& CME Group

A CME /Chicage Board of Trade/NYMEX Company

Date: December 3,
2009

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs

Listing Date Sunday December 20, 2009 (FTD = Monday December 21, 2009)
Contract Name Live Cattle & Lean Hog Calendar Spread Options (CSO’s) NP 09-26
Description Option contracts on underlying future calendar spreads

Instrument Type

Outright options and User Defined Spreads (UDS)

Ticker Symbol(s)

Product GLOBEX Trading Floor / Clearing code
| 1% contract back LOA  (L-zero-A) COA (C-zero-A)

Live Cattle CSO

2" contract back LOB (L-zero-B) CoB (C-zero-B)

Live Cattle CSO

3™ contract back LOC (L-zero-C) COC (C-zero-C)

Live Cattle CSO

1% contract back BOA  (B-zero-A) ROA (R-zero-A)

Lean Hog CSO

2" contract back BOB (B-zero-B) ROB (R-zero-B)

Lean Hog CSO

3™ contract back BOC (B-zero-C) ROC (R-zero-C)

Lean Hog CSO

4™ contract back BOD (B-zero-D) ROD (R-zero-D)

Lean Hog CSO

Note: The 3" character in the symbol denotes how many contract months that the back leg in the calendar spread is behind the front leg (e.g. A-1st contract

month back, B-2nd contract month back, etc.). The front leg is denoted by the standard addition of 2 characters for month/year, as shown below for initial
contract months.

Trading Venue

GLOBEX and Open Auction

Trading Hours

GLOBEX: 09:05:00 — 13:55:00 CST, Monday through Friday
Open Auction: 09:05:00 — 13:02:00 CST, Monday through Friday

Contract Size

40,000 pounds

Valid Contract
Months

Live Cattle CSO: All combination for the first four (4) months of Feb, Apr, Jun, Aug, Oct, Dec
Lean Hog CSO: All combination for the first five (5) months of Feb, Apr, May, Jun, Jul, Aug, Oct, Dec
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Initial Contract
Months

Product GLOBEX
| 1 contract back LOAGO, LOAJO, LOAMO
Live Cattle CSO (Feb-Apr, Apr-Jun, Jun-Aug)
2" contract back LOBGO, LOBJO C0BGO, C0BJO
Live Cattle CSO (Feb-Jun, Apr-Aug) (Feb-Jun, Apr-Aug)
3™ contract back LOCGO COCGO
Live Cattle CSO (Feb-Aug) (Feb-Aug)
| 1 contract back BOAGO, BOAJO, BOAKO, BOAMO ROAGO, ROAJO, ROAKO, ROAMO
Lean Hog CSO (Feb-Apr, Apr-May, May-Jun, Jun-Jul) (Feb-Apr, Apr-May, May-Jun, Jun-Jul)
2" contract back BOBGO, BOBJO, BOBKO ROBGO, ROBJO, ROBKO
Lean Hog CSO (Feb-May, Apr-Jun, May-Jul) (Feb-May, Apr-Jun, May-Jul)
3" contract back BOCGO, BOCJO ROCGO, ROCJO
Lean Hog CSO (Feb-Jun, Apr-Jul) (Feb-Jun, Apr-Jul)
4" contract back BODGO RODGO
Lean Hog CSO (Feb-Jul) (Feb-Jul)

Trading Floor
COAGO, COAJO, COAMO
(Feb-Apr, Apr-Jun, Jun-Aug)

Note: The 3" character in the symbol denotes how many contract months that the back leg in the calendar spread is behind the front leg (e.g. A-1st contract
month back, B-2nd contract month back, etc.). The front leg is denoted by the standard addition of 2 characters for month/year. For example, “LOAGO” denotes a
Globex-traded Live Cattle CSO on a future spread with a front leg of Feb 2010 and a back leg of April 2010.

Minimum Price
Intervals

0.025 cents per one hundred pounds
- OR -in'dollar terms": 0.00025 dollars per pound

Value Per Tick

$10.00 per contract

Exercise Style

European style

Exercise Price
Intervals and
Listings

Live Cattle CSO:
.25 cents/Ib for either of the first two (2) contract months and .50 cents/Ib for all other contract months.
6.0 cents/Ib. above & below the settlement price.

Lean Hog CSO:
1.0 cents/lb for all combinations.

For 1.0 cents/Ib strike prices = 12 cents/Ib. above & below settlement price.
Additional strike price interval of .50 cents/Ib for the first two (2) contract months.
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For .50 cents/Ib strike prices = 6 cents/lb above & below settlement price.

Termination of
Trading

Live Cattle CSO:
First (1st) Friday of contract month at 13:00:00 CST. If that Friday is not a business day, then trading shall terminate on the immediate preceding business day.

Lean Hog CSO:
One (1) business day prior to LTD of expiring futures at 13:00:00 CST. Expiring futures LTD is the tenth (10th) business date of the contract month

Final Settlement
Price

Same as trading tick

Position Limits

Aggregated with outright options on futures equivalent net basis

Minimum Reportable
Level

25 contracts

Delivery N/A
Price Conventions Futures Options Strike Options Premium
Trade Price for both for both Cattle and Information Contacts
Price Cattle and Hog Hog CSO’s
CSO’s
Actual Price NA 125.00 10.5 Cme.com Customer Service (800) 331-3332
Inquiries
FEC NA 0001250 0000105 | General Products & Services | (312) 930-8213
TREX NA 0001250 0000105 | Information | Clearing House (312) 207-2525
Unmatched Trade NA 0001250 0000105 Globex Globex Control (312) 456-2391
Notice Information | Center
Trade Register NA 125.00 10.5 Performanc | Risk Management (312) 648-3888
Report e Bond Dept.
Information
FIXML Trade NA 125.00 10.5 Position Market Regulation (312) 648-3259
Register File Limits
Settlement Price File | NA 0001250 0000105 Clearing Clearing Fee
Fees Hotline (312) 648-5470
SPAN File NA 0001250 0000105
CME® Globex® NA 1250 105




