New Product Summar

Listing Date

for Clearing Firms, Bookkeeping Software Providers, ISVs

Trade Date Monday, November 20, 2017

Product Exchange

CME CH Advisory# 17-407 — Revised

Product Name & Codes

Product

Week 3 Options on E-mini Standard & Poor’s MidCap
400® Stock Price Index Futures

Clearing Globex SPAN SPAN Combined
Code Code Code Commodity Code
ME3 ME3 ’ ME ‘

e | e

Description European style Week 3 E-Mini S&P MidCap 400 Options
Instrument Type Option
Regulatory Class Futures

Trading Venues

CME Globex & CME ClearPort

Trading Hours

Globex: Sunday - Friday 6:00 p.m. - 5:00 p.m. Eastern Time (ET) with trading halt 4:15 p.m. - 4:30 p.m.
ClearPort: Sunday - Friday 6:00 p.m. - 5:00 p.m. ET

Product Size

One E-mini S&P MidCap 400 Futures contract ($100 x S&P MidCap 400 Index)

Series Listing Convention

Two non-March quarterly months (Jan, Feb, Apr, May, Jul, Aug, Oct, Nov)

Initial Contracts

Jan 2018, Feb 2018

Minimum Price Increment 0.05
Value Per Tick / Currency $5.00
Contract Multiplier (CVF) 100
Exercise Style European
Block Eligible / No

Minimum Block Quantity

Exercise Price Intervals and
Listings

Exercise prices for serial options shall be identical to the exercise prices that are listed for the March quarterly
options on the same underlying futures contract

Termination of Trading

16:00 Eastern Time on the Friday of the expiration week

Final Settlement Increment

0.01

Final Settlement Date

LTD

Delivery

Physical — exercise into underlying futures




1740.00,

Trade Prices 120, 1k Option Strikes 1742.50, Globex Prices 1B, ve,
7.60 760
. . 1745.00
Price Conventions
ITC Fractional 0000750, . .
Format 0000755, ITC Fractional Indicator 2 MDP 3.0 Channel 344
0000760
; (312) . (312) Clearing House (312)
Clearing Fees 648-5470 Products & Services 930-1000 (Clearing Ops) 207-2525
Information Contacts Global _
Command (800) Risk Management Dept. (312) Market Reaulation (312)
Center 438-8616 (Performance Bond) 648-3888 9 341-7970

Trading Ops

Pending All Relevant CFTC Regulatory Review Periods

Please note that On October 23, 2017, the Chicago Mercantile Exchange Inc. (“CME”) delisted all American Style “Serial” options on E-mini
Standard and Poor’s MidCap 400® (MidCap) Stock Price Index Futures contracts. There was no open interest in the delisted contracts.

For more information please see Special Executive Report SER-7981, published on October 23, 2017 at:

http://www.cmegroup.com/notices/ser/2017/10/SER-7981.pdf



http://www.cmegroup.com/notices/ser/2017/10/SER-7981.pdf

