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PRODUCT

CHANGE TO STRIKE PRICE LISTING FOR SEVERAL EQUITY OPTIONS

MDP
3.0:
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6937-

ILINK: TAG
55-
SYMBOL
MDP 3.0
TAG 1151 -

ASSET SECURITY

GROUP

CURRENT

E-mini S&P 500 [ES EW Strikes listed for 40% above |Strikes listed for 40% above

Options the at-the-money strike and [the at-the-money strike and
80% below the at-the-money |80% below the at-the-money
strike at 100 index point strike at 100 index point
increment. Dynamic strikes |increment. Dynamic strikes
at 5 index point increment.  [at 5 index point increment.
When less than 366 days When less than 750 days
remain until expiration remain until expiration
(DTE), additional strikes (DTE), additional strikes
listed for 20% above the at- [listed for 15% above the at-
the-money strike and 40%  [the-money strike and 30%
below the at-the-money below the at-the-money
strike at 50 index point strike at 50 index point
increment. increment.
When less than 96 days When less than 96 days
remain until expiration remain until expiration
(DTE), additional strikes (DTE), additional strikes
listed for 10% above the at- [listed for 10% above the at-
the-money strike and 20%  [the-money strike and 20%
below the at-the-money below the at-the-money
strike at 25 index point strike at 25 index point
increment. increment.
When less than 66 days When less than 66 days
remain until expiration remain until expiration
(DTE), additional strikes (DTE), additional strikes
listed for 7% above the at- listed for 7% above the at-
the-money strike and 14%  [the-money strike and 14%
below the at-the-money below the at-the-money
strike at 10 index point strike at 10 index point
increment. increment.
When less than 10 days When less than 10 days
remain until expiration remain until expiration
(DTE), additional strikes (DTE), additional strikes
listed for 5% above the at-  |listed for 5% above the at-
the-money strike and 10%  |the-money strike and 10%
below the at-the-money below the at-the-money
strike at 5 index point strike at 5 index point
increment. increment.

E-mini S&P 500 EW [EW Strikes listed for 40% above (Strikes listed for 40% above

EOM Options

the at-the-money strike and

the at-the-money strike and
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E-mini S&P 500 |[E1A- [EW 80% below the at-the-money (80% below the at-the-money
Monday Weekly [ESA strike at 100 index point strike at 100 index point
Options - Week increment. Dynamic strikes |increment. Dynamic strikes
1-5 at 5 index point increment.  [at 5 index point increment.
E-mini S&P 500 |[E1B- |[EW When less than 366 days When less than 750 days
Tuesday Weekly [E5B remain until expiration remain until expiration
Options - Week (DTE), additional strikes (DTE), additional strikes
1-5 listed for 20% above the at- |listed for 15% above the at-
E-mini S&P 500 [E1c- [EW the-money strike and 40% the-money strike and 30%
Wednesday E5C below the at-the-money below the at-the-money
Weekly Options strike at 50 index point strike at 50 index point
-Week 1-5 increment. increment.
E-mini S&P 500 E1D- [EW When less than 96 days When less than 96 days
Thursday ESD remain until expiration remain until expiration
Weekly Options (DTE), additional strikes (DTE), additional strikes
- Week 1-5 li}fted for 10% ibovedtgg(;t- li}fted for 10% ibovedtgg(;t-
. the-money strike an 0 the-money strike an 0
E-mini S&P ,500 EWI1-EW below theyat-the-money below theyat-the-money
Weekly Options EW4 strike at 25 index point strike at 25 index point
- Week 1-4 increment plus persistent 100(increment plus persistent 100
and 2100 strikes. and 2100 strikes.
When less than 66 days When less than 66 days
remain until expiration remain until expiration
(DTE), additional strikes (DTE), additional strikes
listed for 7% above the at-  |listed for 7% above the at-
the-money strike and 14%  [the-money strike and 14%
below the at-the-money below the at-the-money
strike at 10 index point strike at 10 index point
increment. increment.
When less than 10 days When less than 10 days
remain until expiration remain until expiration
(DTE), additional strikes (DTE), additional strikes
listed for 5% above the at- listed for 5% above the at-
the-money strike and 10%  [the-money strike and 10%
below the at-the-money below the at-the-money
strike at 5 index point strike at 5 index point
increment. increment.
Options on MES [EO Strikes listed for 40% above |Strikes listed for 40% above
Micro E-mini the at-the-money strike and [the at-the-money strike and
Standard and 80% below the at-the-money [80% below the at-the-money
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Poors 500 Stock
Price Index
Futures

strike at 100 index point
increment.

When less than 366 days
remain until expiration
(DTE), additional strikes
listed for 20% above the at-
the-money strike and 40%
below the at-the-money
strike at 50 index point
increment.

When less than 96 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 66 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 10 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 5 index point
increment.

strike at 100 index point
increment.

When less than 750 days
remain until expiration
(DTE), additional 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 96 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 66 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 10 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 5 index point
increment.

Micro E-mini
Standard and
Poors 500 Stock
Price EOM
Options

EX

EO

Strikes listed for 40% above
the at-the-money strike and
80% below the at-the-money
strike at 100 index point
increment. Dynamic strikes

Strikes listed for 40% above
the at-the-money strike and
80% below the at-the-money
strike at 100 index point
increment.

Page 3|9




& CME Group

CHANGE TO STRIKE PRICE LISTING FOR SEVERAL EQUITY OPTIONS
ILINK: TAG
MDP 55-
3.0: SYMBOL
TAG MDP 3.0
6937- TAG 1151 -
ASSET SECURITY
GROUP

PRODUCT

CURRENT

Monday Weekly [X1A- [EO at 5 index point increment.  [When less than 750 days
Options on X5A When less than 366 days remain until expiration
Micro E-mini remain until expiration (DTE), additional strikes
S&P 500 Index (DTE), additional strikes listed for 15% above the at-
Futures - Week listed for 20% above the at- |the-money strike and 30%
1-5 (European- the-money strike and 40%  |below the at-the-money
Style) below the at-the-money strike at 50 index point
Tuesday Weekly [X1B- |EO strike at 50 index point increment.
Options on X5B increment. When less than 96 days
Micro E-mini When less than 96 days remain until expiration
S&P 500 Index remain until expiration (DTE), additional strikes
Futures - Week (DTE), additional strikes listed for 10% above the at-
1-5 (European- listed for 10% above the at- |the-money strike and 20%
Style) the-money strike and 20%  |below the at-the-money
Wednesday X1C- |[EO below the at-the-money strike at 25 index point
Weekly Options [X5C strike at 25 index point increment plus persistent 100
on Micro Eemini increment. and 2100 strikes.
S&P 500 Index When less than 66 days When less than 66 days
Futures - Week remain until expiration remain until expiration
1-5 (European- (DTE), additional strikes (DTE), additional strikes
Style) listed for 7% above the at- listed for 7% above the at-
Thursday X1D- [EO the-money strike and 14%  [the-money strike and 14%
Weekly Options [X5D below the at-the-money below the at-the-money
on Micro E-mini strike at 10 index point strike at 10 index point
increment. increment.
IS:iz;Eé)SO_I\r/l\iii When less than 10 days When less than 10 days
1-5 (European- remain until expiration remain until expiration
Style) (DTE), additional strikes (DTE), additional strikes
: listed for 5% above the at-  |listed for 5% above the at-
Week'ly OpthIHS. EX1- |EO the-money strike and 10% the-money strike and 10%
on Micro E-mini |[EX4 below the at-the- below the at-the-
elow the at-the-money elow the at-the-money
Standard and : . . . : .
strike at 5 index point strike at 5 index point
g?izzsliggftmk increment. increment.
Futures - Week
1-4
E-mini Nasdag- [NQ |QZ Strikes listed for 40% above |Strikes listed for 40% above

100 Options

the at-the-money strike and
80% below the at-the-money
strike at 500 index point

the at-the-money strike and
80% below the at-the-money
strike at 500 index point
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increment plus dynamic
strikes at 10 index point
increment.

When less than 96 days
remain until expiration
(DTE), additional strikes
listed for 20% above the at-
the-money strike and 40%
below the at-the-money
strike at 250 index point
increment.

When less than 66 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 100 index point
increment.

When less than 35 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 50 index point
increment.

When less than 14 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 25 index point
increment.

When less than 7 days remain
until expiration (DTE),
additional strikes listed for
4% above the at-the-money
strike and 8% below the at-

increment plus dynamic
strikes at 10 index point
increment.

When less than 96 days
remain until expiration
(DTE), additional strikes
listed for 20% above the at-
the-money strike and 40%
below the at-the-money
strike at 250 index point
increment.

When less than 66 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 100 index point
increment.

When less than 21 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 50 index point
increment.

When less than 7 days remain
until expiration (DTE),
additional strikes listed for
4% above the at-the-money
strike and 8% below the at-
the-money strike at 25 index
point increment.

When less than 3 days remain
until expiration (DTE),
additional strikes listed for
3% above the at-the-money
strike and 6% below the at-
the-money strike at 10 index
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the-money strike at 10 index
point increment.

point increment.

E-mini Nasdag-
100 End-of-
Month Options

QNE

Qz

E-mini Nasdag-
100 Monday
Weekly Options
- Week 1-5

Q1A-
Q5A

NW

Tuesday Weekly
Options on E-
mini Nasdag-
100 Index
Futures - Week
1-5 (European-
Style)

Q1B-
Q5B

QZ

E-mini Nasdag-
100 Wednesday
Weekly Options
- Week 1-5

Q1C-
Q5C

NW

Thursday
Weekly Options
on E-mini
Nasdaqg-100
Index Futures -
Week 1-5
(European-
Style)

Q1D-
Q5D

QZ

E-mini Nasdag-
100 Weekly
Options - Week
1-4

QN1-
QN4

NW

Strikes listed for 40% above
the at-the-money strike and
80% below the at-the-money
strike at 500 index point
increment plus dynamic
strikes at 10 index point
increment.

When less than 96 days
remain until expiration
(DTE), additional strikes
listed for 20% above the at-
the-money strike and 40%
below the at-the-money
strike at 250 index point
increment.

When less than 66 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 100 index point
increment.

When less than 35 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 50 index point
increment.

When less than 14 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 25 index point

Strikes listed for 40% above
the at-the-money strike and
80% below the at-the-money
strike at 500 index point
increment plus dynamic
strikes at 10 index point
increment.

When less than 96 days
remain until expiration
(DTE), additional strikes
listed for 20% above the at-
the-money strike and 40%
below the at-the-money
strike at 250 index point
increment.

When less than 66 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 100 index point
increment.

When less than 21 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 50 index point
increment.

When less than 7 days remain
until expiration (DTE),
additional strikes listed for
4% above the at-the-money
strike and 8% below the at-
the-money strike at 25 index
point increment.
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increment.

When less than 7 days remain
until expiration (DTE),
additional strikes listed for
4% above the at-the-money
strike and 8% below the at-
the-money strike at 10 index
point increment.

When less than 3 days remain
until expiration (DTE),
additional strikes listed for
3% above the at-the-money
strike and 6% below the at-
the-money strike at 10 index
point increment.

Options on NE
Micro E-mini
Nasdag-100

Index Futures

MNQ

Micro E-mini NE
Nasdaqg-100
Index EOM

Options

MQE

Strikes listed for 40% above
the at-the-money strike and
80% below the at-the-money
strike at 500 index point
increment.

When less than 96 days
remain until expiration
(DTE), additional strikes

D1A-
D5A

Monday Weekly NE
Options on
Micro E-mini
Nasdaqg-100
Index Futures -
Week 1-5
(European-

Style)

D1B-
D5B

Tuesday Weekly NE
Options on
Micro E-mini
Nasdaqg-100
Index Futures -
Week 1-5
(European-

Style)

D1C-
D5C

Wednesday NE
Weekly Options
on Micro E-mini
Nasdag-100
Index Futures -
Week 1-5

(European-

listed for 20% above the at-
the-money strike and 40%
below the at-the-money
strike at 250 index point
increment.

When less than 66 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 100 index point
increment.

When less than 35 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 50 index point
increment.

When less than 14 days
remain until expiration

Strikes listed for 40% above
the at-the-money strike and
80% below the at-the-money
strike at 500 index point
increment.

When less than 96 days
remain until expiration
(DTE), additional strikes
listed for 20% above the at-
the-money strike and 40%
below the at-the-money
strike at 250 index point
increment.

When less than 66 days
remain until expiration
(DTE), additional strikes
listed for 7% above the at-
the-money strike and 14%
below the at-the-money
strike at 100 index point
increment.

When less than 21 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 50 index point
increment.

When less than 7 days remain
until expiration (DTE),
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Style) (DTE), additional strikes additional strikes listed for
Thursday D1D- INE listed for 5% above the at- 4% above the at-the-money
Weekly Options [D5D the-money strike and 10% strike and 8% below the at-
on Micro E-mini below the at-the-money the-money strike at 25 index
Nasdaq-100 strike at 25 index point point increment.
Index Futures - increment. When less than 3 days remain
Week 1-5 When less than 7 days remain |until expiration (DTE),
(European- until expiration (DTE), additional strikes listed for
Style) additional strikes listed for  [3% above the at-the-money
Weekly Options [MQ1- |NE 4% above the at-the-money [strike and 6% below the at-
on Micro E-mini [MQ4 strike and 8% below the at- [the-money strike at 10 index
Nasdaq-100 the-money strike at 10 index [point increment.
Index Futures - point increment.
Week 1-4
E-mini Russell |[RTO [R4 Strikes listed for 30% above |Strikes listed for 40% above
2000 Options the at-the-money strike and [the at-the-money strike and
E-mini Russell [RTM R4 80% below the at-the-money |80% below the at-the-money
2000 EOM strike at 100 index point strike at 100 index point
Options increment plus dynamic increment plus dynamic
E-mini Russell |R1A- R4 strikes at 5 index point strikes at 5 index point
2000 Monday  [R5A increment. increment.
Weekly Options When less than 96 days When less than 96 days
-Week 1-5 remain until expiration remain until expiration

: (DTE), additional strikes (DTE), additional strikes
"(l)"rli%s_?siyn?ptlons Eég R listed for 20% above the at- [listed for 15% above the at-
Russell 2000 the-money strike and 40%  [the-money strike and 20%
Futures - Week below the at-the-money below the at-the-money
1-5 strike at 50 index point strike at 50 index point

increment. increment.

E-mini Russell R1C- R4 When less than 66 days When less than 66 days
2000 R5C remain until expiration remain until expiration
Wednesday. (DTE), additional strikes (DTE), additional strikes
Weekly Options listed for 10% above the at- [listed for 7% above the at-
- Week 1-5 the-money strike and 15%  |the-money strike and 14%
Thursday R1D- |R4 below the at-the-money below the at-the-money
Options on E- R5D strike at 25 index point strike at 25 index point

mini Russell
2000 Futures -
Week 1-5

increment.
When less than 35 days

increment.
When less than 14 days
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R1E-
R4E

GROUP
R4

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

When less than 7 days remain
until expiration (DTE),
additional strikes listed for
4% above the at-the-money
strike and 8% below the at-
the-money strike at 5 index
point increment.

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 1 day remain
until expiration (DTE),
additional strikes listed for
3% above the at-the-money
strike and 6% below the at-
the-money strike at 5 index
point increment.
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