INTEREST RATE PRODUCTS
VENDOR CODES AND BLOCK TRADE
REQUIREMENTS BY CONTRACT

Exchange Symbol Bloomberg Reuters IDN Minimum Block Trade Requirements
: CME : CME CME : CME Regular European
IntereSt Rate PrOdUCts _

Short Term Interest Rates

Eurodollar ED GE EDA EDA ED - O#2ED: O#GE: 4,000%* 2,000%* 1,000%*

Euribor - EB - IEBA - GEB - <O#EB:> Years 1-5: Years 1-5: Years 1-5:
2,000; Years | 2,000; Years | 2,000; Years
6-10: 500 6-10: 500 6-10: 500

30 Day Federal Funds FF ZQ FFA FFA FF FFA /FF FF 2,000 1,000 500
Treasuries

2Yr.U.S. Treasury Note TU T TUA TUA TU - /TU - 5,000*% 2,500% 1,250%
5Yr. U.S. Treasury Note FV ZF FVA FVA FV FVA /FV FV 5,000% 2,500% 1,250*%
10 Yr. U.S. Treasury Note Y ZN TYA TYA - TYA - TY 5,000% 2,500% 1,250*%
U.S. Treasury Bond us ZB USA USA us USA /US us 3,000% 1,500% 750%
Long-Term (Ultra) Treasury Bond uL UB WNA WNA ULA ULA -- -- 2,000* 1,500% 750%
2Yr. OTR U.S. Treasury Note T2 TWO Z2A Z2A T2 T2 -- -- 2,000* 1,000* 500*
5Yr. OTR U.S. Treasury Note T5 FIV Z5A Z5A T5 5 - - 2,000* 1,000% 500%
10 Yr. OTR U.S. Treasury Note TN TEN TOA TOA TN TN - - 2,000* 1,000% 500%

Interest Rate Swaps

5Yr. Interest Rate Swap NT SA DSA DSA IR IRA /N5 IR 2,000* 1,000* 500*
7 Yr. Interest Rate Swap N7 71 J7A J7A -- S7 -- O#SWSE: | 2,000* 1,000* 500*
10 Yr. Interest Rate Swap NI SR DIA DIA - NIA - NI 2,000* 1,000* 500*
30 Yr. Interest Rate Swap NZ 13 TIRA TIRA BNZ YOS - O#3NTT 2,000* 1,000% 500%
Sovereign Yield Spreads

US-UK (US-UK) - SKV - SKAA - SKV - O#SKV: 250 250 250
US-Germany (US-DE) - SEV - SKBA - SEV - O#EVS: 250 250 250
US-France (US-FR) - SFV - SKCA - SFV - O#SFV: 250 250 250
US-ltaly (US-IT) - STV - SKDA - STV - O#STV: 250 250 250
US-Netherlands (US-ND) - Sbv - SKEA - Sbv - O#SDV: 250 250 250
UK-Germany (UK-DE) - KEV - KVAA - KEV - O#KEV: 250 250 250
UK-France (UK-FR) - KFV - KVBA - KFV - O#KFV: 250 250 250
UK-ltaly (UK-IT) - KTV - KVCA - KTV - O#KTV: 250 250 250
UK-Netherlands (UK-ND) - KDV - KVDA - KDV - O#KDV: 250 250 250
Germany-France (DE-FR) -- DFV -- DVAA -- DFV -- O#DFV: 250 250 250
Germany-ltaly (DE-IT) - DTV - DVBA - DTV - O#DTV: 250 250 250
Germany-Netherlands (DE-ND) -- DNV -- DVCA -- DNV -- O#DNV: 250 250 250

Exchange Symbol Bloomberg Reuters IDN Minimum Block Trade Requirements
Interest Rate Products Pit o Pit CME Globex o CME Globex ReeLlsg|§Euiopsan
Globex Globex Hours Hours

Short Term Interest Rates
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Eurodollar ED GE Calls: Calls: ED EDA Calls: O#ED+ Calls: O#GE: 10,000 5,000 2,500
EDmyC 1 GEmyC 1 Puts: O#ED+ Puts: O#GE+
Puts: Puts:
EDmyP 1 GEmyP1
Eurodollar Calendar Spread (CSO) | SP1 SPO EZmyCmyl | EZmyCmyl | -- -- - -- 10,000 5,000 2,500
Eurodollar — 1 Yr. MidCurve EO GEO OEmyC1 - EDO GEO O#EG+ O#GF+ 10,000 5,000 2,500
Eurodollar - 2 Yr. MidCurve E2 GE2 2EmyC1 -- ED2 GE2 O#EH+ O#GH+ 10,000 5,000 2,500
Eurodollar - 3 Yr. MidCurve E3 GE3 3EmyC1 3EmyC1 -- GE3 <O#EN+> <O#GN+> 10,000 5,000 2,500
Eurodollar - 5 Yr. MidCurve E5) GE5 5EmyC 1 -- EDF GE5 O#EA+ O#GA+ 10,000 5,000 2,500
Eurodollar MidCurve — Week 1-5 1K, 2K, EOL EO2, | IKmyC1, - GIK, - O#EGW+ O#EGW+ 10,000 5,000 2,500
3K, 4K, EO3,EO4, | 2KmyC1, G2K,
5K EO5 3KmyC 1, G3K,
4KmyC 1, G4K,
5KmyC 1 G5K

*

As of February 1, 2011, Inter-commodity interest rate futures spread trades in CBOT U.S. Treasury, On-the-Run Treasury Yield and Interest Rate Swaps can be executed as block trades provided that the quantity of each leg of the spread
meets the designated minimum quantity threshold applicable to each of the respective products. Please note: Block trading of intra-commodity Treasury and Interest Rate Swap futures calendar spreads remains to be prohibited.

*
*

During RTH, 4,000 contracts — or 1,000 contracts provided that a minimum of 1,000 contracts are transacted in years 6-10; During ETH, 2,000 contracts — or 500 contracts provided that a minimum of 500 contracts are transacted in
years 6-10; During ATH, 1,000 contracts — or 250 contracts provided that a minimum of 250 contracts are transacted in years 6-10.

(cont. on back)



Options (cont.)

Exchange Symbol Bloomberg

_ _
ments
CME CME Regular European Asian

Short Term Interest Rates (cont.)

Eurodollar Treasury-Matched EOT TEO OTA OTA EOT TEO <O#ET+> -- 10,000 5,000 2,500
MidCurve
30 Day Federal Funds Calls: FFC | 0ZQ Calls: -- - Calls: -- | -- Calls: -- Calls: 1,500 750 375
Puts: FFP Puts: FFA Puts: FF Puts: <0#ZQ=>
OMON <O#FF+> Puts:
<O#ZQ+>
Treasuries
2Yr.U.S. Treasury Note Calls: TUC | OZT TUA -- TU -- Calls: -- 2,000 1,000 500
Puts: TUP OMON TU9925I12
Puts:
TU9925U2
2 Yr.U.S. Treasury Note — TW1,TW2, ZT1,772, 1w, 2w, 1w, 2w, = ZTWI1, ZTW2, O#TWWW+ O#ZTW+ 2,000 1,000 500
Week 1-5 TW3,TW4, | ZT3,7T4, 3W, 4w, 3W, 4w, ZTW3,ZTW4,
TW5 ZT5 5W 5W ZTW5
5Yr.U.S. Treasury Note Calls: FL OzZF Calls: FVA | OMON Fv FVA - Calls: ZF9012 | 7500 3,750 1,875
Puts: FP OMON FV Puts: ZFO0U2
Puts: FVA
OMON
5Yr. U.S. Treasury Note — FV1,FV2, ZF1,ZF2, 11,21, 3l, 11,21, 3l, = ZFW1, ZFW2, O#FVW+ O#ZFW+ 7,500 3,750 1,875
Week 1-5 FV3, FV4, ZF3,ZF4, 41,51 41,51 ZFW3, ZFW4,
FV5 ZE5S ZFW5
10 Yr. U.S. Treasury Note Calls: TC OZN Calls: -- Calls: Calls:-- | Calls: TYA Calls: -- Calls: ZN7812 | 7500 3,750 1,875
Puts: TP Puts: TYA OMON Puts: TY | Puts: -- Puts: TY78U2 Puts: --
OMON Puts: --
10 Yr. U.S. Treasury Note — TYLTY2, ZN1,ZN2, 1M, 2M, == == ZNW1, ZNW2, O#TWW+ O#ZNW+ 7,500 3,750 1,875
Week 1-5 TY3,TY4, ZN3, ZN4, 3M, 4M, ZNW3, ZNW4,
TY5 ZN5 5M ZNW5
U.S. Treasury Bond Calls: CG 0zB USA OMON us USA Calls: US6012 | Calls: ZB6012 | 7500 3,750 1,875
Puts: PG OMON Puts: US60U2 | Puts: ZB60U2
U.S. Treasury Bond — Week 1-5 US1, US2, ZB1,ZB2, 1C,2C,3C, | 1C,2C,3C, | -- ZBW1,ZBW2, O#USW+ O#ZBW+ 7500 3750 1,875
US3,US4, | ZB3,ZB4, 4C,5C 4C,5C ZBW3, ZBW4,
uss ZB5 ZBW5
Long-Term (Ultra) Treasury Bond ouL ouB WNA WNA uL ULA -- -- == == ==
Long-Term (Ultra) Treasury Bond UL1, UL2, UBL1, UB2, 1J,2J,3J, 1J,2J,3J, == UBWL, UBW2, O#ULW+ O#UBW+ -- -- --
—Week 1-5 UL3, UL4, UB3,UB4, | 4J,5J 4),5J) UBW3, UBW4,
UL5 UB5 UBW5

For more information, please contact the
Interest Rate Products Team:

CME GROUP INTEREST RATE PRODUCTS

CME Group is the world's leading marketplace for trading

short-, medium- and long-term interest rate derivative

products. Whether you are managing risk from 30 days to 30

years, CME Group offers the most diverse suite of interest rate

In New York

Sean Tully, Managing Director
2122992340
sean.tully@cmegroup.com

Jonathan Kronstein, Director
312930 3472
jonathan.kronstein@cmegroup.com

Dave Reif, Associate Director

products including: Eurodollars, U.S. Treasuries, 30-Day Fed In Chicago 3126483839
Funds and Interest Rate swaps. Our recently launched Euro- Pete Barker, Director david.reif@cmegroup.com
312930 8554

denominated Euribor futures and our Sovereign Yield Spread
futures, denominated in both Euro and British pound, offer a
cost-effective way to expand your global interest rate trading

strategies. Additionally, we offer central counterparty clearing for

peter.barker@cmegroup.com

Steve Dayon, Director
312 466 4447

Suzanne Spain, Associate Director
3123382651
suzanne.spain@cmegroup.com

OTC Interest Rate swaps. The liquidity, transparency and security steven.dayon@cmegroup.com g‘otce’l:tdl?lgmmond Associate Director
of CME Group Interest Rate markets provide customers around Mike Kamradt, Director +44 (0) 203 379 3'700

the world with a safe and capital efficient way to manage interest

rate risk. Backed by our central counterparty clearing model,
we offer powerful solutions to address a wide variety of risk

management needs.

312 466 7473
mike . kamradt@cmegroup.com

robert.hammond@cmegroup.com

You may also reach us at: interestrates@cmegroup.com or 866 501 3646.

The interest rate products are listed by and subject to the rules of CME and CBOT. The applicable rulebook should be consulted for contract specifications.
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