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DATE: May 5, 2022
SER#: 8984
SUBJECT: Updated Listing Schedule for the Options on Three-Month Eurodollar

Futures Contracts

Pending all relevant Commodity Futures Trading Commission (“CFTC”) regulatory review periods,
Chicago Mercantile Exchange Inc. (‘CME” or “Exchange”) will amend the listing schedule for the
Options on Three-Month Eurodollar Futures contracts as noted in Exhibit A below (the “Contracts”).

No additional contracts will be listed that expire after the June 16, 2023 expiration. All currently listed
expirations will remain listed and available for trading. Additionally, Serial and Weekly Eurodollar
options expiring prior to the June 2023 expiration will continue to be listed pursuant to existing product

rules.

Exhibit A
il Amended Listing
Globex / -
Contract Title Rulebook CME Current Listing Schedulg
Chapter Schedule Commencing
ClearPort
June 13, 2022
Code
Quarterly contracts
. Mar, Jun, Sep, Dec) No additional
Options on Three- ( . )
Month Eurodollar 452A GE/ED I|ste<_j for 16 quarterlies shall be
consecutive quarters added upon a front
Futures . o
and serial contracts guarterly expiration.
listed for 4 months
Quarterly contracts
One-Year Mid-Curve (Mar, Jun, Sep, Dec) No additional
Options on Three- listed for 5 guarterlies shall be
Month Eurodollar 452A GEO/EO consecutive quarters added upon a front
Futures and serial contracts quarterly expiration.
listed for 4 months
Quarterly contracts
Two-Year Mid-Curve (Mar, Jun, Sep, Dec) No additional
Options on Three- listed for 5 quarterlies shall be
Month Eurodollar 452A GE2/E2 consecutive quarters added upon a front
Futures and serial contracts quarterly expiration.
listed for 4 months
Quarterly contracts
Three-Year Mid-Curve (Mar, Jun, Sep, Dec) No additional
Options on Three- listed for 5 guarterlies shall be
Month Eurodollar 452A GE3/E3 consecutive quarters added upon a front
Futures and serial contracts guarterly expiration.
listed for 4 months
e i Cure (Suanery e | o acarona
452A GE4/E4 R i quarterlies shall be
Month Eurodollar listed for 5
. added upon a front
Futures consecutive quarters o
guarterly expiration.




and serial contracts
listed for 4 months

Five-Year Mid-Curve
Options on Three-

Quarterly contracts
(Mar, Jun, Sep, Dec)
listed for 5

No additional
quarterlies shall be

Month Eurodollar 452A GES5/ES consecutive quarters added upon a front
Futures and serial contracts quarterly expiration.
listed for 4 months
Weekly One-Year Mid-
Curve Options on
Three-Month as2A | EOL/1K | WeeKly contracts na
listed for 2 weeks
Eurodollar Futures —
Week 1
Weekly One-Year Mid-
Curve Options on
Three-Month as2A | E02/2k | Weekly contracts na
listed for 2 weeks
Eurodollar Futures —
Week 2
Weekly One-Year Mid-
Curve Options on
Three-Month 452A E03 / 3K Weekly contracts n/a
listed for 2 weeks
Eurodollar Futures —
Week 3
Weekly One-Year Mid-
Curve Options on
Three-Month 4524 E04 / 4K Weekly contracts n/a
listed for 2 weeks
Eurodollar Futures —
Week 4
Weekly One-Year Mid-
Curve Options on
Three-Month 452A E05/5K | \Veekly contracts n/a
listed for 2 weeks
Eurodollar Futures —
Week 5
Weekly Two-Year Mid-
Curve Options on
Three-Month 452A | E21/EE1 | Weekly contracts n/a
listed for 2 weeks
Eurodollar Futures —
Week 1
Weekly Two-Year Mid-
Curve Options on
Three-Month 4527 | E22/EE2 | Weekly contracts n/a
listed for 2 weeks
Eurodollar Futures —
Week 2
Weekly Two-Year Mid-
Curve Options on
Three-Month 4527 | E23/EE3 | Weekly contracts n/a
listed for 2 weeks
Eurodollar Futures —
Week 3
Weekly Two-Year Mid-
Curve Options on
Three-Month 452A | E24/EE4 | Weekly contracts n/a
listed for 2 weeks
Eurodollar Futures —
Week 4
Weekly Two-Year Mid-
Curve Options on
Three-Month 452A E25 / EE5 Weekly contracts nla
listed for 2 weeks
Eurodollar Futures —
Week 5
Weekly Three-Year A59A E31/EE1 Weekly contracts n/a

Mid-Curve Options on

listed for 2 weeks




Three-Month
Eurodollar Futures —
Week 1

Weekly Three-Year
Mid-Curve Options on

Weekly contracts

Three-Month 452A E32/EF2 . n/a
listed for 2 weeks
Eurodollar Futures —
Week 2
Weekly Three-Year
Mid-Curve Options on Weeklv contracts
Three-Month 452A E33/EF3 ; y n/a
listed for 2 weeks
Eurodollar Futures —
Week 3
Weekly Three-Year
Mid-Curve Options on Weekly contracts
Three-Month 452A | E34/EF4 ied n/a
listed for 2 weeks
Eurodollar Futures —
Week 4
Weekly Three-Year
Mid-Curve Options on Weeklv contracts
Three-Month 452A | E35/EF5 ooy n/a
listed for 2 weeks
Eurodollar Futures —
Week 5
Three-Month Mid- Contracts listed for
Curve Options on 1 March quarterly
b 452A TE2 (H/IM/U/Z) and 2 n/a
Three-Month .
Eurodollar Futures Serial Months
(F/IG/IIKINIQIVIX)
Six-Month Mid-Curve Contracts listed for
Options on Three- 1 March quarterly
452A TE3 (H/M/U/Z) and 2 n/a
Month Eurodollar .
Futures Serial Months
(F/IG/IIKINIQIVIX)
Nine-Month Mid-Curve Contracts listed for
Options on Three- 1 March quarterly
452A TE4 (H/M/U/Z) and 2 n/a
Month Eurodollar .
Futures Serial Months
(F/IG/IIKINIQIVIX)
Quarterly contracts
Calendar Spread (Mar, Jun, Sep and
Options on Three- 452D SPO Dec) listed for 4 n/a

Month Eurodollar
Futures

consecutive quarters
and 2 serial contract
months

Please refer questions on this subject to:

Anna Ellis
Jonathan Kronstein
Dave Reif

Mark Rogerson

anna.ellis@cmegroup.com

jonathan.kronstein@cmegroup.com

+1 312 783 8764
+1 312 930 3472

david.reif@cmegroup.com

mark.rogerson@cmegroup.com

+1 312 648 3839
+44 203 379 3795
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