ Composite®  QCN  F 500 2400 1200 600 10 Deep N

E-mini S&P 500®   ES  F 2000 1200 600 300 10 Deep N

E-mini S&P 500 - Euro Denominated EME F 2000 1200 600 300 10 Deep N

E-mini S&P Asia 50® SP5 F 500 2400 1200 600 10 Deep N

E-mini S&P MidCap 400®  EMD  F 500 800 400 200 10 Deep N

E-mini S&P SmallCap 600®  SMC  F 500 800 400 200 10 Deep N

E-mini S&P CNX Nifty (Nifty 50) EMF F 500 2000 1000 500 10 Deep N

E-micro S&P CNX Nifty (Nifty 50) MNF F 500 2000 1000 500 10 Deep N

Financial SPCTR®  FIN  F 500 600 300 150 10 Deep N

FTSE China Index FXN F 500 200 100 50 10 Deep N

GSCI®  GD  F 1000 500 250 75 10 Deep N

GSCI Excess Return Index GIEH1 F 2500 500 250 120 10 Deep N

KC Value Line MV O 1500 800 400 200 10 Deep N

KOSPI 200 Index Future K2F F 100 N/A N/A N/A 5 Deep N

MINI DOW ($5) YM F 1500 120 60 30 10 Deep N

MSCI EAFE EFE F 500 2400 1200 600 10 Deep N

MSCI Emerging Markets EMI F 500 2400 1200 600 10 Deep N

NASDAQ-100  ND  F 500 2400 1200 600 10 Deep N

NASDAQ-100 ETF QQQ T 500 0.6 0.3 0.15 10 Deep N

Nikkei 225 – USD Denominated NKD F 500 120 60 30 10 Deep N

Nikkei 225 - ¥ Denominated NIY F 500 120 60 30 10 Deep N

Russell 2000 ETF IWM T 500 0.8 0.4 0.2 10 Deep N

S&P 500  SP F 500 1200 600 300 10 Deep N

S&P 500 ETF SPY T 500 1.2 0.6 0.3 10 Deep N

S&P 500/Citigroup Growth  SG  F 500 800 400 200 10 Deep N

S&P 500/Citigroup Value    SU  F 500 800 400 200 10 Deep N

S&P MidCap 400®  MD F 500 800 400 200 10 Deep N

S&P SmallCap 600 SMP F 500 800 400 200 10 Deep N

Technology SPCTR™   TEC  F 500 600 300 150 10 Deep N
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CME Group Equity Future Spreads

Big  DOW ($25) Spreads DD O 5000 10 5 3 10 Deep N

DOW ($10) Spreads ZD O 5000 10 5 3 10 Deep N

DOW AIG ER INDEX Spreads AW Q 2500 10 5 3 10 Deep N

DOW USRE INDEX Spreads RX T 5000 10 5 3 10 Deep N

E-mini NASDAQ-100 Spreads NQ F 5000 50 25 15 10 Deep N

E-mini NASDAQ Biotechnology Spreads BIO F 5000 50 25 15 10 Deep N

NASDAQ Composite Spreads QCN F 5000 50 25 15 10 Deep N

E-mini S&P 500 Spreads ES F 5000 50 25 15 10 Deep N

E-mini S&P 500 - Euro Denominated Spreads EME F 5000 50 25 15 10 Deep N

E-mini S&P Asia 50 Spreads SP5 F 5000 50 25 15 10 Deep N

E-mini S&P MidCap 400  Spreads  EMD  F 5000 50 25 15 10 Deep N

E-mini S&P SmallCap 600 Spreads  SMC  F 5000 50 25 15 10 Deep N

Financial SPCTR Spreads FIN F 5000 50 25 15 10 Deep N

FTSE China Index Spreads FXN F 5000 50 25 15 10 Deep N

GSCI Spreads  GD  F 2500 25 25 7.5 10 Deep N

KC Value Line Spreads MV O 5000 50 25 15 10 Deep N

MINI DOW ($5) Spreads YM O 5000 10 5 3 10 Deep N

MSCI EAFE Spreads EFE F 5000 100 50 30 10 Deep N

MSCI Emerging Markets Spreads EMI F 5000 100 50 30 10 Deep N

NASDAQ-100 ETF Spreads QQQ T 250 0.1 0.05 0.03 10 Deep N

Nikkei 225 – USD Denominated Spreads NKD F 5000 50 25 15 10 Deep N

Nikkei 225 - ¥ Denominated Spreads NIY F 5000 50 25 15 10 Deep N

Russell 200 ETF Spreads IWM T 250 0.1 0.05 0.03 10 Deep N

S&P 500 ETF Spreads SPY T 250 0.1 0.05 0.03 10 Deep N 

S&P 500/Citigroup Growth Spreads SG F 5000 50 25 15 10 Deep N

S&P 500/Citigroup Value Spreads SU F 5000 50 25 15 10 Deep N

Technology SPCTR  Spreads TEC F 5000 50 25 15 10 Deep N

Options on CME Group Equity Futures

DOW ($10) Options OZD F 1500 Dynamic 10 3 Deep N

E-mini NASDAQ-100 Options NQ F 1500 Dynamic 50 3 Deep N

E-mini S&P 500 Options  ES F 1500 Dynamic 50 3 Deep N

E-mini S&P 500 End-of-Week Options EW1:EW2:EW4 F 1500 Dynamic 50 3 Deep N

E-mini S&P MidCap 400 Options EMD F 1500 Dynamic 10 3 Deep N

E-mini  S&P SmallCap 600 Options SMC F 99999 Dynamic 20 3 Deep N

MINI DOW $5 Options   OYM F 1500 Dynamic 2 3 Deep N

NASDAQ-100 Options  ND  F 9999 Dynamic 50 3 Deep N

S&P 500 Options  SP  F 9999 Dynamic 20 3 Deep N

S&P 500/Citigroup Growth Options  SG  F 9999 Dynamic 20 3 Deep N

S&P 500/Citigroup Value Options  SU  F 9999 Dynamic 20 3 Deep N

S&P 500 End-of-Week Options EV1:EV2 F 10000 Dynamic 20 3 Deep N

S&P 500 End-of-Month Options EV F 10001 Dynamic 20 3 Deep N
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CME Group FX Futures

Australian Dollar  6A F 9999 60 40 20 5 Deep N

Brazilian Real  6L F 9999 30 20 10 5 Deep N

British Pound  6B  F 9999 60 40 20 5 Deep N

Canadian Dollar  6C  F 9999 60 40 20 5 Deep N

Chinese Renminbi / USD RMB F 9999 60 40 20 5 Deep N

Chinese Renminbi / Euro RME F 9999 60 40 20 5 Deep N

Chinese Renminbi / Yen RMY F 9999 60 40 20 5 Deep N

CME$INDEX®  USD  F 9999 60 40 20 5 Deep N

Czech Koruna CZK F 9999 250 80 40 5 Deep N

E-Micro EUR/USD FX M6E F 9999 60 40 10 5 Deep N

E-Micro USD/JPY FX M6J F 9999 60 40 10 5 Deep N

E-Micro GBP/USD FX M6B F 9999 60 40 10 5 Deep N

E-Micro USD/CHF FX M6S F 9999 60 40 10 5 Deep N

E-Micro USD/CAD M6C F 9999 60 40 10 5 Deep N

E-Micro AUD/USD M6A F 9999 60 40 10 5 Deep N

E-mini Euro FX  E7 F 250 60 40 20 5 Deep N

E-mini Japanese Yen  J7 F 250 60 40 20 5 Deep N

Euro FX  6E  F 9999 60 40 20 5 Deep N

Hungarian Forint HUF F 9999 250 80 40 5 Deep N

Israeli Shekel ILS F 9999 60 40 20 5 Deep N

Japanese Yen  6J F 9999 60 40 20 5 Deep N

Korean Won KRW F 9999 60 40 20 5 Deep N

Mexican Peso  6M  F 9999 1500 1000 500 5 Deep N

New Zealand Dollar  6N  F 9999 60 40 10 5 Deep N

Norwegian Krone  NOK  F 9999 60 40 20 5 Deep N

Polish Zloty PLN F 9999 250 80 40 5 Deep N

Russian Ruble  6R  F 9999 600 400 200 5 Deep N

Swedish Krona  SEK F 9999 60 40 20 5 Deep N

South African Rand  6Z F 9999 1500 1000 500 5 Deep N

Swiss Franc  6S F 9999 60 40 20 5 Deep N

Turkish Lira ($US) TRY F 9999 60 40 20 5 Deep N

Turkish Lira (EURO) TRE F 9999 60 40 20 5 Deep N
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CME Group FX Future Spreads

Australian Dollar Spreads 6A C 9999 5 2.5 1.5 5 Deep N

Brazilian Real Spreads 6L C 9999 5 2.5 1.5 5 Deep N

British Pound Spreads 6B C 9999 10 5 3 5 Deep N

Canadian Dollar Spreads 6C C 9999 5 2.5 1.5 5 Deep N

Chinese Renminbi / USD Spreads RMB C 9999 5 2.5 1.5 5 Deep N

Chinese Renminbi / Euro Spreads RME C 9999 5 2.5 1.5 5 Deep N

Chinese Renminbi / Yen Spreads RMY C 9999 5 2.5 1.5 5 Deep N

CME $Index Spreads USD C 9999 5 2.5 1.5 5 Deep N

Czech Koruna Spreads CZK C 9999 10 5 3 5 Deep N

E-Micro EUR/USD FX M6E C 9999 10 2.5 1.5 5 Deep N

E-Micro USD/JPY FX M6J C 9999 10 2.5 1.5 5 Deep N

E-Micro GBP/USD FX M6B C 9999 10 2.5 1.5 5 Deep N

E-Micro USD/CHF FX M6S C 9999 10 2.5 1.5 5 Deep N

E-Micro USD/CAD M6C C 9999 10 2.5 1.5 5 Deep N

E-Micro AUD/USD M6A C 9999 10 2.5 1.5 5 Deep N

E-mini Euro FX Spreads E7 C 9999 5 2.5 1.5 5 Deep N

E-mini Japanese Yen Spreads J7 C 9999 5 2.5 1.5 5 Deep N

Euro FX Spreads 6E C 9999 5 2.5 1.5 5 Deep N

Hungarian Forint Spreads HUF C 9999 10 5 3 5 Deep N

Israeli Shekel Spreads ILS C 9999 5 2.5 1.5 5 Deep N

Japanese Yen Spreads 6J C 9999 5 2.5 1.5 5 Deep N

Korean Won KRW C 9999 10 5 3 5 Deep N

Mexican Peso Spreads 6M C 9999 250 125 75 5 Deep N

New Zealand Dollar Spreads 6N C 9999 5 2.5 1.5 5 Deep N

Polish Zloty Spreads PLN C 9999 10 5 3 5 Deep N

Russian Ruble Spreads 6R C 9999 100 50 30 5 Deep N

South African Rand Spreads 6Z C 9999 250 125 75 5 Deep N

Swedish Krona Spreads  SEK  C 9999 5 2.5 1.5 5 Deep N

Swiss Franc Spreads 6S C 9999 5 2.5 1.5 5 Deep N

Turkish Lira ($US)  Spreads TRY C 9999 5 2.5 1.5 5 Deep N

Turkish Lira (EURO) Spreads TRE C 9999 5 2.5 1.5 5 Deep N
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American-Style Options on CME Group FX Futures

Australian Dollar Options 6A F 9999 Dynamic 2 3 Deep N

Brazilian Real Options  BR  F 9999 Dynamic 1 3 Deep N

British Pound Options 6B F 9999 Dynamic 2 3 Deep N

Canadian Dollar Options 6C F 9999 Dynamic 2 3 Deep N

Chinese Renminbi / USD Options RMB F 9999 Dynamic 2 3 Deep N

Chinese Renminbi / Euro Options RME F 9999 Dynamic 2 3 Deep N

Chinese Renminbi / Yen Options RMY F 9999 Dynamic 2 3 Deep N

CME$INDEX Options  DR  F 9999 Dynamic 2 3 Deep N

Czech Koruna Options CKO F 9999 Dynamic 4 3 Deep N

Euro FX Options 6E F 9999 Dynamic 2 3 Deep N

Hungarian Forint Options HFO F 9999 Dynamic 4 3 Deep N

Israeli Shekel Options ILS F 9999 Dynamic 2 3 Deep N

Japanese Yen Options 6J F 9999 Dynamic 2 3 Deep N

Korean Won Options KRW F 9999 Dynamic 2 3 Deep N

Mexican Peso Options 6M F 9999 Dynamic 50 3 Deep N

New Zealand Dollar Options 6N F 9999 Dynamic 2 3 Deep N

Polish Zloty Options PLZ F 9999 Dynamic 4 3 Deep N

Russian Ruble Options 6R F 9999 Dynamic 20 3 Deep N

Swiss Franc Options 6S F 9999 Dynamic 2 3 Deep N

American-Style Weekly Options on CME Group FX Futures

Australian Dollar Options 6A# (1-5) F 9999 Dynamic 2 3 Deep N

British Pound Options 6B# (1-5) F 9999 Dynamic 2 3 Deep N

Canadian Dollar Options 6C# (1-5) F 9999 Dynamic 2 3 Deep N

Chinese Renminbi / USD Options RB# (1-5) F 9999 Dynamic 2 3 Deep N

Chinese Renminbi / Euro FX Options RE# (1-5) F 9999 Dynamic 2 3 Deep N

Chinese Renminbi/ Japanese Yen Options RN# (1-5) F 9999 Dynamic 2 3 Deep N

Euro FX Options 6E# (1-5) F 9999 Dynamic 2 3 Deep N

Israeli Shekel Options IS# (1-5) F 9999 Dynamic 2 3 Deep N

Japanese Yen Options 6J# (1-5) F 9999 Dynamic 2 3 Deep N

Korean Won Options KR# (1-5) F 9999 Dynamic 2 3 Deep N

Swiss Franc Options 6S# (1-5) F 9999 Dynamic 2 3 Deep N
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European-Style Options on CME Group FX Futures

Australian Dollar Options XA F 9999 Dynamic 2 3 Deep N

British Pound Options XB F 9999 Dynamic 2 3 Deep N

Canadian Dollar Options XD F 9999 Dynamic 2 3 Deep N

Euro FX Options XT F 9999 Dynamic 2 3 Deep N

Japanese Yen Options XJ F 9999 Dynamic 2 3 Deep N

Swiss Franc Options XS F 9999 Dynamic 2 3 Deep N

European-Style Weekly Options on CME Group FX Futures

Australian Dollar Options XA# (1-5) F 9999 Dynamic 2 3 Deep N

British Pound Options XB# (1-5) F 9999 Dynamic 2 3 Deep N

Canadian Dollar Options XD# (1-5) F 9999 Dynamic 2 3 Deep N

Euro FX Options #(1-5)Q F 9999 Dynamic 2 3 Deep N

Japanese Yen Options #O (1-5) F 9999 Dynamic 2 3 Deep N

Swiss Franc Options XS# (1-5) F 9999 Dynamic 2 3 Deep N

American-Style Option Spreads on CME Group FX Futures

Australian Dollar Option UD Spreads UD:0A F 9999 Dynamic 2 3 Deep N

Brazilian Real Option UD Spreads UD:0L F 9999 Dynamic 1 3 Deep N

British Pound Option UD Spreads UD:0B F 9999 Dynamic 2 3 Deep N

British Pound Weekly Option UD Spreads UD:2B F 9999 Dynamic 2 3 Deep N

Canadian Dollar Option UD Spreads UD:0C F 9999 Dynamic 2 3 Deep N

Canadian Dollar Weekly Option UD Spreads UD:2C F 9999 Dynamic 2 3 Deep N

Chinese Renminbi / USD Options UD:0P F 9999 Dynamic 2 3 Deep N

CME$INDEX Option UD Spreads UD:0D F 9999 Dynamic 2 3 Deep N

Czech Koruna Option UD Spreads UD:0X F 9999 Dynamic 4 3 Deep N

Euro FX Option UD Spreads UD:0E F 9999 Dynamic 2 3 Deep N

Euro FX Weekly Option UD Spreads UD:2E F 9999 Dynamic 2 3 Deep N

Hungarian Forint Option UD Spreads UD:0X F 9999 Dynamic 4 3 Deep N

Israeli Shekel Option UD Spreads UD:0I F 9999 Dynamic 2 3 Deep N

Japanese Yen Option UD Spreads UD:0J F 9999 Dynamic 2 3 Deep N

Japanese Yen Weekly Option UD Spreads UD:2J F 9999 Dynamic 2 3 Deep N

Korean Won Option UD Spreads UD:0Y F 9999 Dynamic 2 3 Deep N

Korean Won Weekly Option UD Spreads UD:4K F 9999 Dynamic 2 3 Deep N

Mexican Peso Option UD Spreads UD:0M F 9999 Dynamic 2 3 Deep N

New Zealand Dollar Option UD Spreads UD:3N F 9999 Dynamic 50 3 Deep N

Polish Zloty Option UD Spreads UD:0X F 9999 Dynamic 4 3 Deep N

Russian Ruble Option UD Spreads UD:0Z F 9999 Dynamic 20 3 Deep N

Swiss Franc Option UD Spreads UD:0S F 9999 Dynamic 2 3 Deep N

Swiss Franc Weekly Option UD Spreads UD:2S F 9999 Dynamic 2 3 Deep N
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European-Style Option Spreads on CME Group FX Futures

British Pound Option UD Spreads UD:2B F 9999 Dynamic 2 3 Deep N

British Pound Weekly Option UD Spreads UD:5B F 9999 Dynamic 2 3 Deep N

Canadian Dollar Option UD Spreads UD:2C F 9999 Dynamic 2 3 Deep N

Canadian Dollar Weekly Option UD Spreads UD:5C F 9999 Dynamic 2 3 Deep N

Euro FX Option UD Spreads UD:2E F 9999 Dynamic 2 3 Deep N

Euro FX Weekly Option UD Spreads UD:5E F 9999 Dynamic 2 3 Deep N

Israeli Shekel Weekly Option UD Spreads UD:4I F 9999 Dynamic 2 3 Deep N

Japanese Yen Option UD Spreads UD:2J F 9999 Dynamic 2 3 Deep N

Japanese Yen Weekly Option UD Spreads UD:5J F 9999 Dynamic 2 3 Deep N

Swiss Franc Option UD Spreads UD:2S F 9999 Dynamic 2 3 Deep N

Swiss Franc Weekly Option UD Spreads UD:5S F 9999 Dynamic 2 3 Deep N

CME Group FX Cross Rates Futures

Australian Dollar/Canadian Dollar  ACD  F 9999 60 40 20 5 Deep N

Australian Dollar/Japanese Yen  AJY  F 9999 60 40 20 5 Deep N

Australian Dollar/New Zealand Dollar  ANE  F 9999 60 40 20 5 Deep N

British Pound/Japanese Yen  PJY  F 9999 60 40 20 5 Deep N

British Pound/Swiss Franc  PSF  F 9999 60 40 20 5 Deep N

Canadian Dollar/Japanese Yen  CJY   F 9999 60 40 20 5 Deep N

Euro FX/Australian Dollar  EAD  F 9999 60 40 20 5 Deep N

Euro FX/British Pound  RP  F 9999 300 200 100 5 Deep N

Euro FX/Canadian Dollar  ECD  F 9999 60 40 20 5 Deep N

Euro FX/ Czech Koruna ECK F 9999 250 80 40 5 Deep N

Euro FX/ Hungarian Forint EHF F 9999 250 80 40 5 Deep N

Euro FX/Japanese Yen  RY  F 9999 60 40 20 5 Deep N

Euro FX/Norwegian Krone  ENK   F 9999 300 200 100 5 Deep N

Euro FX/ Polish Zloty EPZ F 9999 250 80 40 5 Deep N

Euro FX/Swedish Krona  ESK  F 9999 300 200 100 5 Deep N

Euro FX/Swiss Franc  RF  F 9999 60 40 20 5 Deep N

Swiss Franc/Japanese Yen  SJY  F 9999 300 200 100 5 Deep N
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CME Group FX Cross Rates Future Spreads

Australian Dollar/Canadian Dollar Spreads  ACD  C 9999 5 2.5 1.5 5 Deep N

Australian Dollar/Japanese Yen Spreads  AJY  C 9999 5 2.5 1.5 5 Deep N

Australian Dollar/New Zealand Dollar Spreads  ANE  C 9999 5 2.5 1.5 5 Deep N

British Pound/Japanese Yen Spreads  PJY  C 9999 5 2.5 1.5 5 Deep N

British Pound/Swiss Franc Spreads  PSF  C 9999 5 2.5 1.5 5 Deep N

Canadian Dollar/Japanese Yen Spreads  CJY   C 9999 5 2.5 1.5 5 Deep N

Euro FX/Australian Dollar Spreads  EAD  C 9999 5 2.5 1.5 5 Deep N

Euro FX/British Pound Spreads  RP  C 9999 50 25 15 5 Deep N

Euro FX/Canadian Dollar Spreads  ECD  C 9999 5 2.5 1.5 5 Deep N

Euro FX/ Czech Koruna Spreads ECK C 9999 10 5 3 5 Deep N

Euro FX/ Hungarian Forint Spreads EHF C 9999 10 5 3 5 Deep N

Euro FX/Japanese Yen Spreads  RY  C 9999 10 5 3 5 Deep N

Euro FX/Norwegian Krone Spreads  ENK   C 9999 25 12.5 7.5 5 Deep N

Euro FX/ Polish Zloty Spreads EPZ C 9999 10 5 3 5 Deep N

Euro FX/Swedish Krona Spreads  ESK  C 9999 25 12.5 7.5 5 Deep N

Euro FX/Swiss Franc Spreads  RF  C 9999 10 5 3 5 Deep N

Swiss Franc/Japanese Yen Spreads  SJY  C 9999 50 25 7.5 5 Deep N

Options on CME Group FX Cross Rates Futures

Chinese Renminbi / Euro FX Options RME F 9999 Dynamic 2 3 Deep N

Chinese Renminbi/ Japanese Yen Options RMY F 9999 Dynamic 2 3 Deep N

Euro FX/British Pound Options  RP  F 9999 Dynamic 10 3 Deep N

Euro FX/ Czech Koruna Options ECZ F 9999 Dynamic 4 3 Deep N

Euro FX/ Hungarian Forint Options EHU F 9999 Dynamic 4 3 Deep N

Euro FX/Japanese Yen Options  RY  F 9999 Dynamic 2 3 Deep N

Euro FX/ Polish Zloty Options EPL F 9999 Dynamic 4 3 Deep N

Euro FX/Swiss Franc Options  RF  F 9999 Dynamic 2 3 Deep N

Options Spreads on CME Group FX Cross Rates Futures

Euro FX/British Pound Option UD Spreads UD:3B F 9999 Dynamic 10 3 Deep N

Euro FX/ Czech Koruna Option UD Spreads UD:3P F 9999 Dynamic 4 3 Deep N

Euro FX/ Hungarian Forint Option UD Spreads UD:3P F 9999 Dynamic 4 3 Deep N

Euro FX/Japanese Yen Option UD Spreads UD:3J F 9999 Dynamic 2 3 Deep N

Euro FX/ Polish Zloty Option UD Spreads UD:3P F 9999 Dynamic 4 3 Deep N

Euro FX/Swiss Franc Option UD Spreads UD:3S F 9999 Dynamic 2 3 Deep N
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Volatility Quoted Options on CME Group FX

Australian Dollar (American Style Monthly) V6A F 9999 Dynamic 50 5 Deep N

Australian Dollar (American Style Weekly) VA1-VA5 F 9999 Dynamic 50 5 Deep N

Australian Dollar (European Style Monthly) XA1-XA5 F 9999 Dynamic 50 5 Deep N

Australian Dollar (European Style Monthly) VAA-VAE F 9999 Dynamic 50 5 Deep N

British Pound (American Style Monthly) V6B F 9999 Dynamic 50 5 Deep N

British Pound (American Style Weekly) VB1-VB5 F 9999 Dynamic 50 5 Deep N

British Pound (European Style Monthly) VXB F 9999 Dynamic 50 5 Deep N

British Pound (European Style Weekly) VBA-VBE F 9999 Dynamic 50 5 Deep N

Canadian Dollar (American Style Monthly) V6C F 9999 Dynamic 50 5 Deep N

Canadian Dollar (American Style Weekly) VC1-VC5 F 9999 Dynamic 50 5 Deep N

Canadian Dollar (European Style Monthly) VXC F 9999 Dynamic 50 5 Deep N

Canadian Dollar (European Style Weekly) VCA-VCE F 9999 Dynamic 50 5 Deep N

Euro FX (American Style Monthly) V6E F 9999 Dynamic 50 5 Deep N

Euro FX (American Style Weekly) VE1-VE5 F 9999 Dynamic 50 5 Deep N

Euro FX (European Style Monthly) VXT F 9999 Dynamic 50 5 Deep N

Euro FX (European Style Weekly) VTA-VTE F 9999 Dynamic 50 5 Deep N

Japanese Yen (American Style Monthly) V6J F 9999 Dynamic 50 5 Deep N

Japanese Yen (American Style Weekly) VJ1-VJ5 F 9999 Dynamic 50 5 Deep N

Japanese Yen (European Style Monthly) VXJ F 9999 Dynamic 50 5 Deep N

Japanese Yen (European Style Weekly) VJA-VJE F 9999 Dynamic 50 5 Deep N

Swiss Franc (American Style Monthly) V6S F 9999 Dynamic 50 5 Deep N

Swiss Franc (American Style Weekly) VS1-VS5 F 9999 Dynamic 50 5 Deep N

Swiss Franc (European Style Monthly) VXS F 9999 Dynamic 50 5 Deep N

Swiss Franc (European Style Weekly) VSA-VSE F 9999 Dynamic 50 5 Deep N

CME Group Interest Rate Futures 

Eurodollar GE  A Note 1 10 2.5 1.5 5 Deep Y, Note 6

Euroyen (Tibor) EJ A 9999 10 2.5 1.5 5 Deep Y, Note 21

Eurozone HICP HC F 5000 50 25 12 5 Deep Y

Lehman Brothers Aggregate Index LBA S 999 4 2 1 5 Deep N

Long Term U.S. Treasury Bond (Ultra) UB F 30000 15 30 12 10 Deep N

1-Month Eurodollar GLB  A 9999 10 2.5 2.5 5 Deep Y, Note 4

13-Week T-Bill  GTB  F 9999 10 5 2.5 5 Deep N

30 Year Bond ZB F 30000 30.0 30.0 15.0 10 Deep N

10 Year Note ZN F 30000 30.0 30.0 15.0 10 Deep N

5 Year Note ZF F 30000 15.0 15.0 7.5 10 Deep N

3 Year Note Z3N K 30000 15.0 15.0 7.5 10 Deep Y

2 Year Note ZT K 30000 15.0 15.0 7.5 10 Deep N

30 Day FED FUNDS ZQ K 30000 10.0 5.0 2.5 10 Deep Y, Note 4

30 Year SWAP (CBOT) I3 K 30000 30.0 30.0 15.0 10 Deep N

10 Year SWAP (CBOT) SR K 30000 30.0 30.0 15.0 10 Deep N

7-Year SWAP (CBOT) 7I K 30000 30.0 30.0 15.0 10 Deep N

5 Year SWAP (CBOT) SA K 30000 30.0 30.0 15.0 10 Deep N

3-Month Overnight Index SWAP Future OSS A 30000 10 5 2.5 5 Deep N

Non-Farm Payroll NFP F 9999 99 None 25 5 Deep N
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CME Group Interest Rate Future Intercommodity Spreads

10 Year Note/30 Year Bond NOB F 30,000 30.0 30.0 15.0 10 Deep Y

10 Year Note/Ultra T-Bond NOL F 4,999 30.0 30.0 15.0 10 Deep Y

5 Year Note/30 Year Bond FOB F 30,000 30.0 30.0 15.0 10 Deep Y

5 Year Note/10 Year Note FYT F 30,000 30.0 30.0 15.0 10 Deep Y

5 Year Note/Ultra T-Bond FOL F 4,999 30.0 30.0 15.0 10 Deep Y

3 Year Note/2 Year Note TYT F 30,000 15.0 15.0 7.5 10 Deep Y

3 Year Note/5 Year Note TOF F 3,000 15.0 15.0 7.5 10 Deep Y

3 Year Note/10 Year Note TUN F 3,000 30.0 30.0 15.0 10 Deep Y

3 Year Note/30 Year Bond TOB F 4,999 30.0 30.0 15.0 10 Deep Y

3 Year Note/Ultra T-Bond TOU F 4,999 30.0 30.0 15.0 10 Deep Y

2 Year Note/5 Year Note TUF F 30,000 15.0 15.0 7.5 10 Deep Y

2 Year Note/10 Year Note TUT F 30,000 30.0 30.0 15.0 10 Deep Y

2 Year Note/30 Year Bond TUB F 30,000 30.0 30.0 15.0 10 Deep Y

2 Year Note/ Ultra T-Bond TUL F 4,999 30.0 30.0 15.0 10 Deep Y

30 Year Note/Ultra T-Bond BOB F 4,999 30.0 30.0 15.0 10 Deep Y

30 Year Bond/30 Year Swaps BOI F 30,000 30.0 30.0 15.0 10 Deep Y

10 Year Note/30 Year Swaps TOS F 30,000 30.0 30.0 15.0 10 Deep Y

5 Year Note/5 Year Swaps FOS F 30,000 30.0 15.0 15.0 10 Deep Y

10 Year Note/7 Year Swaps NOS F 30,000 30.0 30.0 15.0 10 Deep Y

Ultra T-Bond/30 Year Swap UOS F 4,999 15.0 30.0 15.0 10 Deep Y
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No Bust 

/Adjust 

Range

Protection 

Points 

Market

Broadcast
Implied

CME Group Interest Rate Future Spreads

Eurodollar Calendar Spreads GE A Note 1 5 2.5 1.5 5 Deep Y, Note 6

Eurodollar Condors GE:CF A Note 1 5 2.5 1.5 5 Deep N

Eurodollar Butterflies GE:BF A Note 1 5 2.5 1.5 5 Deep Y, Note 6

Eurodollar Packs GE:PK T* Note 1 10 2.5 1.5 5 Deep Y, Note 24

Eurodollar Pack Spreads GE:PS A Note 1 5 2.5 1.5 5 Deep Y, Note 24

Eurodollar Pack Flys GE:PB A 5000 5 2.5 1.5 5 Deep Y, Note 24

Eurodollar Bundles GE:FB T* 5000 10 2.5 1.5 5 Deep N

Eurodollar Bundle Spreads GE:BS T* 5000 10 2.5 1.5 5 Deep N

Euroyen (Tibor) Calendar Spreads EJ A 9999 5 2.5 1.5 5 Deep Y

Euroyen (Tibor) Packs EJ:PK F 5000 10 2.5 1.5 5 Deep Y

Euroyen (Tibor) Pack Spreads EJ:PS A 5000 5 2.5 1.5 5 Deep Y

Euroyen (Tibor) Bundles EJ:FB F 5000 10 2.5 1.5 5 Deep Y

Euroyen (Tibor) Butterflies EJ:BF A 5000 5 2.5 1.5 5 Deep Y

Eurozone HICP Spreads HC F 5000 20 10 5 5 Deep Y

Lehman Brothers Aggregate Index Spreads LBA S 999 4 2 0.6 5 Deep N

1-Month Eurodollar Calendar Spreads GLB  A 9999 10 2.5 2.5 5 Deep Y

1-Month Eurodollar Butterfly Spreads GLB:BF A 9999 10 2.5 2.5 5 Deep Y

1-Month/3-Month Eurodollar Spreads GLB-GE A 9999 10 2.5 1.5 5 Deep N

13-Week T-Bill Calendar Spreads  GTB  F 9999 10 5 2.5 5 Deep N

30 Year Bond Butterflies ZB:BF F 30000 5.0 2.5 1.5 5 Deep N

30 Year Bond Calendars ZB K 30000 2.5 1.25 0.75 10 Deep N

10 Year Note Butterflies ZN:BF F 30000 5.0 2.5 1.5 10 Deep N

10 Year Note Condors ZN:CF F 30000 5.0 2.5 1.5 10 Deep N

10 Year Note  Strips ZN:FS F 30000 5.0 2.5 1.5 10 Deep N

10 Year Note Calendars ZN K 30000 2.5 1.25 0.75 10 Deep N

5 Year Note Butterflies ZF:BF F 30000 2.5 1.25 0.75 10 Deep N

5 Year Note Condors ZF:CF F 30000 2.5 1.25 0.75 10 Deep N

5 Year Note  Strips ZF:FS F 30000 2.5 1.25 0.75 10 Deep N

5 Year Note Calendars ZF K 30000 2.5 1.25 0.75 10 Deep N

3 Year Note Butterflies Z3N:BF K 30000 2.5 1.25 0.75 10 Deep N

3 Year Note Condors Z3N:CF K 30000 2.5 1.25 0.75 10 Deep N

3 Year Note Strips Z3N:FS K 30000 2.5 1.25 0.75 10 Deep N

3 Year Note Calendars Z3N-Z3N K 30000 2.5 1.25 0.75 10 Deep N

2 Year Note Butterflies ZT:BF K 30000 2.5 1.25 0.75 10 Deep N

2 Year Note Condors ZT:CF K 30000 2.5 1.25 0.75 10 Deep N

2 Year Note Strips ZT:FS K 30000 2.5 1.25 0.75 10 Deep N

2 Year Note Calendars ZT K 30000 2.5 1.25 2.5 10 Deep N

30 Day FED FUNDS Butterflies ZQ:BF K 30000 10.0 5.0 1.5 10 Deep Y

30 Day FED FUNDS Condors ZQ:CF K 30000 5.0 2.5 2.5 10 Deep N

30 Day FED FUNDS Strip ZQ:FS K 30000 5.0 2.5 1.5 10 Deep N

30 Day FED FUNDS Calendars ZQ K 30000 10.0 5.0 1.5 10 Deep Y

30 Year SWAP (CBOT) Butterflies I3:BF K 30000 5.0 2.5 1.5 10 Deep N

30 Year SWAP (CBOT) Calendars I3 K 30000 2.5 1.25 0.75 10 Deep N

10 Year SWAP (CBOT) Butterflies SR:BF K 30000 5.0 2.5 1.5 10 Deep N

10 Year SWAP (CBOT) Calendars SR K 30000 2.5 1.25 0.75 10 Deep N

7-Year SWAP (CBOT) Buttefiles 7I:BF K 30000 5.0 2.5 1.5 10 Deep N

7-Year SWAP (CBOT) Calendars 7I K 30000 2.5 1.25 0.75 10 Deep N

5 Year SWAP (CBOT) Butterflies SA:BF K 30000 5.0 2.5 1.5 10 Deep N

5 Year SWAP (CBOT) Calendars SA K 30000 2.5 1.25 0.75 10 Deep N

3-Month Overnight Index SWAP Bundles OSS:FB T 30000 10 5 1.5 10 Deep N

3-Month Overnight Index SWAP Future Calendars OSS A 30000 10 5 1.5 10 Deep N

3-Month Overnight Index SWAP Future Packs OSS:PK T 30000 10 5 1.5 10 Deep N

Ultra T-Bond Butterflies UB:BF F 30000 5.0 2.5 3.0 10 Deep N

Ultra T- Bond Calendars UB K 30000 2.5 1.25 0.75 10 Deep N
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CME Globex Price Banding

August 20, 2010

Group Name Symbol
Matching

Mode
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Cap 

Price

Banding

No Bust 

/Adjust 
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Points 

Market

Broadcast
Implied

Options on CME Group Interest Rate Futures

Eurodollar Options GE Y 9999 Dynamic 1 3 Deep N

Eurodollar Mid-Curve Weekly Options E# (1-5) Y 9999 Dynamic 1 3 Deep N

Eurodollar Calendar Spread Options SPO Y 9999 Dynamic 0.5 3 Deep N

Euroyen Options EJ Y 9999 Dynamic 1 3 Deep N

Euroyen Mid-Curve Options EJ0 Y 9999 Dynamic 1 3 Deep N

5-year Mid-Curve Options GE5 Y 9999 Dynamic 1 3 Deep N

2-Year Mid-Curve Options GE2 Y 9999 Dynamic 1 3 Deep N

1-Year Mid-Curve Options GE0 Y 9999 Dynamic 1 3 Deep N

30 Year Bonds OZB Q 99999 Dynamic 2 3 Deep N

10 Year Notes OZN Q 99999 Dynamic 2 3 Deep N

5 Year Notes OZF Q 99999 Dynamic 10 3 Deep N

2 Year Notes OZT Q 99999 Dynamic 10 3 Deep N

5 Year SWAP (CBOT) OSA Q 99999 Dynamic 2 3 Deep N

7 Year SWAP (CBOT) O7I Q 99999 Dynamic 2 3 Deep N

10 Year SWAP (CBOT) OSR Q 99999 Dynamic 2 3 Deep N

30 Year SWAP (CBOT) OI3 Q 99999 Dynamic 2 3 Deep N

30 Day FED FUNDS OZQ Q 99999 Dynamic 2 3 Deep N

Non-Farm Payroll NFP F 9999 Dynamic 1 3 Deep N

TOMMi Treasury Matched Mid-Curve Options TE0 Y 9999 Dynamic 1 3 Deep N

Ultra T-Bond Options UB Q 9999 Dynamic 2 3 Deep N

Option Spreads on CME Group Interest Rate Futures

Eurodollar Option Spreads UD:U$ Y 9999 Dynamic 1 3 Deep N

Euroyen Options Spreads UD:J$ Y 9999 Dynamic 1 3 Deep N

30 Year Bond Spreads UD:U3 Q 99999 Dynamic 2 3 Deep N

10 Year Note Spreads UD:T$ Q 99999 Dynamic 2 3 Deep N

5 Year Note Spreads UD:9S Q 99999 Dynamic 10 3 Deep N

2 Year Note Spreads UD:2$ Q 99999 Dynamic 10 3 Deep N

5 Year SWAP (CBOT) Spreads UD:AT Q 99999 Dynamic 2 3 Deep N

7 Year SWAP (CBOT) Spreads UD:AT Q 99999 Dynamic 2 3 Deep N

10 Year SWAP (CBOT) Spreads UD:AT Q 99999 Dynamic 2 3 Deep N

30 Year SWAP (CBOT) Spreads UD:AT Q 99999 Dynamic 2 3 Deep N

30 Day FED FUNDS Spreads UD:FQ Q 99999 Dynamic 2 3 Deep N
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CME Globex Price Banding

August 20, 2010

Group Name Symbol
Matching

Mode

Quantity

Cap 

Price

Banding

No Bust 

/Adjust 
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Protection 

Points 

Market

Broadcast
Implied

CME Group Commodity Futures

Cash Butter CB K 1000 1500 750 375 5 Deep Y, Note 5

Cash Settled Cheese Futures CSC K 50 60 30 15 5 Deep Y, Note 8

Class III Milk DC K 1000 60 30 15 5 Deep Y, Note 5

Class IV Milk GDK K 1000 60 20 10 5 Deep Y, Note 5

Corn ZC K 1000 9 3/4 100 50 10 Deep Y, Note 4

Crude Palm Oil CPO K 9999 30    15 7.5 10 Deep Y

Distillers' Dried Grain DDG K 100 790    800 400 10 Deep N

Dry Whey DY K 1000 1500 750 375 5 Deep Y, Note 5

Ethanol EH K 1000 3  9/10 40 20 10 Deep Y, Note 4

Feeder Cattle GF K 1000 975 1000 500 5 Deep Y, Note 4

Frozen Pork Bellies GPB K 1000 975 1000 500 5 Deep Y

Hardwood Pulp HWP K 250 30.0 15.0 7.5 5 Deep Y, Note 5

International Skimmed Milk Powder ISM K 50 3000 1500 750 5 Deep Y

KC Wheat KE O 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4

Live Cattle LE K 1000 975 1000 500 5 Deep Y, Note 4

Lean Hogs HE K 1000 975 1000 500 5 Deep Y, Note 4

Lumber LBS K 1000 800 400 200 5 Deep Y, Note 4

MGEX Hard Red Spring Wheat MWE K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4

MGEX Hard Red Winter Wheat Index IH K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 5

MGEX National Corn Index IC K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 5

MGEX National Soybean Index IS K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 5

MGEX Hard Red Spring Wheat Index IP K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 5

MGEX Soft Red Winter Wheat Index IW K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 5

Mini Corn XC K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4

Mini Soybean XK K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4

Mini Wheat XW K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4

Non-Fat Dry Milk GNF K 1000 1500 750 375 5 Deep Y, Note 5

Non-Fat Dry Milk (Deliverable) GNP K 50 2250 750 375 5 Deep Y, Note 5

Oats ZO K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4

Rough Rice ZR K 1000 19 1/2 20.0 10.0 10 Deep Y, Note 4

Softwood Pulp WP K 1000 30.0 15.0 7.5 5 Deep Y, Note 4

Soybeans ZS K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4

Soybean Meal ZM K 1000 79 80 40 10 Deep Y, Note 4

Soybean Oil ZL K 1000 79 80 40 10 Deep Y, Note 4

Wheat ZW K 1000 9 3/4 10.0 5.0 10 Deep Y, Note 4
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August 20, 2010
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CME Group Commodity Future Spreads

Cash Butter Strip Spreads CB:FS K 1000 250 125 75 5 Deep N

Cash Butter Calendar Spreads CB K 2500 1500 750 374 5 Deep Y

Cash Settled Cheese Calendar Spreads CSC K 100 60 30 15 5 Deep Y

Class III Milk Strip Spreads DC:FS K 1000 10 5 3 5 Deep N

Class III Milk Calendar Spreads DC K 2500 60 30 15 5 Deep Y

Class IV Milk Strip Spreads GDK:FS K 1000 10 5 3 5 Deep N

Class IV Milk Calendar Spreads GDK K 2500 60 30 15 5 Deep Y

Corn Butterflies ZC:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

Corn Calendars ZC K 2500 9 3/4 10.0 5.0 10 Deep Y

Corn Condors ZC:CF K 2500 2 1/2 1 1/4 3/4 10 Deep N

Corn-Wheat Spread ZC-ZW K 2500 9 3/4 1 1/4 5.0 10 Deep N

Crude Palm Oil Calendar Spreads CPO K 9999 30    15    7.5 10 Deep Y

Distillers' Dried Grain Calendar Spreads DDG K 2500 790    800 400 10 Deep Y

Dry Whey Strip Spreads DY:FS K 1000 250 125 75 5 Deep N

Dry Whey Calendar Spreads DY K 2500 1500 750 375 5 Deep Y

Ethanol Strip Spreads EH:FS K 1000 10 5 3 10 Deep N

Ethanol Calendar Spreads EH K 2500 3 9/10 40 20 10 Deep Y

Ethanol Butterfly Spreads EH:BF K 2500 3 9/10 40 20 10 Deep Y

Ethanol Condor Spreads EH:CF K 2500 10    5 3 10 Deep N

Feeder Cattle Calendar Spreads GF K 2500 975 1000 500 5 Deep Y

Feeder Cattle Butterfly Spreads GF:BF K 2500 975 1000 500 5 Deep Y

Frozen Pork Bellies Calendar Spreads GPB K 2500 975 1000 500 5 Deep Y

Frozen Pork Bellies Butterfly Spreads GPB:BF K 2500 975 1000 500 5 Deep Y

Hardwood Pulp Calendar Spreads HWP K 250 30.0 15.0 7.5 5 Deep Y

International Skimmed Milk Powder Calendar Spreads ISM K 100 3000 1500 750 5 Deep Y

KC Wheat Butterflies KE:BF O 2500 9 3/4 10.0 5.0 10 Deep Y

KC Wheat Calendars KE-KE O 2500 9 3/4 10.0 5.0 10 Deep Y

KC Wheat Condors KE:CF O 2500 2 1/2 1 1/4 3/4 10 Deep N

Live Cattle Calendar Spreads LE K 2500 975 1000 500 5 Deep Y

Live Cattle Butterfly Spreads LE:BF K 2500 975 1000 500 5 Deep Y

Lean Hogs Calendar Spreads HE K 2500 975 1000 500 5 Deep Y

Lean Hogs Butterfly Spreads HE:BF K 2500 975 1000 500 5 Deep Y

Cattle-Hog Spreads LE-HE K 2500 975 1000 500 5 Deep N

Lumber Calendar Spreads LBS K 2500 800 400 200 5 Deep Y

MGEX Hard Red Spring Wheat Calendars MWE K 2500 9 3/4 10.0 5.0 10 Deep Y

MGEX Hard Red Spring Wheat Butterflies MWE:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

MGEX Hard Red Spring Wheat Condors MWE:CF K 2500 2 1/2 1 1/4 3/4 10 Deep N

MGEX Hard Red Winter Wheat Index Calendar Spreads IH K 2500 9 3/4 10.0 5.0 10 Deep Y

MGEX National Corn Index Calendar Spreads IC K 2500 9 3/4 10.0 5.0 10 Deep Y

MGEX Hard Red Spring Wheat Index Calendar Spreads IP K 2500 9 3/4 10.0 5.0 10 Deep Y

MGEX National Soybean Index Calendar Spreads IS K 2500 9 3/4 10.0 5.0 10 Deep Y

MGEX Soft Red Winter Wheat Index Calendar Spreads IW K 2500 9 3/4 10.0 5.0 10 Deep Y
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CME Group Commodity Future Spreads - Continued 

MINI Corn Butterflies XC:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

MINI Corn Calendars XC K 2500 9 3/4 10.0 5.0 10 Deep Y

MINI Corn Condors XC:CF K 2500 1 1/4 5/8 3/8 10 Deep N

Mini Soybean Butterflies XK:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

Mini Soybean Calendars XK K 2500 9 3/4 10.0 5.0 10 Deep Y

Mini Soybean Condors XK:CF K 2500 1 1/4 5/8 3/8 10 Deep N

Mini Wheat Butterflies XW:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

Mini Wheat Calendars XW K 2500 9 3/4 10.0 5.0 10 Deep Y

Mini Wheat Condors XW:CF K 2500 1 1/4 5/8 3/8 10 Deep N

Non-Fat Dry Milk Strip Spreads GNF:FS K 1000 250 125 75 5 Deep N

Non-Fat Dry Milk Calendar Spreads GNF K 2500 1500 750 375 5 Deep Y

Non-Fat Dry Milk Strip Spreads (Deliverable) GNP:FS K 50 250 125 75 5 Deep N

Non-Fat Dry Milk Calendar Spreads (Deliverable) GNP K 50 1500 750 375 5 Deep Y

Oat Butterflies ZO:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

Oat Calendars ZO K 2500 9 3/4 10.0 5.0 10 Deep Y

Oat Condors ZO:CF K 2500 2 1/2 1 1/4  3/4 10 Deep N

Rough Rice Butterflies ZR:BF K 2500 19 1/2 20.0 10.0 10 Deep Y

Rough Rice Calendars ZR K 2500 19 1/2 20.0 10.0 10 Deep Y

Rough Rice Condors ZR:CF K 2500 5.0 2 1/2 1 1/2 10 Deep N

Wood Pulp Calendars WP K 2500 30.0 15    7 1/2 5 Deep Y

Soybean Butterflies ZS:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

Soybean Calendars ZS K 2500 9 3/4 10.0 5.0 10 Deep Y

Soybean Condors ZS:CF K 2500 2 1/2 1 1/4  3/4 10 Deep N

Soybean Meal Butterflies ZM:BF K 2500 79    80 40 10 Deep Y

Soybean Meal Calendars ZM K 2500 79 80 40 10 Deep Y

Soybean Meal Condors ZM:CF K 2500 10 5 3 10 Deep N

Soybean Oil Butterflies ZL:BF K 2500 79 80 40 10 Deep Y

Soybean Oil Calendars ZL K 2500 79 80 40 10 Deep Y

Soybean Oil Condors ZL:CF K 2500 10 5 3 10 Deep N

Soybean Crush SOM:SI K 2500 2 1/4 25 2.0 10 Deep Y

Wheat Butterflies ZW:BF K 2500 9 3/4 10.0 5.0 10 Deep Y

Wheat Calendars ZW O 2500 9 3/4 10.0 5.0 10 Deep Y

Wheat Condors ZW:CF K 2500 2 1/2 1 1/4  3/4 10 Deep N

TRAKRS®

BXY TRAKRS TBXJ1 F 99999 100 25 12 5 Deep N

PIMCO TRAKRS CRR F 99999 100 25 12 5 Deep N

PIMCO SPTR TRAKRS PSTV1 F 99999 100 25 12 5 Deep N 

ROGERS TRAKRS RCIV0 F 99999 100 25 12 5 Deep N 
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Options on CME Group Commodity Futures

Cash Butter Options CB F 9999 Dynamic 50 3 Deep N

Class III Milk Options DC F 9999 Dynamic 2 3 Deep N

Class IV Milk Options GDK F 9999 Dynamic 2 3 Deep N

Corn Options OZC O 9999 Dynamic 2 3 Deep N

Corn Calendar Spread Options CZC O 9999 Dynamic 2 3 Deep N

Corn Calendar Spread Options Old Crop/New Crop CZ6 O 9999 Dynamic 2 3 Deep N

Dry Whey Options DY F 9999 Dynamic 50 3 Deep N

Ethanol Options OEH O 9999 Dynamic 2 3 Deep N

Feeder Cattle Options GF F 9999 Dynamic 50 3 Deep N

Frozen Pork Belly Options GPB F 9999 Dynamic 50 3 Deep N

Hardwood Pulp Options HWP F 9999 Dynamic 100 3 Deep N

International Skimmed Milk ISM F 9999 Dynamic 1.00 3 Deep N

KC Hard Winter Wheat Options OKE O 9999 Dynamic 2 3 Deep N

Lean Hog Options HE F 9999 Dynamic 50 3 Deep N

Lean Hog Calendar Spread Options B0A, B0B, B0C, B0D F 9999 Dynamic 50 3 Deep N

Live Cattle Options LE F 9999 Dynamic 50 3 Deep N

Live Cattle Calendar Spread Options L0A, L0B, L0C F 9999 Dynamic 50 3 Deep N

Lumber Options LBS F 50 Dynamic 20 3 Deep N

MGEX Hard Red Spring Wheat Options OMW O 9999 Dynamic 2 3 Deep N

MGEX National Corn Index Options OIC O 9999 Dynamic 2 3 Deep N

MGEX Soft Red Winter Wheat Index Options OIW O 9999 Dynamic 2 3 Deep N

MGEX Hard Red Winter Wheat Index Options OIH O 9999 Dynamic 2 3 Deep N

MGEX Hard Red Spring Wheat Index Options OIP O 9999 Dynamic 2 3 Deep N

MGEX National Soybean Index Options OIS O 9999 Dynamic 2 3 Deep N

Non-Fat Dry Milk Options GNF F 9999 Dynamic 50 3 Deep N

Non-Fat Dry Milk Options (Deliverable) GNP F 9999 Dynamic 50 3 Deep N

Oat Options OZO O 9999 Dynamic 2 3 Deep N

Rough Rice Options OZR O 9999 Dynamic 5 3 Deep N

Softwood Pulp Options WP F 250 Dynamic 100 3 Deep N

Soybean Options OZS O 9999 Dynamic 2 3 Deep N

Soybean Calendar Spread Options CZS O 9999 Dynamic 2 3 Deep N

Soybean Calendar Spread Options Old Crop/New Crop SZ5 O 9999 Dynamic 2 3 Deep N

Soybean Oil Options OZL O 9999 Dynamic 10 3 Deep N

Soybean Oil Calendar Spread Options CZL O 9999 Dynamic 2 3 Deep N

Soybean Oil Calendar Spread Options Old Crop/New Crop OC6 O 9999 Dynamic 2 3 Deep N

Soybean Meal Options OZM O 9999 Dynamic 10 3 Deep N

Soybean Meal Calendar Spread Options CZM O 9999 Dynamic 2 3 Deep N

Soybean Meal Calendar Spread Options Old Crop/New Crop MC6 O 9999 Dynamic 2 3 Deep N

Wheat Options OZW O 9999 Dynamic 2 3 Deep N

Wheat Calendar Spread Options CZW O 9999 Dynamic 2 3 Deep N

Wheat Calendar Spread Options Old Crop/New Crop WC6 O 9999 Dynamic 2 3 Deep N
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Option Spreads on CME Group Commodity Futures

Cash Butter Option Spreads UD:C3 F 9999 Dynamic 50 3 Deep N

Class III Milk Option Spreads UD:A6 F 9999 Dynamic 2 3 Deep N

Class IV Milk Option Spreads UD:D9 F 9999 Dynamic 2 3 Deep N

Corn Option Spreads UD:CY O 9999 Dynamic 2 3 Deep N

Corn Calendar Spread Options UD:Y2 O 9999 Dynamic 2 3 Deep N

Dry Whey Option Spreads UD:Y3 F 9999 Dynamic 50 3 Deep N

Frozen Pork Belly Option Spreads UD:8P F 9999 Dynamic 50 3 Deep N

Hardwood Pulp Option Spreads UD:H4 F 9999 Dynamic 100 3 Deep N

KC Hard Winter Wheat Option Spreads UD:1G O 9999 Dynamic 2 3 Deep N

Live Cattle Option Spreads UD:L1 F 9999 Dynamic 50 3 Deep N

Lean Hog Option Spreads UD:1H F 9999 Dynamic 50 3 Deep N

Lumber Option Spreads UD:W2 F 50 Dynamic 20 3 Deep N

MGEX Hard Red Spring Wheat Option Spreads UD:4G O 9999 Dynamic 2 3 Deep N

MGEX National Corn Index Option Spreads UD:2F O 9999 Dynamic 2 3 Deep N

MGEX Soft Red Winter Wheat Index Option Spreads UD:3F O 9999 Dynamic 2 3 Deep N

MGEX Hard Red Winter Wheat Index Option Spreads UD:3G O 9999 Dynamic 2 3 Deep N

MGEX Hard Red Spring Wheat Index Option Spreads UD:4F O 9999 Dynamic 2 3 Deep N

MGEX National Soybean Index Option Spreads UD:2G O 9999 Dynamic 2 3 Deep N

Non-Fat Dry Milk Option Spreads UD:N8 F 9999 Dynamic 50 3 Deep N

Oat Option Spreads UD:O0 O 9999 Dynamic 2 3 Deep N

Rough Rice Option Spreads UD:R6 O 9999 Dynamic 5 3 Deep N

Softwood Pulp Option Spreads UD:W2 F 250 Dynamic 100 3 Deep N

Soybean Option Spreads UD:PZ O 9999 Dynamic 2 3 Deep N

Soybean Calendar Spread Options UD:Q2 O 9999 Dynamic 2 3 Deep N

Soybean Oil Option Spreads UD:OZ O 9999 Dynamic 10 3 Deep N

Soybean Oil Calendar Spread Options UD:X2 O 9999 Dynamic 2 3 Deep N

Soybean Meal Option Spreads UD:MY O 9999 Dynamic 10 3 Deep N

Soybean Meal Calendar Spread Options UD:M2 O 9999 Dynamic 2 3 Deep N

Wheat Option Spreads UD:WZ O 9999 Dynamic 2 3 Deep N

Wheat Calendar Spread Options UD:Z2 O 9999 Dynamic 2 3 Deep N

Wheat-Corn Intercommodity Spreads ZCW O 9999 Dynamic 10 3 Deep N
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CME Group Energy Futures (NYMEX Cleared)

Argus Sour Crude A0X F 9999 75 100 50 10 Deep Y, Note 25

Brent Crude BB F 999 75 100 50 10 Deep Y, Note 8

Brent Last Day Crude BZ F 999 75 100 50 10 Deep Y, Note 25

Cincinnati Hub 5MW Real Time Peak H3N F 9999 600 200 100 5 Deep Y, Note 23

Coal QLD F 9999 90 60 30 10 Deep Y, Note 8

Columbia Gulf Onshore Basis Swap GL F 9999 7500 2500 1300 10 Deep Y, Note 8

Crude Oil MACI Index XCN F 999 600 None 100 10 Deep N

Crude Oil Backwardation Contango Index XKN F 999 600 None 100 10 Deep N

Ethanol QEN F 999 240 80 40 10 Deep Y, Note 25

European Gasoil (ICE) GLI F 999 600 200 100 10 Deep Y, Note 8

Gulf Coast Gasoline LR F 999 300 250 125 10 Deep Y, Note 25

Gulf Coast Sour Crude MB F 999 75 100 50 10 Deep Y, Note 25

Gulf Coast Ultra Low Sulfur Diesel LU F 999 300 250 125 10 Deep Y, Note 25

Heating Oil HO F 999 300 250 125 10 Deep Y, Note 25

miNY Heating Oil QH N 999 300 250 120 10 Deep Y, Note 8

Henry Hub Penultimate NPG F 999 150 100 50 10 Deep Y, Note 8

Henry Hub Natural Gas Swap NN F 9999 300 100 50 10 Deep Y, Note 8

Houston Ship Channel Basis Swap (Platts IFERC) NHN F 9999 7500 2500 1300 10 Deep Y, Note 8

Natural Gas NG F 999 150 100 50 10 Deep Y, Note 8

miNY Natural Gas QG N 999 150 100 50 10 Deep Y, Note 8

Natural Gas Pipeline Co. of America (NGPL) TexOk Basis Swap (Platts 

IFERC)
PD F 9999 7500 2500 1300 10 Deep Y, Note 8

NePool Internal Hub 5MW Day Ahead Peak U6N F 9999 600 200 100 5 Deep Y, Note 23

New York Harbor Ultra Low Sulfur Diesel LH F 999 300 250 125 10 Deep Y, Note 25

NGPL Midcontinent Basis Swap NL F 9999 7500 2500 1300 10 Deep Y, Note 8

Northern Natural Gas Demarcation Basis Swap PE F 9999 7500 2500 1300 10 Deep Y, Note 8

Northwest Pipeline, Rockies Basis Swap (Platts IFERC) NR F 9999 7500 2500 1300 10 Deep Y, Note 8

NYMEX PJM Western Hub Peak Calendar Real Time LMP Swap Future 

50 MW
4SN F 9999 600 200 100 10 Deep Y, Note 8

NYISO Zone A 5MW Day Ahead Peak K3X F 9999 600 200 100 5 Deep Y, Note 23

NYISO Zone G 5MW Day Ahead Peak T3N F 9999 600 200 100 5 Deep Y, Note 23

Oman Crude Oil (DME) OQD F 999 75 100 50 5 Deep Y, Note 8

Oman Crude Oil Financial (DME) ZGD F 999 75 100 50 5 Deep Y, Note 8

Panhandle Basis Swap (Platts IFERC) PH F 9999 7500 2500 1300 10 Deep Y, Note 8

PJM AD Hub 5 MW Real Time Peak Z9 F 9999 600 200 100 5 Deep Y, Note 23

PJM NI Hub 5 MW Real Time Peak B3 F 9999 600 200 100 5 Deep Y, Note 23

PJM 5 MW Real Time NYMEX PJM Western Hub Peak Calendar Real 

Time LMP Swap Future 5 MW
L1 F 9999 600 200 100 10 Deep Y, Note 8

RBOB Unleaded Gas RB F 999 300 250 125 10 Deep Y, Note 25

miNY RBOB Unleaded Gas QU N 999 300 250 50 10 Deep Y, Note 8

REBCO Crude Oil RE F 999 150 100 50 10 Deep Y, Note 25

REBCO Financial Crude Oil REB F 999 150 100 50 10 Deep Y,Note 8

Singapore 380cst Fuel Oil HZ F 999 600 200 100 10 Deep Y, Note 8

TCO Basis Swap TC F 9999 7500 2500 1300 10 Deep Y, Note 8

Texas Eastern Zone M-3 Basis Swap (Platts IFERC) NX F 9999 7500 2500 1300 10 Deep Y, Note 8

Uranium UX F 999 750 250 125 10 Deep N

Ventura Basis Swap PF F 9999 7500 2500 1300 10 Deep Y, Note 8

Waha Basis Swap (Platts IFERC) NW F 9999 7500 2500 1300 10 Deep Y, Note 8

WTI Crude CL F 999 75 100 50 10 Deep Y, Note 25

miNY WTI Crude QM N 999 750 1000 250 10 Deep Y, Note 8
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CME Group Energy Future Spreads (NYMEX Cleared)

Argus Sour Crude Calendar Spreads A0X F 9999 25 100 13 10 Deep Y, Note 25

Argus Sour Crude vs. WTI Crude A0X-CL F 9999 75 100 50 10 Deep Y, Note 9

Brent Crude Calendar Spreads BB F 999 25 100 13 10 Deep Y, Note 8

Brent Crude Strips BB:FS F 999 75 100 50 10 Deep N

Brent Last Day Crude Calendar Spreads BZ F 999 25 100 13 10 Deep Y, Note 25

Brent Last Day Crude Strips BZ:FS F 999 75 100 50 10 Deep N

Brent Last Day Crude vs. Oman Crude Oil BZ-OQD F 999 25 100 13 10 Deep Y, Note 9

Brent Last Day Crude vs. Oman Crude Oil Financial BZ-ZGD F 999 25 100 13 10 Deep Y, Note 9

Brent Last Day vs. REBCO Intercommodity Spreads BZ-RE F 999 75 100 50 10 Deep Y,  Note 8

Cincinnati Hub 5MW Real Time Peak Calendar Spreads H3N-H3N F 9999 600 200 100 5 Deep Y, Note 23

Cincinnati Hub 5MW Real Time Peak Strips H3N:FS F 9999 600 200 100 5 Deep N

Coal Calendar Spreads QLD F 9999 90 60 30 10 Deep N

Coal Strips QLD:FS F 9999 90 60 30 10 Deep N

Columbia Gulf Onshore Basis Swap Calendar Spreads GL F 9999 7500 2500 1300 10 Deep Y, Note 8

Columbia Gulf Onshore Basis Swap Strips GL:FS F 9999 7500 2500 1300 10 Deep N

Ethanol Calendar Spreads QEN F 999 240 80 40 10 Deep Y, Note 25

Gulf Coast Gasoline Calendar Spreads LR F 999 300 250 125 10 Deep Y, Note 25

Gulf Coast Gasoline vs. RBOB Gasoline Intercommodity Spreads LR-RB F 999 300 250 125 10 Deep Y, Note 9

Gulf Coast Gas vs. Gulf Coast Diesel Intercommodity Spreads LR-LU F 999 300 250 125 10 Deep Y, Note 8

Gulf Coast Sour Crude Calendar Spreads MB F 999 25 100 13 10 Deep Y, Note 25

Gulf Coast Sour Crude Strips MB:FS F 999 75 100 50 10 Deep N

Gulf Coast Sour Crude vs. Brent Crude Intercommodity Spreads MB-CL F 999 75 100 50 10 Deep Y, Note 8

Gulf Coast Ultra Low Sulfur Diesel Calendar Spreads LU F 999 300 250 125 10 Deep Y, Note 25

Gulf Coast Diesel vs.Heating Oil Intercommodity Spreads LU-HO F 999 300 250 125 10 Deep Y, Note 10

Heating Oil Calendar Spreads HO F 999 125 250 100 10 Deep Y, Note 25

Heating Oil Strips HO:FS F 999 300 250 125 10 Deep N

miNY Heating Oil Calendar Spreads QH F 999 130 250 100 10 Deep Y, Note 8

Henry Hub Natural Gas Swap Calendar Spreads NN F 9999 300 100 50 10 Deep Y, Note 8

Henry Hub Natural Gas Swap Strips NN:FS F 9999 300 100 50 10 Deep N

Henry Hub Penultimate  Calender Spreads NPG F 999 150 100 50 10 Deep N

Henry Hub Penultimate  Strips NPG:FS F 999 150 100 50 10 Deep N

Houston Ship Channel Basis Swap (Platts IFERC) Calendar Spreads NHN F 9999 7500 2500 1300 10 Deep Y, Note 8

Houston Ship Channel Basis Swap (Platts IFERC) Strips NHN:FS F 9999 7500 2500 1300 10 Deep N

Natural Gas Calendar Spreads NG F 999 50 100 25 10 Deep Y, Note 8

Natural Gas Strips NG:FS F 999 150 100 50 10 Deep N

miNY Natural Gas Calendar Spreads QG F 999 50 100 25 10 Deep Y, Note 8
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Natural Gas Pipeline Co. of America (NGPL) TexOk Basis Swap (Platts 

IFERC) Calendar Spreads
PD F 9999 7500 2500 1300 10 Deep Y, Note 8

Natural Gas Pipeline Co. of America (NGPL) TexOk Basis Swap (Platts 

IFERC) Strips
PD:FS F 9999 7500 2500 1300 10 Deep N

NePool Internal Hub 5MW Day Ahead Peak Calendar Spreads U6N-U6N F 9999 600 200 100 5 Deep Y, Note 23

NePool Internal Hub 5W Day Ahead Peak Strips U6N:FS F 9999 600 200 100 5 Deep N

New York Harbor Ultra Low Sulfur Diesel Calendar Spreads LH F 999 300 250 125 10 Deep Y, Note 25

New York Diesel vs. Heating Oil LH-HO F 999 300 150 125 10 Deep Y, Note 8

NGPL Midcontinent Basis Swap Calendar Spreads NL F 9999 7500 2500 1300 10 Deep Y, Note 8

NGPL Midcontinent Basis Swap Strips NL:FS F 9999 7500 2500 1300 10 Deep N

Northern Natural Gas Demarcation Basis Swap Calendar Spreads PE F 9999 7500 2500 1300 10 Deep Y, Note 8

Northern Natural Gas Demarcation Basis Swap Strip PE:FS F 9999 7500 2500 1300 10 Deep N

Northwest Pipeline, Rockies Basis Swap (Platts IFERC) Calendar Spreads NR F 9999 7500 2500 1300 10 Deep Y, Note 8

Northwest Pipeline, Rockies Basis Swap (Platts IFERC) Strips NR:FS F 9999 7500 2500 1300 10 Deep N

NYISO Zone A 5MW Day Ahead Peak  Calendar Spreads K3X-K3X F 9999 600 200 100 5 Deep Y, Note 23

NYISO Zone A 5MW Day Ahead Peak Strips K3X:FS F 9999 600 200 100 5 Deep N

NYISO Zone G 5MW Day Ahead Peak Calendar Spreads T3N-T3N F 9999 600 200 100 5 Deep Y, Note 23

NYISO Zone G 5 MW Day Ahead Peak Calendar Strips T3N:FS F 9999 600 200 100 5 Deep N

NYMEX PJM Western Hub Peak Calendar Real Time LMP Swap Future 

50 MW Calendar Spreads
4SN F 9999 600 200 100 10 Deep Y, Note 8

NYMEX PJM Western Hub Peak Calendar Real Time LMP Swap Future 

50 MW Strips
4SN:FS F 9999 600 200 100 10 Deep N

Oman Crude Oil (DME) Calendar Spreads OQD F 999 25 100 13 5 Deep Y, Note 9

Oman Crude (DME) Oil Strips OQD:FS F 999 75 100 50 5 Deep Y, Note 11

Oman Crude Oil Financial (DME) Calendar Spreads ZGD F 999 25 100 13 5 Deep Y, Note 10

Oman Crude Oil Financial (DME) Strips ZGD:FS F 999 75 100 50 5 Deep Y, Note 12

Oman Crude Oil Financial vs. Oman Crude Oil (DME) ZGD-OQD F 999 75 100 50 5 Deep Y, Note 13

Panhandle Basis Swap (Platts IFERC) Calendar Spreads PH F 9999 7500 2500 1300 10 Deep Y, Note 8

Panhandle Basis Swap (Platts IFERC) Strips PH:FS F 9999 7500 2500 1300 10 Deep N

PJM AD Hub 5 MW Real Time Peak Calendar Spreads Z9-Z9 F 9999 600 200 100 5 Deep Y, Note 23

PJM AD Hub 5 MW Real Time Peak Strips Z9:FS F 9999 600 200 100 5 Deep N

PJM NI Hub 5 MW Real Time Peak Calendar Spreads B3-B3 F 9999 600 200 100 5 Deep Y, Note 23

PJM NI Hub 5 MW Real Time Peak Strips B3:FS F 9999 600 200 100 5 Deep N

PJM 5 MW Real Time NYMEX PJM Western Hub Peak Calendar Real 

Time LMP Swap Future 5 MW Calendar Spreads
L1 F 9999 600 200 100 10 Deep Y, Note 8

PJM 5 MW Real Time NYMEX PJM Western Hub Peak Calendar Real 

Time LMP Swap Future 5 MW Strips
L1:FS F 9999 600 200 100 10 Deep N

RBOB Unleaded Gas Calendar Spreads RB F 999 125 250 100 10 Deep Y, Note 25

RBOB Unleaded Gas Strips RB:FS F 999 300 250 125 10 Deep N

RBOB Gasoline vs. Heating Oil Intercommodity Spreads RB-HO F 999 300 250 125 10 Deep Y, Note 10

miNY RBOB Unleaded Gas Calendar Spreads QU F 999 130 250 100 10 Deep Y, Note 8
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CME Group Energy Future Spreads (NYMEX Cleared) - Continued

REBCO Crude Oil Calendar Spreads RE F 999 25 100 13 10 Deep Y, Note 25

REBCO Financial Crude Oil Calendar Spreads REB F 999 75 100 50 10 Deep Y, Note 8

REBCO Financial Crude Oil Strips REB:FS F 999 75 100 50 10 Deep N

Singapore 380 cst Fuel Oil Calendar Spreads HZ F 999 600 200 100 10 Deep Y, Note 8

TCO Basis Swap Calendar Spreads TC F 9999 7500 2500 1300 10 Deep Y, Note 8

TCO Basis Swap Strips TC:FS F 9999 7500 2500 1300 10 Deep N

Texas Eastern Zone M-3 Basis Swap (Platts IFERC) Calendar Spreads NX F 9999 7500 2500 1300 10 Deep Y, Note 8

Texas Eastern Zone M-3 Basis Swap (Platts IFERC) Strips NX:FS F 9999 7500 2500 1300 10 Deep N

Uranium Calendar Spreads UX F 999 750 250 125 10 Deep Y, Note 8

Uranium Strips UX:FS F 999 750 250 125 10 Deep N

Ventura Basis Swap Calendar Spreads PF F 9999 7500 2500 1300 10 Deep Y, Note 8

Ventura Basis Swap Strips PF:FS F 9999 7500 2500 125 10 Deep N

Waha Basis Swap (Platts IFERC) Calendar Spreads NW F 9999 7500 2500 1300 10 Deep Y, Note 8

Waha Basis Swap (Platts IFERC) Strips NW:FS F 9999 7500 2500 125 10 Deep N

WTI Crude Calendar Spreads CL F 999 25 100 13 10 Deep Y, Note 25

WTI Crude Strips CL:FS F 999 75 100 50 10 Deep N

WTI Crude Crack Spreads CL F 999 75 100 50 10 Deep Y, Note 8

WTI Crude vs. Brent Last Day Intercommodity Spreads CL-BZ F 999 75 100 50 10 Deep Y, Note 8

WTI Crude vs. Oman Crude Oil CL-OQD F 999 25 100 13 10 Deep Y, Note 9

WTI Crude vs. Oman Crude Oil Financial CL-ZGD F 999 25 100 13 10 Deep Y, Note 9

WTI Crude vs. REBCO Intercommodity Spreads CL-RE F 999 75 100 50 10 Deep Y, Note 8

miNY WTI Crude Calendar Spreads QM N 999 250 1000 125 10 Deep Y, Note 8

CME Group Energy TAS Futures (NYMEX Cleared)

Brent Crude TAS BBT F 999 3 10 Deep N

Brent Last Day Crude TAS BZT F 999 3 10 Deep N

Crude Oil MACI Index XCT F 999 3 10 Deep N

Crude Oil Backwardation Contango Index XKT F 999 3 10 Deep N

Crude Oil TAS Calendar Spread CLT-CLT F* 999 3 10 Deep N

European Gasoil (ICE) TAS 7FT F* 999 3 10 Deep N

Gulf Coast Gasoline TAS LRT F 999 3 10 Deep N

Gulf Coast Ultra Low Sulfur Diesel TAS LUT F 999 3 10 Deep N

Heating Oil TAS HOT F 999 3 10 Deep N

Heating Oil TAS Calendar Spread HOT-HOT F* 999 3 10 Deep N

Henry Hub Natural Gas Swap TAS NNT F* 999 3 10 Deep N

Natural Gas TAS NGT F 999 3 10 Deep N

Natural Gas TAS Calendar Spread NGT-NGT F* 999 3 10 Deep N

New York Harbor Ultra Low Sulfur Diesel TAS LHT F 999 3 10 Deep N

REBCO Crude Oil  TAS RET F 999 3 10 Deep N

RBOB Unleaded Gas TAS RBT F 999 3 10 Deep N

RBOB TAS Calendear Spread RBT-RBT F* 999 3 10 Deep N

WTI Crude Oil TAS CLT F 999 3 10 Deep N

American-Style Options on CME Group Energy Future (NYMEX Cleared)

Crude Oil Options LO F 9999 Dynamic 2 3 Deep N

Heating Oil Options OH F 9999 Dynamic 2 3 Deep N

Natural Gas Options ON F 9999 Dynamic 2 3 Deep N

RBOB Unleaded Gas Options OB F 9999 Dynamic 2 3 Deep N
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European-Style Options on CME Group Energy Future (NYMEX Cleared)

Crude Oil Options LCE F 9999 Dynamic 2 3 Deep N

Natural Gas Options LNE F 9999 Dynamic 2 3 Deep N

European-Style Option Spreads on CME Group Energy Future (NYMEX Cleared)

Crude Oil Calendar Spread Options WAY F 9999 Dynamic 2 3 Deep N

Heating Oil Calendar Spread Options FAY F 9999 Dynamic 2 3 Deep N

Heating Oil Crack Spread Options CHY F 9999 Dynamic 2 3 Deep N

Natural Gas Calendar Spread Options IAY F 9999 Dynamic 2 3 Deep N

RBOB Calendar Spread Options ZAY F 9999 Dynamic 2 3 Deep N

RBOB Crack Spread Options RXY F 9999 Dynamic 2 3 Deep N

CME Group Softs Futures (NYMEX Cleared)

Cocoa CJ F 999 12000 4000 2000 10 Deep Y, Note 16

Coffee KT F 999 300 100 50 10 Deep Y, Note 16

Cotton TT F 999 240 80 40 10 Deep Y, Note 16

Sugar 11 YO F 999 105 35 18 10 Deep Y, Note 16

CME Group Softs Future Spreads (NYMEX Cleared)

Cocoa Calendar Spreads CJ F 999 12000 4000 2000 10 Deep Y, Note 16

Coffee Calendar Spreads KT F 999 300 100 50 10 Deep Y, Note 16

Cotton Calendar Spreads TT F 999 240 80 40 10 Deep Y, Note 16

Sugar 11 Calendar Spreads YO F 999 105 35 18 10 Deep Y, Note 16

CME Group Softs TAS Futures (NYMEX Cleared)

Cocoa TAS CJT F 999 300 10 Deep N

Coffee TAS KTT F 999 15 10 Deep N

Cotton TAS TTT F 999 3 10 Deep N

Sugar 11 TAS YOT F 999 3 10 Deep N
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CME Group Metal Futures (COMEX/NYMEX Cleared)

Asian Gold QS F 999 1200 400 200 10 Deep Y, Note 9

Asian Palladium QT F 999 120 40 20 10 Deep Y, Note 9

Asian Platinum QR F 999 120 40 20 10 Deep Y, Note 9

Copper HG F 999 800 400 200 10 Deep Y,Note 8

miNY Copper QC F 999 800 400 200 10 Deep Y

Gold GC F 999 120 100 50 10 Deep Y,Note 12

E-mini Gold XGN F 999 120 100 50 10 Deep Y, Note 12

miNY Gold QO F 999 1200 1000 500 10 Deep Y

Hot Rolled Steel HRC F 9999 15000 10000 2500 10 Deep Y, Note 19

Palladium PA F 999 1500 500 250 10 Deep Y, Note 14

Platinum PL F 999 300 100 50 10 Deep Y, Note 14

Silver SI F 999 300 200 100 10 Deep Y, Note 12

E-mini Silver  XSN F 999 300 200 100 10 Deep Y, Note 12

miNY Silver QI F 999 3000 2000 1000 10 Deep Y,Note 11

CME Group Metal Future Spreads (COMEX/NYMEX Cleared)

Aluminum Spreads AL F 999 300 100 50 10 Deep Y, Note 13

Asian Gold Spreads QS F 999 1200 400 200 10 Deep Y, Note 9

Asian Palladium Spreads QT F 999 120 40 20 10 Deep Y, Note 9

Asian Platinum Spreads QR F 999 120 40 20 10 Deep Y, Note 9

Copper Spreads HG F 999 400 400 200 10 Deep Y,Note 8

miNY Copper Spreads QC F 999 800 400 200 10 Deep Y,Note 8

Gold Spreads GC F 999 40 100 30 10 Deep Y,Note 12

E-mini Gold Calendar Spreads XGN F 999 120 100 50 10 Deep Y, Note 12

miNY Gold Spreads QO F 999 1200 1000 500 10 Deep Y,Note10

Hot Rolled Steel Spreads HRC F 9999 15000 10000 2500 10 Deep Y, Note 19

Palladium Calendar Spreads PA F 999 1500 500 250 10 Deep Y, Note 14

Platinum Calendar Spreads PL F 999 300 100 50 10 Deep Y, Note 14

Silver Spreads SI F 999 150 200 100 10 Deep Y, Note 12

E-mini Silver Calendar Spreads XSN F 999 300 200 100 10 Deep Y, Note 12

miNY Silver Spreads QI F 999 3000 2000 1000 10 Deep Y,Note 11
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Options on CME Group Metal Futures (COMEX/NYMEX Cleared)

Copper Options HXE F 9999 Dynamic 10 3 Deep N

Gold Options OG F 9999 Dynamic 20 3 Deep N

Silver Options SO F 9999 Dynamic 2 3 Deep N

Option Spreads on CME Group Metal Futures (COMEX/NYMEX Cleared)

Copper Option Spreads UD:2U F 9999 Dynamic 3 Deep N

Gold Option Spreads UD:1Y F 9999 Dynamic 3 Deep N

Silver Option Spreads UD:S1 F 9999 Dynamic 3 Deep N

CME Group Metal TAS Futures (COMEX/NYMEX Cleared)

Gold TAS GCT F* 999 3 10 Deep N

Silver TAS SIT F* 999 3 10 Deep N

CME Group Emissions Futures (NYMEX Cleared)

Carbon EUA Emissions Euro EUA F 9999 120 40 20 10 Deep Y, Note 22

Carbon Certified Emission Reduction Euro CCR F 9999 120 40 20 10 Deep Y, Note 22

Climate Action Reserve (CAR) CR F 9999 150 50 25 10 Deep N

Climate Action Reserve (CAR) Vintage 92X, 93X, 94X, 95X F 9999 150 50 25 10 Deep N

NYMEX SO2 Emissions RSN F 9999 1200 400 200 10 Deep Y, Note 8

NYMEX SO2 Emission 25-allowance Vintage 2009 VAF F 9999 300 100 50 10 Deep N

NYMEX Annual NOX Vintage 2009 WWN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Annual NOX Vintage 2010 YPN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Annual NOX Vintage 2011 YQN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Annual NOX Vintage 2012 YRN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Seasonal NOX Vintage 2009 YIN F 9999 60000 20000 10000 10 Deep Y, Note 23

NYMEX Seasonal NOX Vintage 2010 YJN F 9999 60000 20000 10000 10 Deep Y, Note 23

NYMEX Seasonal NOX Vintage 2011 YKN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Seasonal NOX Vintage 2012 YMN F 9999 60000 20000 10000 10 Deep Y, Note 9

Regional Greenhouse Gas Initiative CO2 Allowance RGIZ9 F 9999 150 50 25 10 Deep N

Regional Greenhouse Gas Initiative CO2 Vintage 98N, 76X, 86N, 96X F 9999 150 50 25 10 Deep N

CME Group Emissions Future Spreads (NYMEX Cleared)

Carbon EUA Emissions Euro Calendars EUA-EUA F 9999 120 40 20 10 Deep Y, Note 22

Carbon Certified Emission Reduction Euro Calendars CCR-CCR F 9999 120 40 20 10 Deep Y, Note 22

NYMEX SO2 Emissions Calendars RSN-RSN F 9999 375 400 200 10 Deep Y, Note 8

NYMEX SO2 Emission 25-allowance Non-Vintage SNV F 9999 300 100 50 10 Deep N

NYMEX SO2 Emission 25-allowance Vintage 2010 V10 F 9999 300 100 50 10 Deep N

NYMEX SO2 Emission 25-allowance Vintage 2011 V11 F 9999 300 100 50 10 Deep N

NYMEX SO2 Emission 25-allowance Vintage 2012 V12 F 9999 300 100 50 10 Deep N

NYMEX SO2 Emission 25-allowance Vintage 2013 V13 F 9999 300 100 50 10 Deep N

NYMEX SO2 Emission 25-allowance Vintage 2014 V14 F 9999 300 100 50 10 Deep N

NYMEX SO2 Emissions Strips RSN:FS F 9999 1200 400 200 10 Deep N

NYMEX Annual NOX Vintage 2009 Calendars WWN-WWN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Annual NOX Vintage 2010 Calendars YPN-YPN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Annual NOX Vintage 2011 Calendars YQN-YQN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Annual NOX Vintage 2012 Calendars YRN-YRN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Seasonal NOX Vintage 2009 Calendars YIN-YIN F 9999 60000 20000 10000 10 Deep Y, Note 23

NYMEX Seasonal NOX Vintage 2010 Calendars YJN-YJN F 9999 60000 20000 10000 10 Deep Y, Note 23

NYMEX Seasonal NOX Vintage 2011 Calendars YKN-YKN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX Seasonal NOX Vintage 2012 Calendars YMN-YMN F 9999 60000 20000 10000 10 Deep Y, Note 9

NYMEX European Union Allowance EAF F 9999 120 40 20 10 Deep N

NYMEX Certified Emission Reduction CRE F 9999 120 40 20 10 Deep N
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CME Group Environmental Futures

Domestic Weekly Weather

 H0-H9#, HA#, HQ#, 

HR#, HS#, HW#, 

HX#, V3#, VF#, VG#, 

VH#, VK#, VU#, KS#, 

KX#

T 9999 80 25 12 5 Deep N

Domestic Heating Degree Day (HDD)

H0-H9, HA, HQ, HR, 

HS, HW, HX, V3, VF, 

VG, VH, VK, VU, KS, 

KX

T 9999 80 25 12 5 Deep N

Domestic Cooling Degree Day (CDD)

K0-K9, KV, KW, A3, 

KK, KR, A0, KX, AH, 

At, KQ, AK, KS, KU, 

AU

T 9999 80 25 12 5 Deep N

Canadian Heating Degree Day (HDD) A2, A4-A5, A7-A9 T 9999 80 25 12 5 Deep N

Canadian Cooling Degree Day (CDD) P2, P4-P5, P7-P9 T 9999 80 25 12 5 Deep N

Canadian CAT V1-V2, V4-V5, V8-V9

European Heating Degree Day (HDD) D0-D6, D8-D9 T 9999 80 25 12 5 Deep N

European CAT G0-G5, GG8-G9, HL T 9999 80 25 12 5 Deep N

Asia-Pacific Heating Degree Day (HDD) G6-G7, HJ T 9999 80 25 12 5 Deep N

Asia-Pacific CAT G6-G7, HJ T 9999 80 25 12 5 Deep N

Australian Heating Degree Day (HDD) 2F-4F T 9999 80 25 12 5 Deep N

Australian CAT 6T-8T T 9999 80 25 12 5 Deep N

CME- Carvill Hurricane Index Futures

HP#, HX#, HXA, 

HXM, HF#, HFA, 

HFM, HG#, HGA, 

HGM, HN#, HNA, 

HNM, HS#, HAS, 

HSS T 9999 1.5 0.5 0.3 5 Deep N

CME Frost Day FZ, FZX T 49999 80 25 12 5 Deep N

CME Snowfall Day

SB, SX, SW, BV, EK, 

FG T 9999 100 50 30 5 Deep N
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CME Group Housing Futures (Residential Real Estate)

Boston Real Estate Futures BOS T 9999 400 200 100 5 Deep Y, Note 18

Chicago Real Estate Futures CHI T 9999 400 200 100 5 Deep Y, Note 18

Composite Index Futures CUS T 9999 400 200 100 5 Deep Y, Note 18

Denver Real Estate Futures DEN T 9999 400 200 100 5 Deep Y, Note 18

Las Vegas Real Estate Futures LAV T 9999 400 200 100 5 Deep Y, Note 18

Los Angeles Real Estate Futures LAX T 9999 400 200 100 5 Deep Y, Note 18

Miami Real Estate Futures MIA T 9999 400 200 100 5 Deep Y, Note 18

New York Real Estate Futures NYM T 9999 400 200 100 5 Deep Y, Note 18

San Diego Real Estate Futures SDG T 9999 400 200 100 5 Deep Y, Note 18

San Francisco Real Estate Futures SFR T 9999 400 200 100 5 Deep Y, Note 18

Washington DC Real Estate Futures WDC T 9999 400 200 100 5 Deep Y, Note 18

Apartment Property CEA T 9999 400 200 100 5 Deep N

Desert Mountain West Region CED T 9999 400 200 100 5 Deep N

Mid-Atlantic South Region CES T 9999 400 200 100 5 Deep N

Midwest Region CEM T 9999 400 200 100 5 Deep N

National Composite Index CEC T 9999 400 200 100 5 Deep N

Northeast Region CEN T 9999 400 200 5 Deep N

Office Property CEO T 9999 400 200 5 Deep N

Pacific West Region CEW T 9999 400 200 25 5 Deep N

Retail Property CEL T 9999 400 200 25 5 Deep N

Warehouse Property CEE T 9999 400 200 25 5 Deep N
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Matching Modes:

1) F - FIFO (First In First Out)

2) A - Allocation Algorithm (Pro-Rata w/TOP)

3) C - Pro Rata

4) Y - FALCON Eurodollar

5) T - FIFO w/ LMM (Lead Market Maker) without TOP

6) S - FIFO w/ LMM (Lead Market Maker) with TOP

7) O- Pro Rata w/ TOP & Min/Max

8) Q- Pro Rata with TOP & Min/Max  and LMM

9) K - Split FIFO/Pro Rata w/TOP and LMM

10) N -NYMEX FIFO w/LMM 

F*:  These products will function as an F or FIFO product although they will come across as K in the product security description (M-Oh). 

Note 1:  The first eight quarterly and serial month expirations and any defined combination which has at least the first leg within the front eight quarterly 

contracts and serial expirations have an order quantity limit of 30,000 contracts. Outright contracts and combinations whose individual legs are exclusively in 

the last 32 contracts (year three and beyond) are subject to a 5,000 contract order limit, as are all CME Eurodollar Pack and Bundle orders.

Note 3:  Eurodollar Future implied levels are "2 Deep."

Note 4:  All Expirations, Calendars, Butterflies

Note 5:  All Expirations, Calendars

Note 6:  Implied eligible (excluding 1/4 tick eligible) has been extended to include 21-40 quarterly contracts (Quarters 1 - 40 are now implied).  3-month, 6-

month, 9-month, 12-month, 15-month, and 18-month Calendar spreads implied the entire length of the Eurodollar futures curve.  3-month, 6-month, and 12-

month Butterfly spreads implied the entire length of the Eurodollar futures curve.

Note 7:  First 6 Even Expirations, Calendars with legs Implied eligible, Butterflies 

Note 8:  All Contracts twenty-four months out

Note 9:  All Contracts twelve months out

Note 10:  All Contracts eighteen months out

Note 12:  All Contracts twenty months out

Note 13:  All Contracts twenty-five months out

Note 14:  Eight Contracts Listed

Note 15:  All Contracts five months out

Note 16:  All Contracts ten months out

Note 17:  All Contracts nine months out

Note 18:  All Contracts seven months out

Note 19:  All months implied

Note 20:  Up to 3 months

Note 21:  All Contracts forty-eight months out

Note 22:  All Contracts eleven months out

Note 23:  All Contracts up to twelve months out

Note 24:  All Contracts ten years out

Note 25:  All Contracts for the first twelve months plus the next two years of June and December

*As one contract expires, the next number in the series becomes active

F*:  These products will function as an F or FIFO product although they will come across as K in the product security description (M-Oh). 

***** For a more detailed explanation of options price banding please visit www.cmegroup.com/pricebanding ******
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