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Clearing Member Firms; Back Office Managers

CME Clearing
January 15, 2021

21-027

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

ISVs

Effective Sunday, January 24, 2021 for trade date Monday, January 25, and pending all relevant
CFTC regulatory review periods, please be advised that the Chicago Mercantile Exchange, Inc.
(CME or Exchange) will expand the strike listings of the contract months for the products listed
below on CME Globex, Open Outcry and available for submission for clearing on CME ClearPort.

Code Title Current Listing New Listing Schedule
Clearing / Globex Schedule as of 1/24/21

ED/GE

Eurodollar Options

SR3/SR3

Options on Three-
Month SOFR Futures

Strike prices for the
first 6 option (4 serial
and 2 quarterly)
months will be listed in
intervals of 6.25 basis
points (0.0625 price
points) in a range of
150 basis points
above and 150 basis
points below the strike
price closest to the
previous daily
settlement price for
the underlying futures
contract. Strike prices
will be listed in
intervals of 25 basis
points (0.25 price
points) in a range of
550 basis points
above and 550 basis
points below the strike
price closest to the
previous daily
settlement price for
the underlying futures
contract.

All other options (back
14 quarterlies) and

Strike prices for the first
8 option (4 serial and 4
quarterly) months will
be listed in intervals of
6.25 basis points
(0.0625 price points) in
a range of 150 basis
points above and 150
basis points below the
strike price closest to
the previous daily
settlement price for the
underlying futures
contract. Strike prices
will be listed in intervals
of 25 basis points (0.25
price points) in a range
of 550 basis points
above and 550 basis
points below the strike
price closest to the
previous daily
settlement price for the
underlying futures
contract.

All other options (back
12 quarterlies) will be
listed in intervals of




Mid Curve Options will
be listed in intervals of
12.5 basis points
(0.125) in a range of
150 basis points
above and 150 basis
points below the strike
closest to the previous
day's underlying
futures settle price.
Strike prices will be
listed in intervals of 25
basis points (0.25) in a
range of 550 basis
points above and 550
basis points below the
strike closest to the
previous day's
underlying futures
settle price.

12.5 basis points
(0.125) in a range of
150 basis points above
and 150 basis points
below the strike closest
to the previous day's
underlying futures settle
price. Strike prices will
be listed in intervals of
25 basis points (0.25) in
a range of 550 basis
points above and 550
basis points below the
strike closest to the
previous day's
underlying futures settle
price.

Eurodollar 1yr MC

RO/ GO Options
E2/GE2 Eurodollar 2yr MC
Options
One-Year Mid-Curve
S0/S0 Options on Three-

Month SOFR Futures

Strike prices will be
listed in intervals of
12.5 basis points
(0.125 price points) in
a range of 150 basis
points above and 150
basis points below the
strike price closest to
the previous daily
settlement price for
the underlying futures
contract.

Strike prices will be
listed in intervals of 25
basis points (0.25
price points) in a
range of 550 basis
points above and 550
basis points below the
strike price closest to
the previous daily
settlement price for
the underlying futures
contract.

Strike prices for the first
6 option (4 serial and 2
quarterly) months will
be listed in intervals of
6.25 basis points
(0.0625 price points) in
a range of 150 basis
points above and 150
basis points below the
strike price closest to
the previous daily
settlement price for the
underlying futures
contract. Strike prices
will be listed in intervals
of 25 basis points (0.25
price points) in a range
of 550 basis points
above and 550 basis
points below the strike
price closest to the
previous daily
settlement price for the
underlying futures
contract.

All other options (back
3 quarterlies) will be
listed in intervals of

12.5 basis points
(0.125) in a range of

150 basis points above

and 150 basis points




S2/S2

Two-Year Mid-Curve
Options on Three-
Month SOFR Futures

below the strike closest
to the previous day's
underlying futures settle
price. Strike prices will
be listed in intervals of
25 basis points (0.25) in
a range of 550 basis
points above and 550
basis points below the
strike closest to the
previous day's
underlying futures settle
price.

1K-5K / E01-EO5

Eurodollar 1 Year
Midcurve Weekly
Options

EE1-EE5/ F21-E25

Eurodollar 2 Year
Midcurve Weekly
Options

S01-S05 / S01-S05

Weekly One-Year Mid-
Curve Options on
Three-Month SOFR
Futures

S21-S25/ S21-S25

Weekly Two-Year Mid-
Curve Options on
Three-Month SOFR
Futures

Strike prices will be
listed in intervals of
12.5 basis points
(0.125 price points) in
a range of 150 basis
points above and 150
basis points below the
strike price closest to
the previous daily
settlement price for
the underlying futures
contract. Strike prices
will be listed in
intervals of 25 basis
points (0.25 price
points) in a range of
550 basis points
above and 550 basis
points below the strike
price closest to the
previous daily
settlement price for
the underlying futures
contract.

Strike prices will be
listed in intervals of
6.25 basis points
(0.0625 price points) in
a range of 150 basis
points above and 150
basis points below the
strike price closest to
the previous daily
settlement price for the
underlying futures
contract.

Strike prices will be
listed in intervals of 25
basis points (0.25 price
points) in a range of
550 basis points above
and 550 basis points
below the strike price
closest to the previous
daily settlement price
for the underlying
futures contract.

Information Contacts

General Information

Products & Services

(312) 930-1000

Clearing Operations

Clearing House

(312) 207-2525

Globex Information

Global Command Center

(800) 438-8616

Performance Bond
Information

Risk Management Dept.

(312) 648-3888

Position Limits

Market Regulation

(312) 341-7970

Clearing Fees

Clearing Fee Hotline

(312) 648-5470

Regards,
CME Clearing




