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Futures Contracts

Effective Sunday, June 2, 2019 for trade date Monday, June 3, 2019, and pending all relevant CFTC
regulatory review periods, Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) will implement
amendments to block trade requirements in options on Foreign Exchange (FX) futures contracts (the
“Contracts”) as set forth in Exhibit 1.

Specifically, the Exchange will amend the minimum quantity threshold for block trades in intra-commodity
option spreads in the Contracts, such that it will be based on the sum of option contracts in all legs of such
spread. At present, a block transaction in any such intra-commodity spread is permitted only if the number
of contracts in each individual leg of such spread is not less than the minimum allowable quantity applicable
to that leg.

Currently, block trades in the Contracts must be reported to the Exchange within five (5) minutes from the
consummation of the block trade during Regular Trading Hours (“RTH”) (07:00- 16:00 CT) and fifteen (15)
minutes from the consummation of the block trade during European Trading Hours (“ETH”) (00:00- 07:00
CT) and Asian Trading Hours (“ATH”) (17:00- 00:00 CT). On the effective date, all block trades during in
the Contracts must be reported to the Exchange within 15 minutes.

Block transactions are executed pursuant to CME Rule 526. (“Block Trades”). Additional information
regarding block trades may be viewed HERE.

Please refer questions on this subject to:

BLM:

Craig LeVeille craig.leveille@cmegroup.com 312.454.5301
Market Regulation:

Robert Sniegowski robert.sniegowski@cmegroup.com 312.341.5991
Research:

Lori Aldinger lori.aldinger@cmegroup.com 312.930.2337

Frederick Sturm frederick.sturm@cmegroup.com 312.930.1282
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Exhibit 1

Clearing/ CME Clearport Code CME Product Name CME Rulebook Chapter

GBU Options on British Pound Sterling/U.5. Dollar (GBP/USD) Futures 2514
1BP-5BP Friday Options on British Pound Sterling/U.S. Dellar (GBP/USD) Futures - week 1to 5 2514
WGE1-WGS Wednesday Options on British Pound Sterling/U.5. Dollar (GBP/USD) Futures - week 1to 5 25148
cal Options on Canadian Dollar/U.5. Dollar (CAD/USD) Futures 2524
1CD-5CD Friday Options on Canadian Dellar/U.5. Dollar (CAD/USD) Futures - week 1to 5 2524
WD1-WD5 Wednesday Options on Canadian Dollar/U.5. Dollar (CAD/USD) Futures - week 1to 5 2524
JPU Options on Japanese Yen/U.5. Dollar (JPY/USD) Futures 2534
1Y-51Y Friday Options on lapanese Yen/U.5. Dollar (JPY/USD) Futures - week 1to 5 2534
WI1-W15 Wednesday Options on Japanese Yen/U.5. Dollar (JPY/USD) Futures - week 1to 5 2534
CHU Options on Swiss Franc/U.5. Dollar ([CHF/USD) Futures 2544
45F Friday Options on Swiss Franc/U.5. Dollar (CHF/USD) Futures - week 1to 5 2544
ADU Options on Australian Dollar/U.S. Dollar (4UD/USD) Futures 2554
140-5AD Friday Options on Australian Dallar/U.S. Dollar (AUD,/USD) Futures - week 1to 5 2554
WAL-WAS Wednesday Options on Australian Dollar/U.5. Dollar (AUD/USD) Futures - week 1to 5 2554
MP Options on Mexican Peso/U.5. Dollar (MXN/USD) Futures 2564
1M-5M Friday Options on Mexican Peso/U.S. Dollar (MXN/USD) Futures - week 1to 5 2564
EUU Options on Euro/U.S. Dollar (EUR/USD) Futures 261A
1EU-5EL Friday Options on Eura/U.5. Dollar (EUR/USD) Futures - week 1to 5 261A
WEI1-WES Wednesday Options on Eurg/U.S. Dollar (EUR/USD) Futures - week 1to 5 2614
BR Options on Brazilian Real/U.5. Dollar (BRL/USD) Futures 257A
1R-5R Friday Options on Brazilian Real/U.5. Dollar (BRL/USD) Futures - week 1to 5 257A
ME Options on New Zealand Dollar/U.5. Dollar (NZD/USD) Futures 25BA
12-5Z Friday Options on New Zealand Dollar/U.S. Dollar (NZD/USD) Futures - week 1to 5 25BA
RA Options on South African Rand/U.S. Dollar (ZAR/USD) Futures 2584
IM-5MN Friday Options on South African Rand/U.5. Dollar (Z4R/USD) Futures - week 1to 5 2584
RU Options on Russian Ruble/U.S. Dollar (RUB/USD) Futures 2604
RUI1-RUS Friday Options on Russian Ruble/U.5. Dollar (RUB/USD) Futures - week 1to 5 2604
cz Options on Czech Koruna/U.5. Dollar (CZK/USD) Futures 266A
FR Options on Hungarian Forint/U.5. Dollar (HUF/USD) Futures 2674
PZ Options on Polish Zloty/U.5. Dollar (PLN/USD) Futures 26BA
IS Options on Israeli Shekel/U.S. Dollar (ILS/USD) Futures 2684
151-185 Friday Options on Isralei Shekel/U.5. Dollar {ILS/USD) Futures - week 1to 5 2684
RMB Options on Chinese Renminbi/U.5. Dollar (RMN/USD) Futures 2704
RB1-RB5 Friday Options on Chinese Renminbi/U.5. Dollar (RMB/USD) Futures - week 1to 5 2704
KRW Options on Korean Won/U.5. Dollar (KRW/USD) Futures 271A
KR1-KR5 Friday Options on Korean Won/U.5. Dollar (KRW/USD) Futures - week 1to 5 2714
RP Options on Euro/British Pound Sterling (EUR/GEBP) Cross Rate Futures 3014
1E-5E Friday Options on Eurg/British Pound Sterling (EUR/GEP) Cross Rate Futures - week 1to 5 301A
RY Options on Euro/Japanese Yen (EUR/JPY) Cross Rate Futures 3034
1H-5H Friday Options on Eurc/lapanese Yen (EUR/IPY) Cross Rate Futures - week 1to 5 3034
RF Options on Euro/Swiss Franc (EUR/CHF) Cross Rate Futures 3044
11-51 Friday Options on Eurc/Swiss Franc (EUR/CHF) Cross Rate Futures - week 1to 5 304A
K Options on Czech Koruna/Euro (CZK/EUR) Cross Rate Futures 3154
R Options on Hungarian Forint/Euro (HUF/EUR) Cross Rate Futures 316A
z Options on Polish Zloty/Euro [PLN/EUR) Cross Rate Futures 317A
RME Options on Chinese Renminbi/Euro (RMB/EUR) Cross Rate Futures 31BA
RE1 Friday Options on Chinese Renminbi/Eurc (RMB/EUR) Cross Rate Futures - week 1to 5 31BA

RTH: 7am-4pm Central Time/CT, Mon-Fri on regular business days
ETH: 12am-7am CT, Mon-Fri on regular business days
ATH: 4pm-12am CT, Mon-Fri on regular business days and at all times on weekends



