= CME Group

Clearing: New Product Advisory Notice

Listing Date Trade Date Monday, March 28, 2022
Product Exchange CME Advisory# 22-077
. Globex SPAN Combined
Product Clearing Code Code Commodity Code
Monday Weekly Options on Micro Bitcoin Futures - WI1A-W5A (WBA) WI1A-W5A MBTBTC
Weeks 1-5 E—
Wednesday Weekly Options on Micro Bitcoin
Futures - Weeks 1-5 W1C-W5C (WBC) | W1C-W5C BTCMBT
Friday Weekly Options on Micro Bitcoin Futures -
Weeks 1-4 W1E-W4E (WBE) WI1E-WA4E BTCMBT
Product Name & Codes Monthly Options on Micro Bitcoin Futures WM WM BTCMBT
Monday Weekly Options on Micro Ether Futures -
Weeks 1-5 V1A-V5A (VRA) V1A-V5A METETH
Wednesday Weekly Options on Micro Ether Futures
- Weeks 1-5 V1C-V5C (VRC) V1C-V5C ETHMET
Friday Weekly Options on Micro Ether Futures - V1E-VAE (VRE) V1E-VAE ETHMET
Weeks 1-4 —
Monthly Options on Micro Ether Futures VM VM ETHMET
Description Options on Micro Bitcoin and Micro Ether Futures
Instrument Type Options
Regulatory Class Futures
Trading Venues CME Globex & CME ClearPort
Trading Hours CME Globex: Sunday - Friday 5:00 p.m. - 4:00 p.m. CT with a 60-minute break each day beginning at 4:00 p.m.
9 CME ClearPort: 5:00 p.m. Sunday - 5:45 p.m. CT Friday with a 15-minute break every weekday at 5:45 p.m.
Product Size 1 futures contract
Monday Weekly Options: 1 Monday weekly expiry at a time
Wednesday Weekly Options: 1 Wednesday weekly expiry at a time
Series Listing Convention | Friday Weekly Options: 4 Friday weekly expiries at a time. If a Friday weekly expiration coincides with the Monthly
expiration, no Friday Weekly expiry will be listed.
Monthly Options: 2 Monthly expiries with expiration on the last Friday of the month
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Initial Contracts

Monday Weekly Options: April Week 1 (W1AJ2 & V1AJ2)

Wednesday Weekly Options: March Week 5 (W5CH2 & V5CH2)

Friday Weekly Options: April Week 1, April Week 2, April Week 3, April Week 4 (W1EJ2, W2EJ2, W3EJ2, WA4EJ2
& V1EJ2, V2EJ2, V3EJ2, V4EJ2)

Monthly Options: April, May (WMJ2, WMK2 & VMJ2, VMK2)

Minimum Price Increment

Micro Bitcoin Options: 5 Index Points if > 25; 1 Index Point if < 25
Micro Ether Options: 0.50 Index Points (for all price levels)

Value Per Tick / Currency

Micro Bitcoin Options: $0.50 if premium > 25 per bitcoin; $0.10 if premium < 25 per bitcoin
Micro Ether Options: $0.05

Contract Multiplier (CVF)

Micro Bitcoin Options: 0.1
Micro Ether Options: 0.1

Exercise Style

European

Block Eligible /
Minimum Block Quantity

Micro Bitcoin Options: Yes / 10 contracts
Micro Ether Options: Yes / 100 contracts
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Exercise Price Intervals
and Listings

Micro Bitcoin Options:

All times:

Persistent strikes: $500,000; $100,000; $50,000; $10,000; $5,000; $1,000

If bitcoin > $500K: $100,000: 100% below to 400% above underlying $10,000: 50% below to 100% above
underlying

If bitcoin < $500K: $50,000: 100% below to 400% above underlying $5,000: 50% below to 100% above underlying
If bitcoin < $100K: $10,000: 100% below to 400% above underlying $1,000: 50% below to 100% above underlying
If bitcoin < $50K: $5,000: 100% below to 400% above underlying $500: 50% below to 100% above underlying

If bitcoin < $10K: $1000: 100% below to 400% above underlying $100: 50% below to 100% above underlying

If bitcoin < $5K: $500: 100% below to 400% above underlying $50: 50% below to 100% above underlying

Less than 35 days until expiration:

Persistent strikes: $500,000; $100,000; $50,000; $10,000; $5,000; $1,000

If bitcoin > $500K: $5,000: 10% below to 20% above underlying

If bitcoin < $500K: $2,500: 10% below to 20% above underlying

If bitcoin < $100K: $500: 10% below to 20% above underlying

If bitcoin < $50K: $250: 10% below to 20% above underlying

If bitcoin < $10K: $50: 10% below to 20% above underlying

If bitcoin < $5K: $25: 10% below to 20% above underlying

Micro Ether Options:

All times:

Persistent strikes: $50,000; $10,000; $5,000; $1,000; $500; $100

If ether > $50K: $10,000: 100% below to 400% above underlying $1000: 50% below to 100% above underlying
If ether < $50K: $5,000: 100% below to 400% above underlying $500: 50% below to 100% above underlying
If ether < $10K: $1,000: 100% below to 400% above underlying $100: 50% below to 100% above underlying
If ether < $5K: $500: 100% below to 400% above underlying $50: 50% below to 100% above underlying

If ether < $1K: $100: 100% below to 400% above underlying $10: 50% below to 100% above underlying

If ether < $500: $50: 100% below to 400% above underlying $5: 50% below to 100% above underlying

Less than 35 days until expiration:

Persistent strikes: $50,000; $10,000; $5,000; $1,000; $500; $100

If ether > $50K: $500: 10% below to 20% above underlying

If ether < $50K: $250: 10% below to 20% above underlying

If ether < $10K: $50: 10% below to 20% above underlying

If ether < $5K: $25: 10% below to 20% above underlying

If ether < $1K: $5: 10% below to 20% above underlying




Termination of Trading

Monday Weekly Options: Trading terminates at 4:00 p.m. London time on the Monday of the contract week that
is either a London or U.S. business day. If the Monday of the contract week is not a business day in both London
and the U.S., trading terminates on the following London or U.S. business day.

Wednesday Weekly Options: Trading terminates at 4:00 p.m. London time on the Wednesday of the contract
week that is either a London or U.S. business day. If the Wednesday of the contract week is not a business day in
both London and the U.S., trading terminates on the preceding London or U.S. business day.

Friday Weekly Options: Trading terminates at 4:00 p.m. London time on the Friday of the contract week that is
either a London or U.S. business day. If the Friday of the contract week is not a business day in both London and
the U.S., trading terminates on the preceding London or U.S. business day.

Monthly Options: Trading terminates at 4:00 p.m. London time on the last Friday of the contract Month that is
either a London or U.S. business day. If the last Friday of the contract month is not a business day in both London
and the U.S., trading terminates on the first preceding London or U.S. business day.

Final Settlement
Increment

Micro Bitcoin Options: 1 index point
Micro Ether Options: 0.50 index point

Final Settlement Date

Monday/Wednesday/Friday Options: LTD
Monthly Options: LTD+1

Delivery

Price Conventions

Information Contacts

Physical exercise into futures

Micro Bitcoin: Micro Bitcoin: Micro Bitcoin:
24, 25, 30 10500, 11000, Globex 24 25 30 '
Trade Prices Micro Ether: Option Strikes 11500 . LT
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5.50 2550, 2575 =TT T
Micro Bitcoin:
0000024,
0000025,
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Clearing Fees Products & Clearing
g 648-5470 Services 930-1000 House 207-2525
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Pending All Relevant CFTC Regulatory Review Periods

For additional information on Market Data Channels and timings, please see the Globex Customer Notice for Cryptocurrency Market Data Channel
Launch and Market Segment Updates.



https://www.cmegroup.com/notices/electronic-trading/2022/02/20220228.html#cmdclam
https://www.cmegroup.com/notices/electronic-trading/2022/02/20220228.html#cmdclam

