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Revised Listing Schedule for All Mid-Curve and Calendar Spread
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 all Mid-
Curve and Calendar Spread Options on Three-Month Eurodollar Futures contracts as noted in Exhibit
A below (the “Contracts”).

No additional Weekly Mid-Curve, Term Mid-Curve, Mid-Curve, and Calendar Spread Options contracts
will be listed after Monday, September 12, 2022. Serial listings for Yearly Mid-Curve Options will be
amended so that no additional serial contracts will be listed after February 2023. Please note, all
currently listed expirations will remain listed and available for trading. Additionally standard Eurodollar
serial options will continue to be listed including the April and May 2023 contracts.

In a separate but related matter, CME previously amended the listing schedule for all Quarterly Options
on Three-Month Eurodollar Futures contracts (see SER 8984 dated May 5, 2022 for additional details).

Exhibit A
CME e EE
Globex / - Listing
. Rulebook Current Listing Schedule Effected
Contract Title CME )
Chapter Schedule Commencing Contracts
ClearPort
Code September 12,
2022
Quarterly contracts
One-Year Mid- (Mar, Jun, Sep, No additional April and May
Curve Options Dec) listed for 4 serials shall be 2023 serials
on Three-Month 452A GEO/EO consecutive added upon a and all
Eurodollar quarters and serial front serial subsequent
Futures contracts listed for expiration serials will not
4 months be listed
Quarterly contracts
Two-Year Mid- (Mar, Jun, Sep, No additional April and May
Curve Options Dec) listed for 4 serials shall be 2023 serials
on Three-Month 452A GE2/E2 consecutive added upon a and all
Eurodollar quarters and serial front serial subsequent
Futures contracts listed for expiration serials will not
4 months be listed
i Quatrterly contracts
mi:j(a_(aczfgr (Mar, Jun, Sep, No additional April and May
Obtions on Dec) listed for 4 serials shall be 2023 serials
P 452A GE3/E3 consecutive added upon a and all
Three-Month . X
quarters and serial front serial subsequent
Eurodollar : L . ;
Futures contracts listed for expiration serlals_wnl not
4 months be listed
Four-Year Mid- Quarterly contracts No additional
Curve Options 452A GE4/E4 (Mar, Jun, Sep, serials shall be April and May
on Three-Month Dec) listed for 4 added upon a 2023 serials



https://www.cmegroup.com/content/dam/cmegroup/notices/ser/2022/05/SER-8984.pdf

Eurodollar consecutive front serial and all
Futures guarters and serial expiration subsequent
contracts listed for serials will not
4 months be listed
Quarterly contracts
Five-Year Mid- (Mar, Jun, Sep, No additional April and May
Curve Options Dec) listed for 4 serials shall be 2023 serials
on Three-Month 452A GE5/E5 consecutive added upon a and all
Eurodollar quarters and serial front serial subsequent
Futures contracts listed for expiration serials will not
4 months be listed
Weekly One-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month | 452A | Eo1/1k | VWeeklycontracts e upona | WSk 1 October
listed for 2 weeks and all
Eurodollar front weekly
Futures — Week expiration subsequent
1 contracts
Weekly One-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A EO02 /2K Weekly contracts added upon a Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
e subsequent
Futures — Week expiration
5 contracts
Weekly One-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A EO03 /3K Weekly contracts added upon a Week 1 October
listed for 2 weeks and all
Eurodollar front weekly subsequent
Futures — Week expiration 9
3 contracts
Weekly One-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A EO04 / 4K Weekly contracts added upon a Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
e subsequent
Futures — Week expiration
4 contracts
Weekly One-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A Eo5 /5K | WWeekly contracts added upona | W€k 1 October
listed for 2 weeks and all
Eurodollar front weekly
e subsequent
Futures — Week expiration
5 contracts
Weekly Two-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A E21/EE1 Weekly contracts added upon a Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
o subsequent
Futures — Week expiration
1 contracts
Weekly Two-
Year Mid-Curve No additional
Options on Weekly contracts weeklies shall be | Week 1 October
Three-Month 452A E22 / EE2 . y added upon a and all
listed for 2 weeks
Eurodollar front weekly subsequent
Futures — Week expiration contracts

2




Weekly Two-
Year Mid-Curve

No additional

Options on weeklies shall be
Three-Month | 452A | E23/EE3 | Weeklycontracts | T iequpona | Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
e subsequent
Futures — Week expiration
3 contracts
Weekly Two-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month | 452A | E24/EE4 | VeCKy contracts 1 o eq upona | Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
o subsequent
Futures — Week expiration
4 contracts
Weekly Two-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A E25/ EES Weekly contracts added upon a Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
S subsequent
Futures — Week expiration
5 contracts
Weekly Three-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month as2A | E31/EFL | WeeKlycontracts | o geq upona | Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
o subsequent
Futures — Week expiration
1 contracts
Weekly Three-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A E32/EF2 Weekly contracts added upon a Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
S subsequent
Futures — Week expiration
> contracts
Weekly Three-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month as2A | E33/EF3 | WeeKlycontracts | T geq upona | Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
S subsequent
Futures — Week expiration
3 contracts
Weekly Three-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A E34/EF4 Weekly contracts added upon a Week 1 October
listed for 2 weeks and all
Eurodollar front weekly
e subsequent
Futures — Week expiration
4 contracts
Weekly Three-
Year Mid-Curve No additional
Options on weeklies shall be
Three-Month 452A | E35/EF5 | Weekly contracts added upona | Veek 1 October
listed for 2 weeks and all
Eurodollar front weekly
o subsequent
Futures — Week expiration
5 contracts
T:Ariz?é\l/ljfvneth Contracts listed for No additional
. 452A TE2 1 March quarterly monthly shall be
Options on

Three-Month

(H/IM/U/Z) and 2

added upon a




Eurodollar Serial Months front monthly Dec 2022 and
Futures (FIGIIIKINIQIVIX) expiration all subsequent
contracts
Six-Month Mid- Contracts listed for No additional
Curve Options 1 March quarterly monthly shall be
on Three-Month 452A TE3 (H/M/U/Z) and 2 added upon a Dec 2022 and
. all subsequent
Eurodollar Serial Months front monthly contracts
Futures (FIGIIKINIQIVIX) expiration
N|r_1e—Month Contracts listed for No additional
Mid-Curve
Options on 1 March quarterly monthly shall be
452A TE4 (H/M/U/Z) and 2 added upon a Dec 2022 and
Three-Month .
Eurodollar Serial Months front monthly all subsequent
(FIGIIIKINIQIVIX) expiration contracts
Futures
Quarterly contracts
Calendar (Mar, Jun, Sep and No additional Sept 2023
Spread Options Dec) listed for 4 monthly shall be | quarterly will not
on Three-Month 452D SPO consecutive added upon a be listed.
Eurodollar quarters and 2 front monthly November 2022
Futures serial contract expiration serial will be the
months last serial listed

Please refer questions on this subject to:

Brendan Lee brendan.lee@cmegroup.com +1 646 709 5934
Jonathan Kronstein jonathan.kronstein@cmegroup.com +1 312 930 3472
Dave Reif david.reif@cmegroup.com +1 312 648 3839
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