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Monday, January 27, 2014

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

Listing Date

Trade Date Monday, April 14, 2014

Product Exchange

CME NP14-03

Product Name & Codes

Name Clearing Code | Globex Codex SPAN Code

CME Group

Quarterly Options on Yen Denominated Nikkei Stock NKW NKW NKW

Average Futures

Description

Options on Yen Denominated Nikkei Stock Average Futures

Instrument Type

American style options

Trading Venues

Globex and ClearPort

Trading Hours

Sunday - Friday 6:00 p.m. - 5:15 p.m. (5:00 p.m. - 4:15 p.m. Chicago Time/CT) with a 45-minute break each day
beginning at 5:15 p.m. (4:15 p.m. CT)

Product Size

1 Yen Denominated Nikkei Stock Average Futures Contract

Series Listing Convention

2 quarterly months

Initial Contracts

June 2014 and Sep 2014

Minimum Price Increment

1.0 Index Points

Value Per Tick / Currency

1 index point (=¥ 500)

Exercise Style

American (Quarterly Options)

Block Eligible /
Minimum Block Quantity

Yes/ 50 Contracts

Exercise Price Intervals
and Listings

50 point strike price intervals: +40% From ATM Strike Price

Termination of Trading

QUARTERLY: 4:15 P.M. Chicago Time / Thursday prior to 2" Friday of the contract month

Final Settlement Increment

0000001

Final Settlement Date

QUARTERLY: Expiring in-the-money quarterly options (based on the Nikkei 225 SOQ) are auto exercised into the
expiring quarterly Yen Denominated Nikkei Stock Average futures on the 2" Friday of the expiry month.

Delivery

Price Conventions

N/A
0000010 14000 1
Trade Prices 0000020 Option Strikes 14050 Globex Prices 2
0000030 14100 3
ITC Fractional Format N/A ITC Fractional Indicator N Market Data 16
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Platform Channel
CMEGroup.com (800) ' (312) Clearing House (312)
| Inquiries 331-3332 | ' roducts &Services | 5, 0015 | (Clearing Ops) | 207-2525
Information Contacts Global Command (312) Risk Management Dept. (312) Market Requlation (312)
Center (Trading Ops) 456-2391 (Performance Bond) 648-3888 9 341-7970
Pending All Relevant CFTC Regulatory Review Periods
New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs
Listing Date Trade Date Monday, April 14, 2014
Product Exchange CME
Name Clearing Code | Globex Codex SPAN Code
Product Name & Codes Options on Yen Denominated Nikkei Stock Average NKY NKY NKY
Futures

Description

Serial Options on Yen Denominated Nikkei Stock Average Futures

Instrument Type

European style options

Trading Venues

Globex and ClearPort

Trading Hours

Sunday - Friday 6:00 p.m. - 5:15 p.m. (5:00 p.m. - 4:15 p.m. Chicago Time/CT) with a 45-minute break each day
beginning at 5:15 p.m. (4:15 p.m. CT)

Product Size

1 Yen Denominated Nikkei Stock Average Futures Contract

Series Listing Convention

2 serial months

Initial Contracts

May 2014 and July 2014

Minimum Price Increment

1.0 Index Points

Value Per Tick / Currency

1 index point ( =¥ 500 )

Exercise Style

European (Serial options)

Block Eligible /
Minimum Block Quantity

Yes/ 50 Contracts

Exercise Price Intervals
and Listings

50 point strike price intervals: +40% From ATM Strike Price

Termination of Trading

SERIAL: 3:00 P.M. Osaka Time (12:00 AM or 1:00 AM Chicago Time because of day light savings time) / on 2nd
Friday of the contract month

Final Settlement
Increment

0000001
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SERIAL: 3:00 P.M. Osaka Time (12:00 AM or 1:00 AM Chicago Time because of day light savings time) / 2nd

Final Settlement Date Friday of the contract month

Delivery N/A
0000010 14000 1
0000020 14050 2
Price Conventions 0000030 14100 3

i
(800) (312) (312)
331-3332 930-8213 207-2525
(312) (312) (312)
456-2391 648-3888 341-7970

Information Contacts

Pending All Relevant CFTC Regulatory Review Periods




