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S&P 500 Options Block Monthly Volume
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Hl E-mini S&P500 options [ standard S&P500 options

Please note: On September 17th, 2021, pending regulatory review, CME Group will delist standard-size futures and options on futures contracts on the S&P 500
Index (5250 multiplier), following the close of trading at 5 p.m. ET. E-mini S&P 500 options on futures (550 multiplier) are eligible for block trading as of June 7, 2021.
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_ OPTIONS ON SPX CASH OPTIONS ON SPY ETF OPTIONS ON ES FUTURES

WHAT'S THE SAME I . . . . o . o
BETWEEN ALL THREE? All three products offer similar density of strikes (every 5 index points), tick sizes and granularity of expiries

SETTLEMENT Cash Physical delivery of ETF Physical delivery of underlying futures contract
versus payment
il European American Quarterly Expiries (i.e. third Friday of month in
March quarterly cycle): American
Weekly (Mon-Wed-Fri) and EOM: European
EXPIRY PRICE Quarterly a.m. and ETF closing price Quarterly contracts: SOQ
Monthly expiries: SOQ Weekly (Mon-Wed-Fri) and EOM: Expire versus
Other: SPX Official Closing the Special Fixing Price (ESF) (30-sec VWAP to
level 16:00 EST)
CONTRACTNOTIONAL | $400,000 $40,000 ES options: $200,000
(VS. S&P 500 AT 4,000)
TRADING ; ; ;
ENVIRONMENT Hybrid Hybrid Electronic
BLOCK OR CROSS
R Cross Cross Cross
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E-mini S&P 500 Options during Non-US Hours
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Source: CME Group. As of June 22, 2021.
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Helping the World Advance: CME Group iscomprised of four designated confract markets (DCMs), the Chicago Mercantile Exchange Inc (*CME"), the Chicago Board of rade, Inc. (“CBOT'), the
New York Mercantile Exchange, Inc. ("NYMEX"), and the Commodity Exchange, Inc. (‘COMEX"). The Clearing Division of CME isa derivatives clearing organization (‘DCO") for CME Group's DCMs.

Exchange fraded derivatives and cleared over-the-counter (‘OIC") derivatives are not suitable for all investors and involve the risk of loss. Exchange ftraded and OIC derivatives are leveraged
instruments and because only a percentage of a contract's valueisrequired tfo trade, itisposible fo lose more than the amount of money inifially deposited. This communication does not (within
the meaning of any applicable legisiation) constitute @ Prospectus or a public offering of securities; nor isit a recommendation fo buy, sell or retain any specific investment or service.

The content in thiscommunication has been compiled by CME Group for general purposes only and isnot infended to provide, and should not be construed asadvice. Although every attempt has
been made fo ensure the accuracy of the information within this communication asof the date of publication, CME Group assumes no responsibility for any erors or omissons and will not
update it. Additionally, all examples and information in thiscommunication are used for explanation purposes only and should not be considered investment advice or the results of actual market
experience. Any information denoting past or historical performance isnot indicative of future performance and no reliance shall be placed on such information. All matters pertaining to rules
and specifications herein are made subject to and superseded by official CME, CBOT, NYMEX and COMEX rulebooks. Current rules should be consulted in all cases including matters relevant to
confract specifications. CME Group does not represent that any material or information contained in this website isappropriate for use or permitted in any jurisdiction or counfry where such use
or distribution would be confrary to any applicable law or regulation.

In Australia, each of Chicago Mercantile Exchange Inc. (ARBN 103 432 391), The Board of fade of the City of Chicago Inc (ARBN 110 594 459), the New York Mercanfile Exchange Inc (ARBN 113 929
436) and Commodity Exchange, Inc. (ARBN 622 016 193) isa registered foreign company in Australia and holdsan Australian market licence.

InHong Kong, CME Group isauthorised by the Hong Kong Securifies and Futures Commission (the “SFC") to provide Automated Trading Services (“ATS") to Hong Kong investors via its GLOBEX
system, and its CME Clearing System under Part Il of the Securities and Futures Ordinance (the “SFO™).

In Japan, CME Inc. has a Foreign Clearing Organisation (FCO) license under the Financial Insfruments and Exchange Act of Japan.

In Singapore, CME Inc., CBOT, NYMEX and COMEX areregulated as a recognized market operator and CME Inc.isregulated asa recognized clearing house under the Securifies and Futures Act
(Chapter 289) (“SFA"). Save asaforesaid, none of the CME Group entities are licensed to carry on regulated activities under the SFA or to provide financial advisory services under the Financial
Advisers Act (Chapter 110) in Singapore.

None of CME Group entities are registered or licensed to provide, nor does it purport to provide, financial services of any kind in some jurisdictions, including, but not limited to, India, Korea,
Malaysia, New Zealand, People's Republic of China, Philippines, Taiwan, Thailand, and Vietnam and in any jurisdiction where CME Group isnot authorized fo do business or where such distribution
would be confrary to the local laws and regulations.

InHong Kong, this communication isintended to be distributed to profesional investors only, as defined under the Securities and Futures Ordinance. The contenfs of this communication have not
been reviewed by any regulatory authority in Hong Kong. You are advised fo exercise caution in relafion to the information contained herein. If you arein any doubt about any of the contents of
this communication, you should obtain independent profesional advice. CME isnot licensed fo carry on business in dealing or advising on futures confracts under the Securities and Futures
OrdinanceinHong Kong.

In Japan, this communication is for distribution solely to certain qualified sophisticated investors as defined in the Commodities Futures Act of Japan (Law No. 239 of 1950, as amended) and the
related rules, as appropriate; other than that, the information contained in this communicationis not directed at any person in Japan.

In the Republic of Korea, this communication isfor distribution solely to “professional investors” (as defined in Article 9(5) of the Financial Investment Services and Capital Markets Act and related
rules) in response to arequest from such professional investors or through a licensed investment broker.

In Singapore, this communication and its contents have not been reviewed or approved by any regulatory authority in Singapore. The information within this communication has been compiled
by CME Group for general purposes only and isnot intended to provide, and should not be construed as, advice. It does not fake info account your objectives, financial situation or needs, you
should obtain appropriate profesional advice before acting on or relying on the information set out in this communication. The information within this communication should not be considered
asan offer, invitafion orsolicitation fobuy orsell any futures, options confracts or any other financial products orservices. CME Group assumes noresponsibility forany emrors or omissions.
Additionally, all examples in this communication are hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual market
experience. This communication is for disfribution in Singapore solely fo persons holding a capital markets services licence for frading in futures confracts or exempt from such requirements.

In these jurisdictions, this communication has not been reviewed or approved by any regulatory authority and access shall be at the liability of the user. Any frades undertaken in the aforesaid
jurisdictionswill be at the solerisk of the relevantinvestor and shouldalways be madein compliance with thelocallaws and regulations applicablein such jurisdictions.

CME Group, the Globe Logo, CME, Globex, E-Mini, CME Direct, CME DataMine and Chicago Mercantile Exchange are trademarks of Chicago Mercantile Exchange Inc. CBOT and the Chicago
Board of Tade are trademarks of the Board of rade of the City of Chicago, Inc. NYMEX and ClearPort are frademarks of New York Mercantile Exchange, Inc. COMEX is a trademark of
Commodity Exchange, Inc.

Copyright © 2021 CME Group Inc. All rights reserved.
Mailing Address: 20 South WackerDrive, Chicago, lliinois 60606 PMEQO16A/0921
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