New E-mini Equity Index Futures

BROAD U.S. EQUITY MARKET EXPOSURE, FOUR WAYS.

Expand your portfolio with four new E-mini contracts designed to give you

broad U.S. equity exposure, covering over 90% of the U.S. market capitalization.
E-mini S&P 1500, S&P Total Market, Russell 3000 and Morningstar US Total Market
futures provide the capital efficiency and product choice you need to manage
exposure to U.S. equities.

COMPREHENSIVE GREATER CAPITAL MULTIPLE WAYS

U.S. EXPOSURE EFFICIENCY TO TRADE

Express a view or hedge exposure on Trade on margin to control a larger These new contracts offer flexible

the aggregate U.S. equity market position with a smaller capital outlay execution, giving you multiple ways

across small- to large-cap stocks. and enjoy potential margin offsets to find liquidity via Globex, BTIC,
with other Equity Index futures. blocks and derived blocks.

Four key broad-based U.S. indices

S&P COMPOSITE 1500 INDEX S&P TOTAL MARKET INDEX

The index tracks a combination of the S&P 500, The S&P Total Market Index is a market capitalization-
S&P MidCap 400 and the S&P SmallCap 600, weighted index that tracks over 3,500 U.S. stocks
covering approximately 90% of U.S. market across major industry groups.

capitalization.
MORNINGSTAR US MARKET INDEX

RUSSELL 3000 INDEX The Morningstar US Market Index* measures the full
Gain exposure to 3,000 of the largest U.S. spectrum of the U.S. equity market across
companies, representing approximately 98% approximately 3,500 large-, mid-, small-, and micro-
of the investable U.S. ecosystem. caps stocks.

*Effective July 28, 2026, the CRSP US Total Market Index will be renamed to Morningstar US Total Market Index.
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Contract specifications

E-MINI MORNINGSTAR

U.S. TOTAL MARKET
INDEX FUTURES

E-MINI RUSSELL 3000°
INDEX FUTURES

E-MINI S&P TOTAL
MARKET INDEX FUTURES

E-MINI S&P 1500
COMPOSITE INDEX
FUTURES

CME GLOBEX AND
CME CLEARPORT CODE

BTIC CODE

UNDERLYING INDEX

CONTRACT UNIT*

MINIMUM PRICE
INCREMENT/FINANCIAL
EQUIVALENT

TRADING AND
CLEARING HOURS

PRICE QUOTATION

MINIMUM DAILY
SETTLEMENT TICK

FINAL SETTLEMENT TICK

LISTING SCHEDULE

TERMINATION OF
TRADING

SETTLEMENT METHOD

BLOCK TRADE
MINIMUM THRESHOLD/
REPORTABLE WINDOW

DERIVED BLOCK
TRADING

MUTM

MUST

CRSP US Total Market
Index*

$20 x CRSP US Total
Market Index

CME Globex

outright: 0.25 index
points = $5.00
calendar spread: 0.05
index points = $1.00

CME ClearPort
outright: 0.01 index
points = $0.20

BTIC: CME Globex
& CME ClearPort

0.05 index points = $1.00

RAYF

RAYT
Russell 3000 Index

$25 x Russell 3000
Index

CME Globex

outright: 0.25 index
points = $6.25
calendar spread: 0.05
index points = $1.25

CME ClearPort
outright: 0.01 index
points = $0.25

BTIC: CME Globex
& CME ClearPort

STM

STT
S&P Total Market Index

S10 x S&P Total Market
Index

CME Globex

outright: 0.25 index
points = $2.50
calendar spread: 0.10
index points = $1.00

CME ClearPort
outright: 0.01 index
points = $0.10

BTIC: CME Globex
& CME ClearPort

0.05 index points = $1.00 = 0.05 index points = $1.00

CME Globex Pre-open: Sunday 5:00 p.m. — 6:00 p.m. Eastern Time (ET)
Monday — Thursday 5:45 p.m. = 6:00 p.m. ET

CME Globex: Sunday 6:00 p.m. — Friday — 5:00 p.m. ET
with a daily maintenance period from 5:00 p.m. = 6:00 p.m. ET

CME ClearPort: Sunday 6:00 p.m. - Friday 6:45 p.m. ET
with no reporting Monday — Thursday 6:45 p.m. = 7.00 p.m. ET

BTIC CME Globex: Sunday - Friday 6:00 p.m. — 6:00 p.m. ET

BTIC CME ClearPort: Sunday - Friday 6:00 p.m. = 4:00 p.m. ET.
BTICs for the following trading day can be submitted after 7:00 p.m. ET

U.S. dollars and cents per index point

Outright:
0.25 index points

BTIC: 0.05 index points

0.01 index points

Outright:
0.25 index points

BTIC: 0.05 index points

Outright:
0.25 index points

BTIC: 0.10 index points

Quarterly contracts (Mar, Jun, Sep, Dec) listed for 5 consecutive quarters

SPC

SPB

S&P Composite
1500 Index

S50 x S&P Composite
1500 Index

CME Globex

outright: 0.10 index
points = $5.00
calendar spread: 0.05
index points = $2.50

CME ClearPort

outright: 0.01 index
points = $0.50

BTIC: CME Globex

& CME ClearPort

0.05 index points = $1.00

Outright:
0.10 index points

BTIC: 0.05 index points

Outright: Trading terminates at 9:30 a.m. ET on the 3rd Friday of the contract month

BTIC: Trading terminates at 3:00 p.m. ET on the day preceding termination of the outright contract

Financial

50 contracts/15-minute reporting window

Eligible

*Effective July 28, 2026, the CRSP US Total Market Index will be renamed to Morningstar US Total Market Index.
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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 Mercantile Exchange, Inc. COMEX is a trademark of Commodity Exchange, Inc. All other 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 responsibility for any errors or omissions. CME Group does not
represent that any material or information contained in this communication is appropriate for use or permitted in any jurisdiction or country where such use or distribution would be contrary to any
applicable law or regulation.

Additionally, all examples in this communication are 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.

BrokerTec Europe Limited is authorised and regulated by the UK Financial Conduct Authority.
BrokerTec Europe Limited (DIFC Representative Office) is authorised and regulated by the Dubai Financial Services Authority.
CME Amsterdam B.V. is regulated in the Netherlands by the Dutch Authority for the Financial Markets (AFM) (www.AFM.nl).

BrokerTec Americas LLC. ("BAL") is a registered broker-dealer with the U.S. Securities and Exchange Commission, is a member of the Financial Industry Regulatory Authority, Inc. (www.FINRA.org),
and is a member of the Securities Investor Protection Corporation (www.SIPC.org). BAL does not provide services to private or retail customers.

Certain CME Group subsidiaries are authorised and regulated by regulatory authorities. Certain of those subsidiaries are required to retain records of telephone conversations and other electronic
communications for a period of 5 to 7 years where required by certain regulation, copies of which are available on request (which may be subject to a fee). For further regulatory information please
see www.cmegroup.com.
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