Changes to Committed Cross Transaction Parameters

CME Group will increase the Better Match Percentage (BPM) for Committed Cross transactions in all Interest Rate
Options (CME and CBOT) from 20% to 35%. For an overview of the CME Globex Committed Cross Process, please
refer to the link: https://www.cmegroup.com/confluence/display/EPICSANDBOX/Committed+Cross

Long Name Product TCC Globex Globex CLR PRS
8 Type Code Code Group Code Code Code

OPTIONS ON 2-YEAR BUNDLE OOF BU2 BU2 Ul BU2 BE2

OPTIONS ON 3-YEAR BUNDLE OOF BU3 BU3 Ul BU3 BE3

OPTIONS ON 5-YEAR BUNDLE OOF BUS BUS Ul BUS BE5

EURODOLLAR OPTIONS Week1 OOF 1K EO1 EO 1K 1K

EURODOLLAR OPTIONS Week2 OOF 2K E02 EO 2K 2K

EURODOLLAR OPTIONS Week3 OOF 3K EO3 EO 3K 3K

EURODOLLAR OPTIONS Week4 OOF 4K EO4 EO 4K 4K

EURODOLLAR OPTIONS Week5 OOF 5K EOS EO 5K 5K

2-YR EURODOLLAR MIDCURVE

(WEEKLY) Weekl OOF EE1 E21 E2 EE1 EE1

2-YR EURODOLLAR MIDCURVE

(WEEKLY) Week2 OOF EE2 E22 E2 EE2 EE2

2-YR EURODOLLAR MIDCURVE

(WEEKLY) Week3 OOF EE3 E23 E2 EE3 EE3

2-YR EURODOLLAR MIDCURVE

(WEEKLY) Week4 OOF EE4 E24 E2 EE4 EE4

2-YR EURODOLLAR MIDCURVE

(WEEKLY) Week5 OOF EE5 E25 E2 EE5 EE5

3-YR EURODOLLAR MIDCURVE OOF EF1 £31 E3 EF1 EF1

Weekl

3-YR EURODOLLAR MIDCURVE 0OF EE2 £32 E3 £ EE2

Week?2

3-YR EURODOLLAR MIDCURVE OOF EF3 £33 E3 EF3 EF3

Week3

3-YR EURODOLLAR MIDCURVE 0OF EF4 E34 E3 EF4 EF4

Week4

3-YR EURODOLLAR MIDCURVE OOF EES E35 £3 EFS EES

Week5

EURODOLLAR OPTIONS Long dated OOF ED GE ZE ED ZE

EQRODOLLAR OPTIONS 1 year OOF £O GEO EO EO EO

midcurve

EQRODOLLAR OPTIONS 2 year OOF £ GE2 £ £ £

midcurve

EQRODOLLAR OPTIONS 3 year 0OF £3 GE3 £3 £3 £3

midcurve

EQRODOHAROPHONS4yem' OOF Ea GE4 Ea Ea Ea

midcurve
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https://www.cmegroup.com/confluence/display/EPICSANDBOX/Committed+Cross

Product TCC Globex Globex CLR PRS
Long Name

Type Code Code Group Code Code Code
5-YR EURODOLLAR MIDCURVE
OPTIONS OOF E5 GE5 ES E5 E5
EURODOLLAR CALENDAR SPREAD
OPTION 00C SPO SPO 8l SPO SP1
OPTIONS ON ULTRA 10-YEAR U.S.
TNOTE Long dated OOF TN OTN T1 TN OTN
LONG TERM US TREASURY BOND
OPTIONS Long dated OOF UBE ouB UB UBE OouL
30Y U.S TREASURY BOND OPTIONS OOF 17 07B Uz 17 G
Long dated
5 YR TREASURY NOTE OPTIONS Long 0OF 25 OZF ON 25 Ep
dated
10YR US TREASURY NOTE OPTIONS 0OF 91 OZN TE 2 TC
Long dated
30 DAY FED FUND OPTIONS Long OOF a1 07Q CF a1 EEC
dated
2 YR TREASURY NOTE OPTIONS Long 0OF 26 07T N2 26 TUC
dated
WKLY OPT ON ULTREA 10-YEAR T
NOTE Week1 OOF TN1 TN1 T1 TNW  TN1
WKLY OPT ON ULTREA 10-YEART
NOTE Week2 OOF TN2 TN2 T1 TNW TN2
WKLY OPT ON ULTREA 10-YEAR T
NOTE Week3 OOF TN3 TN3 T1 TNW  TN3
WKLY OPT ON ULTREA 10-YEAR T
NOTE Weeka OOF TN4 TN4 T1 TNW  TN4
WKLY OPT ON ULTREA 10-YEAR T
NOTE Weeks OOF TN5 TN5 T1 TNW  TN5
LONG TERM US TREASURY BOND
OPTIONS Weekl OOF ULl UB1 UB UBE ULl
LONG TERM US TREASURY BOND
OPTIONS Week2 OOF uL2 UB2 UB UBE uL2
LONG TERM US TREASURY BOND
OPTIONS Week3 OOF uL3 UB3 UB UBE uL3
LONG TERM US TREASURY BOND
OPTIONS Weekd OOF uLa UB4 UB UBE uL4
LONG TERM US TREASURY BOND
OPTIONS Weeks OOF UL5 UB5 UB UBE UL5
WK WEDS 30 YR TREASURY BOND
OPTIONS Weekl OOF WB1 WB1 Uz WBW  WB1
WK WEDS 30 YR TREASURY BOND
OPTIONS Week2 OOF WB2 WB2 Uz WBW  WB2
WK WEDS 30 YR TREASURY BOND
OPTIONS Week3 OOF WB3 WB3 Uz WBW  WB3
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Product Globex  Globex
Type Code Group Code

Long Name

WK WEDS 30 YR TREASURY BOND

OPTIONS Weeka OOF WB4 WB4 uz WBW  WB4
\évPﬁY(\;ENDSSVSSeYkRSTREASURY BOND OOF WB5 WB5 uz WBW  WB5
\(/)VPISFYZENDSSVSQYGIT(IREASURY NOTE OOF WF1 WF1 ON WFW  WF1
\éVPISFY(\;ENDSSVSQYeRk;REASURY NOTE OOF WEF2 WF2 ON WFW  WEF2
\(/)VPISFYZENDSSVSQYGIT(;REASURY NOTE OOF WF3 WF3 ON WFW  WF3
\évplfl_Y(\;ENDSSVS(;T(IREASURY NOTE OOF WF4 WF4 ON WFW  WF4
\(/)VPKT:/(\;EDSS\AF;eYelT('SFREASURY NOTE OOF WEF5 WEF5 ON WFW  WF5
\éVPI;Y(\;EN[;SVi;T(IREASU RYNOTE OOF WT1 WT1 N2 WTW  WT1
\évplfr}/(\;ilesvieYei-erEAsu RY NOTE OOF WT2 WT2 N2 WTW  WT2
\éVPI;Y(\;EN[;SVi;T(;REASU RYNOTE OOF WT3 WT3 N2 WTW  WT3
\évplfr}/(\;ilesvieYeilREAsu RY NOTE OOF WT4 WT4 N2 WTW  WT4
\éVPI;Y(\;EN[;SVi;T(;REASU RYNOTE OOF WT5 WT5 N2 WTW  WT5
\C/)VPISI'Y(\SIIE\IZSVt/J;—ZEf TREASURY BOND OOF wul Wul UB WuUw Wwuil
\(/)VPISI'Y(\;EN[;SV\L/JeLZE; TREASURY BOND OOF Wwu2 Wu2 UB WUW  WuU2
\(f)VPISI':gEN[;SVt/J(l__zE?? TREASURY BOND OOF Wwu3  Wu3 UB WUW WuU3
\CI)VPISI_Y(\;EN[;S\ALIJ;_;FE? TREASURY BOND OOF wu4 Wu4 UB WUW Wu4
\C/)VPISFY;EN[;SVS;JE? TREASURY BOND OOF WU5  WUS uB WuUwW  Wu5
\I\/:/gT\Q/\IE/\I/DeSeﬁll-TRA 10YR TREASURY OOF WX1 WX1 T1 WXW  WX1
\IilVgT\:EV\E\IIDeSeE;TRA 10 YR TREASURY OOF WX2 WX2 T1 WXW  WX2
\éV(I)(T\/EV\EAIIDeSele;.TRA 10YR TREASURY OOF WX3 WX3 T1 WXW  WX3
\Kj\/(l)(T\IIEV\EAI/DeSeLIiIl_TRA 10 YR TREASURY OOF WX4 WX4 T1 WXW  WX4
\éV(I)(TVEV\EAIIDeSele;TRA 10YR TREASURY OOF WX5 WX5 T1 WXW  WX5
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Long Name

Product
Type

Globex
Code

Globex
Group Code

WK WEDS 10 YR TREASURY NOTE
OPTIONS Week1

WK WEDS 10 YR TREASURY NOTE
OPTIONS Week2

WK WEDS 10 YR TREASURY NOTE
OPTIONS Week3

WK WEDS 10 YR TREASURY NOTE
OPTIONS Week4

WK WEDS 10 YR TREASURY NOTE
OPTIONS Week5

30Y U.S TREASURY BOND OPTIONS
Week1

30Y U.S TREASURY BOND OPTIONS
Week2

30Y U.S TREASURY BOND OPTIONS
Week3

30Y U.S TREASURY BOND OPTIONS
Week4

30Y U.S TREASURY BOND OPTIONS
Week5

5 YR TREASURY NOTE OPTIONS
Weekl

5 YR TREASURY NOTE OPTIONS
Week2

5 YR TREASURY NOTE OPTIONS
Week3

5 YR TREASURY NOTE OPTIONS
Week4

5 YR TREASURY NOTE OPTIONS
Week5

10YR US TREASURY NOTE OPTIONS
Week1

10YR US TREASURY NOTE OPTIONS
Week2

10YR US TREASURY NOTE OPTIONS
Week3

10YR US TREASURY NOTE OPTIONS
Week4

10YR US TREASURY NOTE OPTIONS
Week5

30 DAY FED FUND OPTIONS 2 year
midcurve

30 DAY FED FUND OPTIONS 1 year
midcurve
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OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

OOF

WY1

WY2

WY3

WY4

WY5

us1

us2

us3

us4

us5

Fv1

Fv2

FV3

FV4

FV5

TY1

TY2

TY3

TY4

TY5

FF1

FF6

WY1

WY2

WY3

WY4

WY5

ZB1

ZB2

ZB3

ZB4

ZB5

ZF1

ZF2

ZF3

ZF4

ZF5

ZN1

ZN2

ZN3

ZN4

ZN5

ZQ1

ZQ6

TE

TE

TE

TE

TE

uz

uz

uz

uz

uz

ON

ON

ON

ON

ON

TE

TE

TE

TE

TE

c7

Cé

WYW

WYW

WYW

WYW

WYW

17

17

17

17

17

25

25

25

25

25

21

21

21

21

21

FF1

FF6

WY1

WY2

WY3

WY4

WY5

uS1

us2

usS3

us4

uS5

FV1

FV2

FV3

FV4

FV5

TY1

TY2

TY3

TY4

TYS5

FF1

FF6



Product Globex  Globex
Type Code Group Code

Long Name

2 YR TREASURY NOTE OPTIONS OOF TW1 7T1 N2 26 TW1
Week1l
2 YR TREASURY NOTE OPTIONS OOF TW2 772 N2 26 TW2
Week2
2 YR TREASURY NOTE OPTIONS OOF TW3 773 N2 26 TW3
Week3
2 YR TREASURY NOTE OPTIONS OOF TWa4 7T4 N2 26 TW4
Week4
2 YR TREASURY NOTE OPTIONS OOF W5 ZTS N2 26 TW5
Week5
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