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U.S. BENCHMARK INDICES

E-MINI S&P 500 ES ESA Index INELIGIBLE 0.25/0.05 S50 v 100 SPX Index SPY US Equity EST STEA Index 500/100 -
S&P 500 MONTH-END SME SYRA Index INELIGIBLE 0.25/0.05 $100 v 50 SPX Index SPY US Equity SMET SYYA Index 250/50 -
E-MINI NASDAQ-100 NQ NQA Index INELIGIBLE 0.25/0.05 $20 v 20 NDX Index QQQ US Equity NQT QNTA Index 500/100 -
E-MINI RUSSELL 2000 RTY RTYA Index 40 0.10/0.05 S50 v 40 RTY Index IWM US Equity RLT RLBA Index 40 -
E-MINI DOW ($5) YM DMA Index INELIGIBLE 1 S5 - INDU Index DIA US Equity YMT YMTA Index 500/100 -
E-MINI RUSSELL 1000 RS1 RSYA Index 15 0.10/0.05 S50 - RIY Index IWB US Equity R1T YSRA Index 15 v
E-MINI S&P MIDCAP 400 EMD (ME FAA Index 50 0.10 $100 - MID Index MDY US Trust EMT META Index 50 -
Clearing)
E-MINI S&P SMALLCAP 600 SMC GNA Index 50 0.10 $100 - SML Index IJR US Trust SMT SYEA Index 50 4

CME Globex and Bloomberg codes for Equity Index options on futures are listed here.

US BENCHMARK INDICES BLOOMBERG | BLOCK THRESHOLD: RTH
TMAC CONTRACT CME TMAC | TMAC / ETH
ESX

E-MINI S&P 500 KFSA Index 500/100
E-MINI NASDAQ-100 NQX DQSA Index 500/100
E-MINI RUSSELL 2000 RTX RTEA Index 40

E-MINI DOW ($5) YMX YMIA Index 500/100
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S&P 500 SECTORS
Egé'_r"g:&P TECHNOLOGY SELECT XAK IXTA Index 50 0.10/0.10 $100 v 20 IXT Index XLK US Equity XKT XKSA Index 50 4
Egé'_r"g:&P HEALTHCARE SELECT XAV IXCA Index 50 0.10/0.10 $100 v 20 IXV Index XLV US Equity XVT XVTA Index 50 4
E;“é‘_r"g:&P FINANCIAL SELECT XAF IXAA Index 50 0.05/0.05 $250 v 20 IXM Index XLF US Equity XFT XFTA Index 50 v
E-MINI S&P CONSUMER XAY IXYA Index 50 0.10/0.10 $100 - IXY Index XLY US Equity XYT XYAA Index 50 4
DISCRETIONARY SELECT SECTOR
E-MINI S&P COMMUNICATION XAZ XASA Index 50 0.05/0.05 $250 - IXCPR Index XLC US Equity XZT XZTA Index 50 4
SERVICES SELECT SECTOR
E:é'_r"g:&NNDUSTR'AL SELECT XAl IXIA Index 50 0.10/0.10 $100 v 20 IXI Index XLI US Equity XIT XIWA Index 50 v
E-MINI S&P CONSUMER STAPLES XAP IXRA Index 50 0.10/0.10 $100 - IXR Index XLP US Equity XPT XPTA Index 50 4
SELECT SECTOR
E-MINI S&P ENERGY SELECT SECTOR XAE IXPA Index 50 0.10/0.10 $100 v 20 IXE Index XLE US Equity XET XEYA Index 50 v
E-MINI S&P UTILITIES SELECT SECTOR X AU IXSA Index 50 0.10/0.10 $100 4 20 IXU Index XLU US Equity XUT XUTA Index 50 v/
:?é'_r"gs&P REAL ESTATE SELECT XAR XARA Index 50 0.05/0.05 $250 - IXRE Index XLRE US Equity XRT XRTA Index 50 v
ggél_r"gs&P MATERIALS SELECT XAB IXDA Index 50 0.10/0.10 $100 - IXB Index XLB US Equity XBT XBAA Index 50 v
SECTORS: GENERAL
DOW JONES US REAL ESTATE JR DJEA Index 50 0.10/0.10 $100 v 20 DJUSRE Index  IYR US Equity REX RHSA Index 50 v
E-MINI S&P OIL & GAS EXPLORATION & = SXO SVOA Index 50 0.50/0.50 $25 - SPSIOP Index XOP US Equity SWT SZSA Index 50 v
PRODUCTION SELECT INDUSTRY
E-MINI PHLX SEMICONDUCTOR SOX SWOA Index 50 0.50/0.50 $25 - SOX Index SOXX US EQUITY SOT SZYA Index 50 v
SECTOR INDEX
IEl:lhD’I:JNSITSRS;P BIOTECHNOLOGY SELECT  SXT SVEA Index 50 1.00/1.00 $10 - SPSIBI Index XBI US Equity BOT SZRA Index 50 v
E-MINI NASDAQ BIOTECH BQ DBA Index 50 0.50/0.50 $25 - NBI Index IBB US Equity BIT XBIA Index 20 v
:El:lhDd:JNSITSRS;P REGIONAL BANKS SELECT = SXB SVWA Index 50 0.25/0.25 $50 - SPSIRBK Index = KRE US Equity RKT SZIA Index 50 v
:El:lhDd:JNSITSRS;P INSURANCE SELECT SXI SVYA Index 50 0.50/0.50 $25 - SPSIINS Index  KIE US Equity IST SZLA Index 50 v
E-MINI S&P RETAIL SELECT INDUSTRY  SXR SWLA Index 50 1.00/1.00 $10 - SPSIRE Index XRT US Equity RET SZWA Index 50 v
GROWTH / VALUE
E-MINI RUSSELL 2000 GROWTH R2G RGLA Index 15 0.10/0.05 S50 - RUO Index IWO US Equity 2GT RGRA Index 15 v
E-MINI RUSSELL 2000 VALUE R2V RVLA Index 15 0.10/0.05 S50 - RUJ Index IWN US Equity 2VT RVRA Index 15 v
E-MINI RUSSELL 1000 GROWTH RSG RGYA Index 15 0.10/0.05 S50 - RLG Index IWF US Equity RGT YGRA Index 15 v
E-MINI RUSSELL 1000 VALUE RSV RVYA Index 15 0.10/0.05 S50 - RLV Index IWD US Equity RVT YVRA Index 15 4
S&P 500 GROWTH SG IGX Index 15 0.10 $250 - SGX Index IVW US Equity SGT SRYA Index 15 v
S&P 500 VALUE SU VX Index 15 0.10 $250 - SVX Index IVE US Equity SUT SDEA Index 15 v
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ADJUSTED INTEREST RATE TOTAL RETURN

S&P 500 ADJUSTED INTEREST RATE ASR AXRA Index 0.50 $25 - SPXT Index AST AXWA Index 250 -
TOTAL RETURN

:2:5#8;:’:&%:}”:;50 INTEREST AQR QARA Index 0.50 $10 - XNDX Index AQT QATA Index 250 -
:z::ﬁ'%Ti?.ogEerB#:\lSTED INTEREST A2R RARA Index 0.50 $10 - :i%ialNTR A2T RATA Index 50 -
:X_IS_:FI_%TX)LOSSTJJ:'\‘STED INTEREST ARR MARA Index 0.50 $10 - RUITR Index ART MATA Index 50 -
gé%gﬁJUSTED INTEREST RATE TOTAL  ADR DATA Index 0.50 $2 - DJITR Index ADT DARA index 250 -
S&P 500 TOTAL RETURN TRI SRTA Index 0.25/0.05 $25 - SPXT Index TRB SRTA Index 250 -
DIVIDENDS
S&P 500 ANNUAL DIVIDEND SDA ASDA Index 50 0.05 $250 v 100 SPXDIVAN -
Index
S&P 500 QUARTERLY DIVIDEND SDI ISDA Index 50 0.10 $1,000 - SPXDIV Index -
NASDAQ-100 ANNUAL DIVIDEND NDA ODLA Index 50 0.05 $500 - NDXDIV Index -
RUSSELL 2000 ANNUAL DIVIDEND RDA RDIA Index 50 0.10 $100 - R2000DIV -
Index
S&P (MISCELLANEOUS)
E;JB'III'IL’J\JI;ESS&P 500 EQUAL WEIGHT EWT LWEA Index 50 0.50/0.10 $20 - SPW Index RSP US Equity EWFT LWTA Index 50 v
E-MINI S&P 500 ESG ESG SLBA Index 100 0.02/0.01 $500 - SPESG Index EFIV US Equity EGT SLDA Index 100 v
E-MINI S&P EUROPE 350 ESG E3G UGEA Index 50 0.05/0.01 €500 - SPEESUP Index E3T UTEA Index 50 v
ALTERNATIVE ASSET PRODUCTS
BLOOMBERG COMMODITY INDEX AW DNA Index 50 0.01 $100 v 50 BCOM Index DJP US Equity AWT BIAA Index 50 -
(B:I(-DC:IIOMMOBI;:IBS ROLL SELECT DRS DRCA Index 50 1.00/1.00 $100 - BCOMRS Index DRT BDRA Index 50 -
S&P-GSCI COMMODITY INDEX GD GIA Index 50 0.05/0.01 $250 - SPGSCI Index GDT BGDA Index 50 -
S&P-GSCI ER INDEX GIE BBA Index 50 0.10/0.10 $100 - SPGSCIP Index = GSG US Equity GIT BGYA Index 50 -
I’m)sgf‘(?\l(\;ﬁég CALIFORNIA WATER H20 HOOA Index 10 1.00/0.25 10 acre ft. - NQH20 Index -
INTERNATIONAL
E-MINI NIKKEI 225(YEN) ENY YMEA Index 250 10 ¥100 - NKY Index -
NIKKEI/YEN NIY NHA Index 50 5 ¥500 v 50 NKY Index NIT BKYA Index 50 -
NIKKEI/USD NKD NXA Index 50 5 S5 - NKY Index NKT BKDA Index 50 -
TOPIX/YEN TPY TPYA Index 0.50/0.50 ¥5,000 - TPY Index EWJ US Equity TPB TPTA Index -
TOPIX/USD TPD TPDA Index 0.50/0.50 50 - TPY Index EWJ US Equity TPT TPLA Index -

E-MINI FTSE DEVELOPED EUROPE DVE DVEA Index 50 0.05/0.01 €200 - EPRA Index VEA US Equity DVT DVTA Index 50 -
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E-MINI FTSE EMERGING OEIA Index 0.10/0.01 $100 FTAGO1 Index VWO Index VWO Index

E-MINI FTSE CHINA H50 FT5 FCYA Index 50 2.50/0.50 $2 - XINOI Index FXI US Equity FTC BZYA Index 50 -
USD-IBOVESPA IBV IBAA Index 20 5 S - IBOV Index EWZ US Equity IBB IAWA Index 20 -
E-MINI S&P/BMV IPC IPC [IPA Index 50 5 5 - 50 MEXBOL NAFTRAC MM Equity  IPCT [IRA Index 50 v

BLOCK TRADE REPORTING
TIME LIMITS For Equity products: 15 minutes from the time of execution during all hours
REPORTING A BLOCK Price reported through CME Direct or CME ClearPort
TRADE DETAILS Contract code, month and year
Quantity and price (for each leg, if applicable)
Execution time (to the nearest minute)
Details of both buyer and seller:
Company names
Clearing firms (with account number, if known)

Trader name, email and/or phone

1 Non-US trading hours are between 4 p.m. = 7 a.m. CT Monday — Friday on regular business days and at any time on the weekends.

Questions
For real-time trading support, contact our Global Command Center (GCC) at 1 800 438 8616

For questions about CME Direct or CME ClearPort, contact the Platform Solutions team at platformsolutions@cmegroup.com

For questions about rules and reporting requirements, view the latest block trade Market Regulation Advisory Notice (MRAN) at cmegroup.com/mran or contact the Market Regulation Department.
Phone: +1 3123417970  Email: MarketRegOutreach@cmegroup.com

cmegroup.com

Neither futures trading nor swaps trading are suitable for all investors, and each involves the risk of loss. Swaps trading should only be undertaken by investors who are Eligible Contract Participants (ECPs) within the meaning of Section 1a(18) of the Commodity Exchange Act. Futures and swaps each are leveraged investments and, because only a percentage of a contract's value is required to trade, it is
possible to lose more than the amount of money deposited for either a futures or swaps position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles and only a portion of those funds should be devoted to any one trade because traders cannot expect to profit on every trade.

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. NYMEX is a trademark of New York MercantileExchange, Inc. COMEX is a trademark of Commodity Exchange, Inc. All other trademarks are the property of their respective owners.

The information within this communicationhas been compiled by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. Additionally, all examples in this communicationare hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual market experience. All matters pertaining to rules and
specifications herein are made subject to and superseded by official CME, CBOT, NYMEX and COMEX rules. Current rules should be consulted in all cases concerning contract specifications.
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