S

& CME Group Advisory Notice

TO: Clearing Member Firms; Back Office Managers
FROM: CME Clearing

ADVISORY #: 17-483

Date: December 13, 2017

SUBJECT: Product Modification Summary for Clearing Firms, Bookkeeping Software Providers,
ISVs

Product Listing Schedule Expansion

Effective Sunday, January 7 for trade date Monday, January 8, and pending all relevant
CFTC regulatory review periods, please be advised that the Chicago Mercantile
Exchange, Inc. (CME) and the Board of Trade of the City of Chicago (CBOT)
(collectively Exchanges) will enable Block Trading for the products listed below,
available for submission for clearing on CME ClearPort.

CBOT Contract Titles Minimum
Quantity
Threshold
Clearing Globex CME RTH  ETH/ATH
ClearPort
C ZC C Corn Futures 300 150
ZCT ZCT ZCT Corn TAS Futures 300 150
S ZS S Soybean Futures 200 100
SBT SBT SBT Soybean TAS Futures 200 100
7 ZL 7 Soybean Oil Futures 100 50
ZLT ZLT ZLT Soybean Oil TAS Futures 100 50
06 ZM 06 Soybean Meal Futures 100 50
ZMT ZMT ZMT Soybean Meal TAS Futures 100 50
w ZW W Chicago SRW Wheat Futures 200 100
ZWT ZWT ZWT Chicago SRW Wheat TAS Futures 200 100
O Z0 o Oats Futures 10 5
14 ZR 14 Rough Rice Futures 10 5
AUW AUW AUW Australian Wheat FOB (Platts) 5
Futures
BSW BSW BSW Black Sea Wheat Futures 5 5
UME UME UME Urea (Granular) FOB Middle East
Futures
C 0zC C Corn Options 500 250




PY1 ZC1 C Corn Weekly Options Wk 1 500 250
PY2 ZC2 C Corn Weekly Options Wk 2 500 250
PY3 ZC3 C Corn Weekly Options Wk 3 500 250
PY4 ZC4 C Corn Weekly Options Wk 4 500 250
PY5 ZC5 C Corn Weekly Options Wk 5 500 250
CDF OCD CDF Short-Dated New Crop Corn Options 500 250
YC XC YC Mini-Corn Futures 1500 750
PYC czC PYC Consecutive Corn CSO 100 50
Cccz 12C ccz Corn Dec-Dec CSO 100 50
8CC Cz8 8CC Corn Dec-July CSO 100 50
CC6 Cz6 CC6 Corn July-Dec CSO 100 50
3CC Cz9 3CC Corn Mar-Dec CSO 100 50
7CC cz7 7CC Corn Mar-Jul CSO 100 50
XCW ZCW XCW Chicago SRW Wheat-Corn 100 50
Intercommodity Spread Options
SDF OSD SDF Short-Dated New Crop Soybean 300 150
Options
SRS SRS SRS South American Short-Dated New 300 150
Crop Soybean Options
S ozs S Soybean Options 300 150
cz1 ZS1 S Soybean Weekly Options Wk 1 300 150
Ccz2 ZS2 S Soybean Weekly Options Wk 2 300 150
Ccz3 ZS3 S Soybean Weekly Options Wk 3 300 150
Cz4 754 S Soybean Weekly Options Wk 4 300 150
Cz5 ZS5 S Soybean Weekly Options Wk 5 300 150
YK XK YK Mini Soybean Futures 1000 500
31 BCE 31 Soybean Crush Options 10 5
ZSC Czs ZSC Consecutive Soybean CSO 100 50
SC4 Sz4 SC4 Soybean Aug-Nov CSO 100 50
S8C SZ8 S8C Soybean Jan-Mar CSO 100 50
KSC SZK KSC Soybean Jan-May CSO 100 50
SC1 Sz1 SC1 Soybean Jul-Jul CSO 100 50
SC5 SZ5 SC5 Soybean July-Nov CSO 100 50
KSH SZH KSH Soybean Mar-Jul CSO 100 50
SCO SZ0 SCO Soybean Mar-Nov CSO 100 50
C7s SC7 C7s Soybean May-Nov CSO 100 50
SX9 SZ9 SX9 Soybean Nov-July CSO 100 50
SC3 SZ3 SC3 Soybean Nov-Mar CSO 100 50
SCX 12S SCX Soybean Nov-Nov CSO 100 50
LDF OoLD LDF Short-Dated New Crop Soybean Oil 150 75
Options
ocC3 NC3 0cCs3 Soybean Oil Dec-Jul CSO 100 50
07 OozL 07 Soybean Oil Options 150 75




0z1 ZL1 07 Soybean Oil Weekly Options Wk 1 100 50
0z2 ZL2 07 Soybean Oil Weekly Options Wk 2 100 50
0z3 ZL3 07 Soybean Oil Weekly Options Wk 3 100 50
0z4 ZL4 07 Soybean Oil Weekly Options Wk 4 100 50
0z5 ZL5 07 Soybean Oil Weekly Options Wk 5 100 50
coy CzZL Ccoy Consecutive Soybean Oil CSO 100 50
OcC4 NC4 ocC4 Soybean Oil Aug-Dec CSO 100 50
CO6 0OC6 CO6 Soybean Oil July-Dec CSO 100 50
0C5 NC5 0C5 Soybean Oil Sep-Dec CSO 100 50
ODF OMD ODF Short-Dated New Crop Soybean 150 75
Meal Options
06 0ozZM 06 Soybean Meal Options 150 75
MZ1 ZM1 06 Soybean Meal Weekly Options Wk 1 150 75
MZz2 ZM2 06 Soybean Meal Weekly Options Wk 2 150 75
MZz3 ZM3 06 Soybean Meal Weekly Options Wk 3 150 75
MZz4 ZM4 06 Soybean Meal Weekly Options Wk 4 150 75
MZzZ5 ZM5 06 Soybean Meal Weekly Options Wk 5 150 75
MYC CZM MYC Consecutive Soybean Meal CSO 100 50
SM4 MC4 SM4 Soybean Meal Aug-Dec CSO 100 50
SM3 MC3 SM3 Soybean Meal Dec-Jul CSO 100 50
SM6 MC6 SM6 Soybean Meal July-Dec CSO 100 50
SM5 MC5 SM5 Soybean Meal Sep-Dec CSO 100 50
W ozw w Chicago SRW Wheat Options 300 150
wz1 ZW1 w Chicago SRW Wheat Weekly 300 150
Options Wk 1
Wz2 ZW2 W Chicago SRW Wheat Weekly 300 150
Options Wk 2
WzZ3 ZW3 w Chicago SRW Wheat Weekly 300 150
Options Wk 3
Wwz4 ZW4 w Chicago SRW Wheat Weekly 300 150
Options Wk 4
Wz5 ZW5 w Chicago SRW Wheat Weekly 300 150
Options Wk 5
WDF owbD WDF Short Dated New Crop Chicago 300 150
SRW Wheat Options
YW XW YW Mini-sized Chicago SRW Wheat 1000 500
Futures
WCZ Cwz WCZ Chicago SRW Wheat Dec-Dec CSO 100 50
CW6 WC6 CwWe6 Chicago SRW Wheat Dec-July CSO 100 50
CWM WCM CWM Chicago SRW Wheat July-Dec CSO 100 50
CWN 12w CWN Chicago SRW Wheat July-July CSO 100 50
Cws3 WC3 Cws3 Chicago SRW Wheat Mar-Jul CSO 100 50
wzC Cczw wzC Consecutive Chicago SRW Wheat 100 50
CSO
MCG MCW MCG MGEX-Chicago SRW Wheat 100 50

Intercommodity Spread Options




KWC KWC KWC KC HRW-Chicago SRW Wheat 100 50
Intercommodity Spread Options
KW KE KW KC HRW Wheat Futures 100 50
KET KET KET KC HRW Wheat TAS Futures 100 50
MKW MKW MKW MGEX-KC HRW Wheat 100 50
Intercommaodity Spread Options
KW OKE KW KC HRW Wheat Options 150 75
OK1 OE1l KW KC HRW Wheat Options Wk 1 150 75
OK2 OE2 KW KC HRW Wheat Options Wk 2 150 75
OK3 OE3 KW KC HRW Wheat Options Wk 3 150 75
OK4 OE4 KW KC HRW Wheat Options Wk 4 150 75
OK5 OE5 KW KC HRW Wheat Options Wk 5 150 75
KWO KWE KWO Short-Dated New Crop KC HRW 150 75
Wheat Options
K7C KzC K7C Consecutive KC HRW CSO 100 50
KCZ CKz KCZ KC HRW Dec-Dec CSO 100 50
CK6 KC6 CK6 KC HRW Dec-Jul CSO 100 50
CKM KCR CKM KC HRW Jul-Dec CSO 100 50
CKN 12K CKN KC HRW Jul-Jul CSO 100 50
KC3 CK3 KC3 KC HRW Mar-Jul CSO 100 50
MKC MKC MKC Mini-Sized KC HRW Wheat Futures 500 250
WEU WEU WEU EU Wheat Futures 5 5
WEO WEO WEO EU Wheat Options 5 5
0] 0z0 0] Oats Options 20 10
14 OZR 14 Rough Rice Options 20 10

CME Contract Titles Minimum
Quantity

Threshold

Code

CME
ClearPort

Clearing Globex

DA DC DA Class Il Milk Futures 20
NF GNF NF Non-fat Dry Milk Futures 20
DK GDK DK Class IV Milk Futures 20
CB CB CB Cash-settled Butter Futures 20
DY DY DY Dry Whey Futures 20
CSsC CSC CSC Cash-Settled Cheese Futures 20
48 LE 48 Live Cattle Futures 50
LET LET LET Live Cattle TAS Futures 50
62 GF 62 Feeder Cattle Futures 50
GFT GFT GFT Feeder Cattle TAS Futures 50
LN HE LN Lean Hog Futures 50
HET HET HET Lean Hogs TAS Futures 50
LB LBS LB Random Length Lumber Futures 10
CPO CPO CPO USD Malaysian Crude Palm QOil 10

Calendar Futures




48 LE 48 Live Cattle Options 100
COA LOA COA 1st contract back Live Cattle CSO 100
CcoB LOB coB 2nd contract back Live Cattle CSO 100
cocC LoC cocC 3rd contract back Live Cattle CSO 100
62 GF 62 Feeder Cattle Options 100
LN HE LN Lean Hog Options 100
LB LBS LB Random Length Lumber Options 20
OPF OPF OPF USD Malaysian Palm Olein Calendar 10
Futures

POO POO POO USD Malaysian Crude Palm Qil 10
Average Price Options

POG POG POG Bursa Malaysia Crude Palm Oil - 10
Gasoil Spread Futures

DA DC DA Class Il Milk Options 30

JQ JQ JQ Mid-Sized Milk Options 30

NF GNF NF Non-fat Dry Milk Options 30

DK GDK DK Class IV Milk Options 30

CB CB CB Cash-settled Butter Options 30

DY DY DY Dry Whey Options 30
CsC CsC CsC Cash-Settled Cheese Options 30

Information Contacts

General Information Products & Services (312) 930-1000
Clearing House (312) 207-2525

Globex Information Global Command Center (800) 438-8616

performance Bond Risk Management Dept. (312) 648-3888

nformation

Position Limits Market Regulation (312) 341-7970

Clearing Fees Clearing Fee Hotline (312) 648-5470

Regards,

CME Clearing



