EQUITY INDEX

NASDAQ-100 Futures and Options

STANDARD AND E-MINI CONTRACTS

Liquid benchmark contracts to manage exposure to
100 leading non-financial U.S. large-cap companies

Benchmark Contracts on the NASDAQ-100 Index
Traders around the world use our contracts on the NASDAQ-
100 Index to manage exposure to and access the opportunities
of the 100 largest non-financial companies listed in The
Nasdaqg Stock Market. These contracts offer diversification
potential with underlying index holdings that span major
industry groups, including computer hardware and software,

telecommunications, biotechnology and more.

Contracts

E-mini NASDAQ-100 futures

NASDAQ-100 futures

E-mini NASDAQ-100 options on futures
* Quarterly and Serial American-style options
» End-of-Month (EOM) European-style options
 Short-term Weekly European-style options

NASDAQ-100 options on futures
* Quarterly and Serial American-style options
» End-of-Month (EOM) European-style options
+ Short-term Weekly European-style options

Other NASDAQ Index contracts at CME Group

E-mini NASDAQ Composite futures
E-mini NASDAQ Biotechnology futures

Benefits

Liquidity — Capitalize on actively traded markets with
consistently tight bid/ask spreads and dedicated market
makers providing two-sided markets.

Access — Manage exposure to 100 large-cap non-financial
companies in The Nasdaq Stock Market with a single
transaction, and capture opportunities from volatility, index
correlations, sector weightings and price exposure.

Efficiency — Enjoy potentially lower trading costs and fewer
transactions than with a basket of securities or ETFs.

Counterparty credit risk mitigation - CME Clearing is one of
the world’s leading central counterparty clearing systems and
backs all transactions in our markets

For more information on futures and options on the NASDAQ-100 Index,

visit cmegroup.com/equities.

How the world advances

¢ CME Group


http://www.cmegroup.com/
http://www.cmegroup.com/trading/equity-index/

E-mini NASDAQ-100 Futures and Options on Futures
Contract Specifications

R OptionsonFutures

Quarterly/Serial: NQ (calls and puts) End-of-Month (EOM): QNE
Weekly (Week 1,2 and 4): QN1, QN2, QN4

Special Fixing Price: NQF (see description under “Settlement
at Expiration”)

Ticker Symbols NQ

Contract Size $20 x NASDAQ-100 Index One nearest expiring E-mini NASDAQ-100 quarterly futures

Outrights: 0.25 index points = $5.00 per contract
Calendar Spreads: 0.05 index points = $1.00 per contract

Outrights: 0.25 index points = $5.00 for premium > 3.00

Mini Price Fluctuati
fnimum Frice Fluctuation Reduced tick: 0.05 index points = $1.00 for premium < 3.00

Trading Hours & Venue

All times listed in CME Globex Monday - Friday: 5:00 p.m. previous day — 4:15 p.m.; trading halt from 3:15 p.m. = 3:30 p.m.
Chicago Time (CT)
Quarterly/Serial: Four months in the March Quarterly Cycle, plus
Five months in the March Quarterly Cycle (for example, Mar, Jun, two serial months (for example, Jan, Feb, Apr)
Contract Months

Sep, Dec) EOM: Six consecutive calendar months

Weekly: Two weekly contracts at any one time

Quarterly: 8:30 a.m. on the third Friday of contract month
Serial: 4:15 p.m. on the third Friday of contract month
EOM: 3:00 p.m. on last business day of contract month

Weekly: 3:00 p.m. on 1st Friday (Week 1), 2nd Friday (Week 2) or
4th Friday (Week 4) of contract month

Last Trading Day/Time

All times listed in
Chicago Time (CT)

8:30 a.m. on the third Friday of the contract month

Quarterly/Serial/EOM: 10-point strike price intervals within +
30% previous day's settlement price of the underlying futures
Weekly: 25 strike prices above and below the previous day’s
settlement price of the underlying futures contract. Strike prices
are to be integers divisible by 10 without remainder.

Strike Price Intervals N/A

Quarterly/Serial: American-style exercise. An option can be
exercised until 7:00 p.m. CT on any business day the option is
traded. Unexercised in-the-money options will be automatically
exercised at 7:00 p.m. on day of determination of the Final
Settlement Price.

EOM/Weekly: European Style. Exercisable only on expiration day.
On expiration day, all in-the-money options as of 3:00 p.m.CT
will be automatically exercised. Contrarian instructions are not
allowed. Exercisable only on expiration day.

Exercise/Assignment N/A

Monday —Friday 8:30 am - 3:00 pm: 7%,13% and 20% down price limits applied to the futures fixing price. Sunday — Friday 5:00 pm
—8:30 am and Monday —Friday 3:00 pm - 4:15 pm: 5% up and down. Options trading is not permitted during trading halts due to price
limit events. For details, please visit cmegroup.com/eqgpricelimits

Daily Price Limits

Position Limits Work in conjunction with standard size contracts; 10,000 net long or short in all contract months combined*

Option exercise results in a position in the nearest quarterly cash-
settled futures contract. Options which are in-the-money on the
last day of trading are automatically exercised.

In-the-money Quarterly Options are exercised into expiring cash-
settled futures, which settle to the SOQ calculated the morning

Settlement at Expiration

Cash settlement. All open positions at the close of the final trading
day are settled in cash to the Special Opening Quotation Friday
morning of the NASDAQ-100 Index.

of the third Friday of the contract month. In-the-money Serial
Options are exercised into underlying cash-settled futures at their
closing price at 3:15 p.m. on the third Friday of the contract month.
EOM/Weekly Options: A 3:00 p.m. CT price fixing based on

the weighted average traded price of E-mini NASDAQ-100

futures in the last 30 seconds of trading on expiration day
(2:59:30 p.m. = 3:00:00 p.m. CT) will be used to determine which
options are in-the-money.

Exchange Rule

These contracts are listed with and subject to the rules and regulations of CME.

*This is an aggregate position limit and is the specified number of futures or futures equivalent contracts net long or net short in all contract months combined. For the
purpose of aggregation, one big futures contract shall be deemed equivalent to five E-mini futures contracts or E-micro futures contracts as applicable to the product.


http://www.cmegroup.com/trading/equity-index/price-limit-guide.html

NASDAQ-100 Futures and Options on Futures
Contract Specifications

R OptionsonFutures

Ticker Symbols

ND

Quarterly/Serial: ND (Calls and Puts)
End-of-month (EOM): DNE
Weekly (Weeks 1,2 and 4): DN1, DN2, DN4

Contract Size

$100 x NASDAQ-100 Index

One nearest expiring NASDAQ-100 quarterly futures

Minimum Price Fluctuation

Outrights: 0.25 index points = $25.00 per contract
Calendar Spreads: 0.05 index points = $5.00 per contract

Outrights: 0.25 index points = $25.00 for premium > 3.00
Reduced tick: 0.05 index points = $5.00 for premium < 3.00

Trading Hours & Venue Open Outcry Monday - Friday: 8:30 a.m. — 3:15 p.m.
All times listed in CME Globex
Chicago Time (CT) (Electronic Platform) Monday - Friday: 5:00 p.m. previous day — 4:15 p.m. CT, trading halt from 8:15 a.m. - 3:30 p.m.
Quarterly/Serial: Open Outcry - Four months in the March
Quarterly Cycle plus two serial months (Jan, Feb, Apr);
Open Outcry: Five months in the March Quarterly Cycle CM_E Globex — One month in the March Quarterly Cycle plus two
Contract Months (Mar, June, Sep, Dec) CME Globex: One month in the March serial months.

Quarterly Cycle (Mar, Jun, Sep, Dec)

EOM: Six consecutive calendar months

Weekly: Open Outcry/Globex - Two weekly contracts at any
given time

Last Trading Day/Time

All times listed in
Chicago Time (CT)

Open Outcry
3:15 pm on Thursday prior to the 3rd Friday of the contract month
CME Globex

On the rollover date (typically 8 days prior to last trade date
for Open Outcry) when the lead month goes off the screen and
nearest deferred month becomes new lead month

Quarterly: 3:15 p.m. Thursday prior to the third Friday of
contract month

Serial: 4:15 p.m. on the third Friday of contract month
EOM: 3:00 p.m. on last business day of contract month

Weekly: 3:00 p.m. on 1st Friday (Week 1), 2nd Friday (Week 2) or
4th Friday (Week 4) of contract month

Strike Price Intervals

N/A

Quarterly/Serial/EOM: 10-point strike price intervals within ffl
30% previous day's settlement price of the underlying futures
Weekly: 25 strike prices above and below the previous day’s
settlement price of the underlying futures contract. Strike prices
are to be integers divisible by 10 without remainder.

Exercise/Assignment

N/A

Quarterly/Serial: American-style exercise. An option can be
exercised until 7:00 p.m. CT on any business day the option is
traded. Unexercised in-the-money options will be automatically
exercised at 7:00 p.m. on day of determination of the Final
Settlement Price.

EOM/Weekly: European Style. Exercisable only on expiration day.
On expiration day, all in-the-money options as of 3:00 p.m.CT
will be automatically exercised. Contrarian instructions are not
allowed. Exercisable only on expiration day.

Daily Price Limits

Monday - Friday 8:30 am -3:00 pm: 7%,13% and 20% down price limits applied to the futures fixing price
Sunday - Friday 5:00 pm-8:30 am and Monday - Friday 3:00 pm -4:15 pm: 5% up and down Options trading is not permitted during
trading halts due to price limit events. For details, please visit cmegroup.com/eqpricelimits

Position Limits

10,000 net long or short in all contract months combined*

Settlement at Expiration

Cash settlement. All open positions at the close of the final trading
day are settled in cash to the Special Opening Quotation Friday
morning of the NASDAQ-100 Index.

Option exercise results in a position in the nearest quarterly
cash-settled Futures contract. Options which are in-the-money on
the last day of trading are automatically exercised.

In-the-money Quarterly Options are exercised into expiring cash-
settled futures, which settle to the SOQ calculated the morning

of the third Friday of the contract month. In-the money Serial
Options are exercised into underlying cash-settled futures at their
closing price at 3:15 p.m. on the third Friday of the contract month.
EOM/Weekly Options: A 3:00 p.m. CT price fixing based on the
weighted average traded price of E-mini NASDAQ-100 futures in
the last 30 seconds of trading on expiration day (2:59:30 p.m. —
3:00:00 p.m. CT) will be used to determine which options are
in-the-money.

Exchange Rule

These contracts are listed with and subject to the rules and regulations of CME.

*This is an aggregate position limit and is the specified number of futures or futures equivalent contracts net long or net short in all contract months combined. For the
purpose of aggregation, one big futures contract shall be deemed equivalent to five E-mini futures contracts or E-micro futures contracts as applicable to the product.


http://www.cmegroup.com/trading/equity-index/price-limit-guide.html

<2 CME Group

For more information on futures and options on the NASDAQ-100 Index,
visit cmegroup.com/equities.

CME GROUP HEADQUARTERS CME GROUP GLOBAL OFFICES
20 South Wacker Drive info@cmegroup.com New York London Singapore
Chicago, lllinois 60606 +1800 3313332 +1212 299 2000 +44 20 3379 3700 +65 6593 5555
cmegroup.com +13129301000 Calgary Hong Kong Houston
+1403 4446876 +852 3101 7696 +1713 658 9292
Séo Paulo Seoul Tokyo
+5511 2565 5999 +82 26336 6722 +813242 6232

Washington D.C.
+1202 638 3838

Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because only a percentage of a contract's value is required to trade, it is possible to lose more than the
amount of money deposited for a futures position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles. And only a portion of those funds should be devoted to any one
trade because they cannot expect to profit on every trade.

CME Group is a trademark of CME Group Inc. The Globe logo, CME, E-mini and Globex are trademarks of Chicago Mercantile Exchange Inc. Dow Jones is a trademark of The McGraw-Hill Companies, Inc. These products
are not sponsored, sold or endorsed by Dow Jones, a division of The McGraw-Hill Companies, Inc., and Dow Jones makes no representation regarding the advisability of investing in them. All other trademarks are the
property of their respective owners.

Nasdaq® and Nasdag-100 Index® are trademarks of The Nasdaq Stock Market, Inc. (which with its affiliates are the Corporations) and are licensed for use by Chicago Mercantile Exchange Inc. The Contracts have not
been passed on by the Corporations as to their legality or suitability. The Contracts are not issued, endorsed, sold, or promoted by the Corporations. The Corporations make no warranties and bear no liability with
respect to the Futures Contracts.

The information within this presentation has been compiled by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. Although every attempt has been made to ensure
the accuracy of the information within this presentation, CME Group assumes no responsibility for any errors or omissions. Additionally, all examples in this presentation are hypothetical situations, used for explanation
purposes only, and should not be considered investment advice or the results of actual market experience. All matters pertaining to rules and specifications herein are made subject to and are superseded by official
CME, CBOT, NYMEX and COMEX rules. Current rules should be consulted in all cases concerning contract specifications.
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