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

%2 CME Group

Listing Date Trade Date Monday, December 21, 2015
Product Exchange CME
, Globex SPAN | SPAN Combined

Product Name & Codes e Clesiing 2 Code Code Commodity Code
3-Month EUR/USD Realized Volatility Futures 36E 36E 36E BECC-36E
(FX VolContracts™)

Description 3-Month EUR/USD Realized Volatility Futures

Instrument Type Futures

Regulatory Class Futures

Trading Venues Globex & ClearPort

Trading Hours

Globex & CPC: Sunday - Friday 17:00 - 16:00, CT; No 17:00 session on Friday

Product Size

$1,000 times the Euro 3-Month Reference Value

Series Listing Convention

3 contract expirations in the March, June, September, and December quarterly cycle

Initial Contracts

March 2016, June 2016, and September 2016

Minimum Price Increment 0.01
Value Per Tick / Currency $10.00
Contract Multiplier (CVF) 1,000
Exercise Style N/A
I?Ali?\icrz E rllggllst:LeCL Quantity ves/10
Exercise Price Intervals and N/A

Listings

Termination of Trading

Futures trading shall terminate at 2:00 p.m. Central Time on the second Friday immediately preceding the third
Wednesday of the contract month.

Final Settlement Increment

0.01

Final Settlement Date

LTD

Delivery

Financially Settled

Price Conventions

Trade Prices 9.63 Option Strikes N/A Globex Prices 963
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0000963 320

(312) (312) (312)
648-5470 930-1000 207-2525
(800) (312) (312)
438-8616 648-3888 341-7970

Information Contacts

Pending All Relevant CFTC Regulatory Review Periods




