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Changes to the calculation and publication of Live
Streaming CVOL Indices on January 9" 2025

03 January 2025

Following the announcement of a National Day of Mourning in the U.S. in observance of
the passing of Former President Jimmy Carter, to be held on January 9, 2025, changes to
CME Globex trading schedules on January 9, 2025 will result in the following changes to
the calculation and publication of a number of Live Streaming CVOL Indices on January 9,
2025:

- Due to the early close of CME Globex trading sessions for interest rate products
and agriculture products, some Live Streaming CVOL Indices will only be
calculated until the respective underlying market closes on January 9th 2025. Any
publications for trade date 9th January, post market close, will reflect the last
calculated value.

- For details of the calculation windows for the individual Live Streaming CVOL
Indices on January 9th 2025, see Table A in the Annex | to this document.

For further details in respect of the changes to the CME Globex schedules for the National
Day of Mourning, please refer to the link below:

https://www.cmegroup.com/content/dam/cmegroup/notices/ser/2024/12/ser-9499.
pdf

Any comments or queries regarding this notice should be sent to benchmark@cmegroup.com
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Annex |
Table A: CVOL Intraday Calculation Windows on January 9th 2025

The following table outlines the periods of time (shown below in Eastern Time) for which
calculations will be performed for each Live Streaming CVOL index on January 9th 2025.

Times highlighted in yellow are for indices where the calculation schedule will be impacted by the
early market close on January 9th 2025.

Single Live Streaming CVOL Indices

Product
DC DCVL Ags 10:00 AM ET 1:15 PMET
ozw WVL Ags 2:00 AMET 1:15 PMET
0zs SVL Ags 2:00 AM ET 1:15 PM ET
LE LEVL Ags 9:30 AMET 1:15 PM ET
0ozM SMVL Ags 2:00 AM ET 1:15 PM ET
ozL SOVL Ags 2:00 AM ET 1:15 PM ET
0ozC CVL Ags 2:00 AM ET 1:15 PM ET
HE HEVL Ags 9:30 AMET 1:15 PM ET
GF GFVL Ags 10:00 AM ET 1:15 PM ET
TU TUVL/TUVY Interest Rate 8:00 AM ET 1:15 PM ET
FV FVVL/FVVY Interest Rate 8:00 AM ET 1:15 PM ET
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TY TYVL/TYVY Interest Rate 10:30 PM ET (t-1) 1:15 PMET
us USVL/USVY Interest Rate 8:00 AM ET 115 PM ET
SR3 SRVL Interest Rate 2:00 AMET 1:15 PMET
SO S1VL Interest Rate 2:00 AMET 115 PM ET
S2 S2VL Interest Rate 2:00 AMET 1:15 PMET
ADU ADVL FX 1:30 AM ET 4:00 PM ET
CAU CAVL FX 1:30 AM ET 4:00 PM ET
EUU EUVL FX 1:30 AM ET 4:00 PM ET
GBU GBVL FX 1:30 AM ET 4:00 PM ET
JPU JPVL FX 1:30 AM ET 4:00 PM ET
0oG GCVL Metals 10:30 PM ET (t-1) 4:45 PMET
SO SIVL Metals 10:30 PM ET (t-1) 4:45 PMET
HXE HGVL Metals 10:30 PM ET (t-1) 4:45 PMET
PO POVL Metals 4:00 AM ET 4:45 PM ET
AL ALVL Metals 4:00 AM ET 4:45 PM ET
LO CLVL Energy 10:30 PM ET (t-1) 4:45 PMET
LN NGVL Energy 10:30 PM ET (t-1) 4:45 PM ET
OH HOVL Energy 10:00 AM ET 4:45 PM ET

4 © 2025 CME Group. All rights reserved.



& CME Group

Broad Based Live Streaming CVOL Indices
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CME Group Benchmark Administration Limited (CBAL), Chicago Mercantile Exchange Inc. (including each of their respective
subsidiaries and affiliates), their respective officers, directors, employees, agents, consultants and licensors shall not be liable
o any person for any losses, damages, costs or expenses (including, but not limited to, loss of profits, loss of use, and direct
or indirect, incidental, consequential or punitive damages), arising from any errors or inaccuracies made in connection with the
calculation or distribution of the CBAL benchmarks or market data. The foregoing limitation of liability shall apply whether a
claim arises in contract, tort, negligence, strict liability, contribution or otherwise and whether the claim is brought directly or as
a third-party claim. Furthermore, there is no guarantee the continuity of the composition of the CBAL benchmarks or market
data, nor the continuity of their calculation, nor the continuity of their dissemination, nor the continuity of their calculation.

CME Group, the Globe Logo, CME, Globex, E-Mini, CME Direct, CME DataMine and Chicago Mercantile Exchange are
trademarks of Chicago Mercantile Exchange Inc. CBOT is a trademark of the Board of Trade of the City of Chicago, Inc.
MNYMEX is a trademark of New York Mercantile Exchange, Inc. COMEX is a trademark of Commaodity Exchange, Inc. All ather
trademarks are the property of their respective owners.

The information within this communication has been compiled by CME Group for general purposes only, CME Group assumes
no respansibility for any errors or omissions. Additionally, all examples in this communication are hypothatical situations, usad

for explanation purposes only, and should not be considered investment advice or the results of actual market experience,
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