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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 I 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 I

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 CVOL Group Start End

DC DCVL Ags 10:00 AM ET 1:15 PM ET

OZW WVL Ags 2:00 AM ET 1:15 PM ET

OZS SVL Ags 2:00 AM ET 1:15 PM ET

LE LEVL Ags 9:30 AM ET 1:15 PM ET

OZM SMVL Ags 2:00 AM ET 1:15 PM ET

OZL SOVL Ags 2:00 AM ET 1:15 PM ET

OZC CVL Ags 2:00 AM ET 1:15 PM ET

HE HEVL Ags 9:30 AM ET 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 PM ET

US USVL/USVY Interest Rate 8:00 AM ET 1:15 PM ET

SR3 SRVL Interest Rate 2:00 AM ET 1:15 PM ET

S0 S1VL Interest Rate 2:00 AM ET 1:15 PM ET

S2 S2VL Interest Rate 2:00 AM ET 1:15 PM ET

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

OG GCVL Metals 10:30 PM ET (t-1) 4:45 PM ET

SO SIVL Metals 10:30 PM ET (t-1) 4:45 PM ET

HXE HGVL Metals 10:30 PM ET (t-1) 4:45 PM ET

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 PM ET

LN NGVL Energy 10:30 PM ET (t-1) 4:45 PM ET

OH HOVL Energy 10:00 AM ET 4:45 PM ET
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Broad Based Live Streaming CVOL Indices

Product CVOL Group Start End

AGVL AGVL Ags 10:00 AM ET 1:15 PM ET

TVL TVL Interest Rate 8:00 AM ET 1:15 PM ET

TPVL TPVL Interest Rate 8:00 AM ET 1:15 PM ET

FXVL FXVL FX (G5) 1:30 AM ET 4:00 PM ET

MVL MVL Metals 4:00 AM ET 4:45 PM ET

EVL EVL Energy 10:00 AM ET 4:45 PM ET

CMVL CMVL Commodity 10:00 AM ET 4:45 PM ET
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