2 CME Group

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs

Listing Date

Trade Date Monday, September 23, 2013

Product Exchange

CME

Product Name & Codes

SPAN Code
ZAR

Globex Codex
ZAR

Name
U.S. Dollar/South
African Rand Futures

Clearing Code
ZAR

Description

Physical Delivery, U.S. Dollar/South African Rand Futures Contracts

Instrument Type

Futures

Trading Venues

Globex and ClearPort

Trading Hours

Globex - Sunday - Friday 17:00 - 16:00 , CPC — Sunday - Friday 17:00 - 16:15, CT; No 17:00 session on Friday

Product Size

100,000 USD

Series Listing Convention

13 Consecutive Calendar Months plus 4 March Quarterlies

Initial Contracts

November 2013 - November 2014 plus December 2014, March 2015, June 2015, and September 2015

Minimum Price Increment

0.0001 ZAR per USD for outrights, 0.00005 ZAR per USD for "half-tick" for calendar spreads

Value Per Tick / Currency

10 ZAR for outrights, 5 ZAR for "half-tick" for calendar spreads

Exercise Style

N/A

Block Eligible /
Minimum Block Quantity

50 Contracts

Exercise Price Intervals
and Listings

N/A

Termination of Trading

9:16 a.m. Central Time (CT) on the second business day immediately preceding the third Wednesday of the contract month
(usually Monday).

Final Settlement Increment

0.0001 ZAR per USD

Final Settlement Date

9:16 a.m. Central Time (CT) on the second business day immediately preceding the third Wednesday of the contract month (usually Monday).

Delivery Physically Delivered
7.6782 N/A 76782
Trade Price 7.6783 Options Strike N/A Globex 76783
Price Conventions 7.6784 N/A 76784
ITC Fractional Format 00767830 ITC Fractional Indicator N/A Marketc?]ztr?nlzlatform MDP 11
. (800) 331- : (312) 930- Clearing House (312) 207-
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Information Contacts Global Command Center (312) 456- Risk Management Dept. (312) 648- Market Requlation (312) 341-
(Trading Ops) 2391 (Performance Bond) 3888 9 7970
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