<2 CME Group

Date: March 23, 2012

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

Listing Date

March 26, 2012

Product Exchange

CBT

Product Name / Clearing
Code

MGEX-CBOT Wheat Spread Options — MCG NP 12-13

Description MGEX-CBOT Wheat Spread Options
Instrument Type Option
Sub-Type Monthly

Trading Venue

CME ClearPort (CPC) & NYMEX Trading Floor (NXPIT)

Trading Hours

CPC — Sunday - Friday 17:00 - 16:15, CT; No 17:00 session on Friday
Globex - Sunday - Friday 18:00 - 07:15 and0 9:30 - 13:15 CT
CBOT — Monday — Friday 09:30 — 13:15 CT

Contract Size

5,000 Bushels

Series Listing Convention

MGEX Jul:CBOT Jul, MGEX Sep:CBOT Jul, MGEX Dec:CBOT Dec

Initial Contract Months

MGEX Jul:CBOT Jul 2012, MGEX Sep:CBOT Jul 2012, MGEX Dec:CBOT Dec 2012

Rollover Schedule

Monthly

Minimum Price Intervals

1/8 of one cent per bushel (0.00125)

Value Per Tick / Currency

1/8 of one cent or 0.00125 x 5,000 = $6.25

Cabinet Value $1.00
Block Eligible / No
Minimum Block Quantity

Exercise Style European

Exercise Price Intervals &
Listings

ATM +/- 10 strikes at 0.05 intervals

Allow Negative Price

No

Allow Negative Strike Price

Yes

Termination of Trading

The last Friday which precedes by at least two business days, the last business day of the month preceding the option
month.

Final Settlement Price

1/8 of one cent per bushel (0.00125)

Final Settlement Date LTD
Clearing DPL 5
Settlement DPL 5

Position Limits

Minimum Reportable Level

Delivery

Financially Settled

Price Conventions

Option Strike Prices Options Premiums Information Contacts
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Final Settlement

2.000, 2.050, 2.1000

0.22750, 0.22875, 0.23000

PCS

2.000, 2.050, 2.1000

0.22750, 0.22875, 0.23000

Assignment Reports

2.000, 2.050, 2.1000

0.22750, 0.22875, 0.23000

Product Reference Files

2.000, 2.050, 2.1000

0.22750, 0.22875, 0.23000

Trade Messages

2.000, 2.050, 2.1000

0.22750, 0.22875, 0.23000




