€ CME Group

Clearing: New Product Advisory Notice

Listing Date

Trade Date Monday, June 29, 2026

Product Exchange

CME Advisory# 26-213

Product Name & Codes

Product

‘ Clearing Code

Globex Code ‘

SPAN Combined
Commodity Code

Monday Micro E-mini S&P 500 Options (Financial) MS1A-MS5A MS1A-MS5A SP
Tuesday Micro E-mini S&P 500 Options (Financial) MS1B-MS5B MS1B-MS5B SP
Wednesday Micro E-mini S&P 500 Options (Financial) MS1C-MS5C MS1C-MS5C SP
Thursday Micro E-mini S&P 500 Options (Financial) MS1D-MS5D MS1D-MS5D SP
Friday Micro E-mini S&P 500 Options (Financial) MS1E-MS5E MS1E-MS5E SP
Monday Micro E-mini Nasdag-100 Options (Financial) MN1A-MNSA MN1A-MNSA NQ
Tuesday Micro E-mini Nasdag-100 Options (Financial) MN1B-MN5B MN1B-MN5B NQ
Wednesday Micro E-mini Nasdag-100 Options (Financial) MN1C-MN5C MN1C-MN5C NQ
Thursday Micro E-mini Nasdag-100 Options (Financial) MN1D-MN5D MN1D-MN5D NQ
Friday Micro E-mini Nasdag-100 Options (Financial) MN1E-MNSE MN1E-MNSE NQ

Description Monday through Friday Financially Settled Micro E-mini S&P 500 and Micro E-mini Nasdag-100 Options
Instrument Type Options
Regulatory Class Futures

Trading Venues

CME Globex & CME ClearPort

Trading Hours

CME Globex: Sunday - Friday 6:00 p.m. - 5:00 p.m. ET (5:00 p.m. - 4:00 p.m. CT)
CME ClearPort: Sunday 6:00 p.m. - Friday 6:45 p.m. ET (5:00 p.m. Sunday — 5:45 p.m. Friday) with no reporting

Monday - Thursday 6:45 p.m. — 7:00 p.m. ET

Product Size

Micro E-mini S&P 500: $5.00 x S&P 500 Index
Micro E-mini Nasdaq-100: $2.00 x Nasdag-100 Index

Series Listing Convention

Monday - Thursday Options: 2 Monday/Tuesday/Wednesday/Thursday Options.

Friday Options: 8 Friday Options.

Initial Contracts

Mondays: June 29, July 6: MS5AM6, MS1ANG6; MN5AM6, MN1ANG
Tuesdays: June 30, July 7: MS5BM6, MS1BN6; MN5BM6, MN1BNG
Wednesdays: July 1, July 8: MS1CN6, MS2CN6; MN1CN6, MN2CNG6
Thursdays: June 9, July 16: MS2DN6, MS3DN6; MN2DN6, MN3DN6

Fridays: July 2 - Sep 4: MS1ENG (Note: will expire July 2, 2026), MS2EN6, MS3ENG, MS4ENG6, MS5ENG, MS1EQS6,
MS2EQ6, MS3EQ6; MN1ENG (Note: will expire July 2, 2026), MN2ENG6, MN3ENG, MN4EN6, MN5SENG, MN1EQS6,
MN2EQ6, MN3EQ6

Minimum Price Increment

Micro E-mini S&P 500: 0.05 index points ($0.25) for premium < 5.00; 0.10 index points ($0.50) for premium < 20.00;
0.25 index points ($1.25) for premium < 100.00; 0.50 index points ($2.50) for premium > 100.00. CAB: 0.05 index
points ($0.25).

Micro E-mini Nasdaq-100: 0.05 index points ($0.10) for premium < 5.00; 0.25 index points ($0.50) for premium <
100.00; 0.50 index points ($1.00) for premium < 500.00; 1.00 index points ($2.00) for premium > 500.00. CAB: 0.05
($0.10).

Value Per Tick / Currency

Globex:
Micro E-mini S&P 500: $0.25 (premium < 5.00), $0.50 (premium < 20.00), $1.25 (premium < 100.00), $2.50
(premium > 100.00). CAB: $0.25.




CME Group

Micro E-mini Nasdaq-100: $0.10 (premium < 5.00), $0.50 (premium < 100.00), $1.00 (premium < 500.00), $2.00
(premium > 500.00). CAB: $0.10.

CME ClearPort:

Min Tick of 0.05 index points. Value per tick: $0.25 (S&P 500 Options) | $0.10 (Nasdag-100 Options).

Contract Multiplier (CVF)

Micro E-mini S&P 500: 5
Micro E-mini Nasdaq-100: 2

Exercise Style

European

Block Eligible /
Minimum Block Quantity

Yes.
Micro E-mini S&P 500: 1000
Micro E-mini Nasdaqg-100: 200

Exercise Price Intervals
and Listings

Micro E-mini S&P 500 Options: Strikes listed for 15% above the at-the-money strike and 30% below the at-the-
money strike at 50 index point increment.

When less than 20 days remain until expiration (DTE), additional strikes listed for 10% above the at-the-money strike
and 20% below the at-the-money strike at 25 index point increment.

When less than 10 days remain until expiration (DTE), additional strikes listed for 5% above the at-the-money strike
and 10% below the at-the-money strike at 10 index point increment.

When less than 5 days remain until expiration (DTE), additional strikes listed for 3% above the at-the-money strike
and 5% below the at-the-money strike at 5 index point increment.

Micro E-mini Nasdaq-100 Options: Strikes listed for 15% above the at-the-money strike and 30% below the at-the-
money strike at 250 index point increment.

When less than 20 days remain until expiration (DTE), additional strikes listed for 7% above the at-the-money strike
and 10% below the at-the-money strike at 100 index point increment.

When less than 10 days remain until expiration (DTE), additional strikes listed for 5% above the at-the-money strike
and 7% below the at-the-money strike at 50 index point increment.

When less than 5 days remain until expiration (DTE), additional strikes listed for 3% above the at-the-money strike
and 5% below the at-the-money strike at 25 index point increment

Termination of Trading

3:00 p.m. CT on the named contract’'s day and week

Final Settlement

0.05
Increment
Final Settlement Date LTD
Delivery Financially settled
Margin Style Equit
S&P: 323
. . Clearing Price Globex Price 395 MDP 3.0 Channel Nasdaq:
Price Conventions 319
Clearing Strike 4845.00 Globex Strike 4845 Strike Scale 2
. (312) . (312) Clearing House (312)
Clearing Fees 648-5470 Products & Services 930-1000 . 207-2595
Information Contacts Globacl:gnc;::-mand Risk Management Dept. 312) Market Regulation (312)
(Performance Bond) 648-3888 341-7970

(Trading Ops)
Please send any risk specific feedback in regard to this product to NewProductMRM@cmegroup.com.
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| Pending All Relevant CFTC Regulatory Review Periods




