Contract Title

CME
352 Nikkei Stock Average Futures
352B Yen Denominated Nikkei Stock Average Futures
354 USD Denominated Ibovespa Futures
355 S&P 500 Growth Index Futures
356 S&P 500 Value Index Futures
357 S&P 500 Total Return Index Futures
357B Adjusted Interest Rate S&P 500 Total Return Index Futures
358 E-mini Standard and Poor's 500 Stock Price Index Futures
359 E-mini Nasdaq 100 Index Futures
360 E-Mini Nasdaq Biotechnology Index Futures
362 E-mini Standard and Poor's Midcap 400 Stock Price Index Futures
364 E-mini S&P 500 ESG Index Futures
367 E-mini S&P Europe 350 ESG Index Futures
368 E-Mini S&P Smallcap 600 Index Futures
369 E-mini Standard and Poor's Select Sector Stock Index Futures
371 Yen Denominated TOPIX Index Futures
372 Adjusted Interest Rate Russell 1000® Total Return Index Futures
373 Adjusted Interest Rate Russell 2000® Total Return Index Futures
374 Adjusted Interest Rate Nasdaqg-100 Total Return Index® Futures
375 Adjusted Interest Rate FTSE® 100 Total Return Declared Dividend Index Futures
383 E-mini Russell 1000 Index Futures
384 E-mini Russell 1000 Growth Index Futures
385 E-mini Russell 1000 Value Index Futures
386 E-mini USD Denominated FTSE 100 Index Futures
387 E-mini FTSE 100 Index Futures
388 E-mini FTSE China 50 Index Futures
390 E-mini FTSE Developed Europe Index Futures
391 E-mini FTSE Emerging Index Futures
392 E-mini® IPOX® 100 U.S. Index Futures
393 E-mini® Russell 2000® Index Futures
394 E-mini® Russell 2000® Growth Index Futures
395 E-mini® Russell 2000® Value Index Futures
396 Nasdaqg-100 Total Return Index Futures
397 Russell 1000 Total Return Index Futures
398 Russell 2000 Total Return Index Futures

CBOT
27 CBOT E-mini Dow Jones Industrial Average Index Futures ($5 Multiplier)
30 CBOT Dow Jones US Real Estate Index Futures
31 Dow Jones Industrial Average Total Return Index Futures
33 IAdjusted Interest Rate Dow Jones Industrial Average TM Total Return Index Futures

Chapter 352
Nikkei Stock Average Futures

*k%k
35206. BASIS TRADE AT INDEX CLOSE (“BTIC”)

Futures-shall-be-eligible for B Ctransactions—All BTIC transactions must be executed in accordance
with the requirements of Rule 524.B. Notwithstanding the provisions in Rule 524.B.2., BTIC transactions
are permitted on the last day of trading for the contract.

35206.A. Price-AssignmentProcedurefor BHC Futures-BTIC Block Trade Requirements




BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

35206.B. BHC Order Minimum-Price lncrement BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

35206.C. Reserved BTIC Minimum Price Increments

The minimum price increment shall be 0.1 Index point, equal to $0.5 per contract, for any basis adjustment
that is applied to the Index closing level to establish the futures price of a BTIC transaction.

35206.D. Market Disruption Events

In the event of a market dlsruptlon |n t&the undeﬂymg—seeunﬂes-maﬁketanarv Listing Exchange-that
v v , all pending and executed
BTIC transactlons in the correspondlnq futures contract shaII be cancelled by the Exchange. Such
disruption shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close elesureforthe-day-of the underlying-securitiesmarketPrimary Listing Exchange
or a regulatory trading halt necessitating an early closure of the underhing-securities—marketPrimary
Listing Exchange.

(End Chapter 352)

*kk

352B06

Chapter 352B
Yen Denominated Nikkei Stock Average Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”)

—All BTIC transactions must be executed in accordance
with the requirements of Rule 524.B. Notwithstanding the provisions in Rule 524.B.2., BTIC transactions
are permitted on the last day of trading for the contract.

352B06.A. Price-AssighmentProcedureforBHCFutures BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the schedule close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

352B06.B. BHC-OrderMinimum-Pricelncrement BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.




352B06.C. Reserved-BTIC Minimum Price Increments

The minimum price increment shall be 0.1 Index point, equal to ¥50 per contract, for any basis adjustment
that is applied to the Index closing level to establish the futures price of a BTIC transaction.

352B06.D. Market Disruption Events

In the event of a market dlsruptlon in tathe unele#lymg—seeuntte&maneetanary Listing Exchange-that
, all pending and
executed BTIC transactlons in the corresponqu futures contract shaII be cancelled by the Exchange.
Such disruption shall be declared by the Exchange in its sole discretion, and may include, without
limitation, an unscheduled early close elosureforthe-day-of the urderlying-securitiesmarketPrimary

Listing Exchange or a regulatory trading halt necessitating an early closure of the underlying-securities
marketPrimary Listing Exchange.

-(End Chapter 352B)

*kk

35406.

Chapter 354
USD Denominated Ibovespa Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

35406.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary

Listing Exchangeunderlying-primanys-seeurities-market, the corresponding futures price shall be made by
reference to the Index closing value for the next Trading Day.

35406.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

35406.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of five (5) Index points.

35406.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a regulatory trading halt necessitating an
early closure of the Primary Listing Exchange.

(End Chapter 354)
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35506.

Chapter 355
S&P 500 Growth Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.



35506.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the next Trading Day.

35506.B. BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

35506.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.10 Index points.

35506.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 355)
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35606.

Chapter 356
S&P 500 Value Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
35606.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

35606.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

35606.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.10 index points.
35606.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an




unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 356)
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35706.

Chapter 357
S&P 500 Total Return Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

35706.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC_ or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

35706.B. BTIC Price Assignment Procedures fer BHC Futures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

35706.C. BTIC ©rderMinimum Price Increments

The minimum price increment shall be 0.05 Index points, equal to $1.25 per contract, for any basis
adjustment that is applied to an Index closing price to establish a BTIC transaction price.

35706.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 357)
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357B06.

Chapter 357B
Adjusted Interest Rate S&P 500 Total Return Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

357B06.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.



For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed after the scheduled close of the Primary Listing Exchange, the
corresponding futures price shall be made by reference to the Index closing value for the next Trading

357B06.B. BTIC Price Assignment Procedures forBHCFutures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

357B06.C. BTIC Srder-Minimum Price Increments

The minimum price increment shall be 0.50 basis points, per contract, for any basis adjustment that is
applied to an Index closing price to establish a BTIC transaction price.

357B06.D. Fermination-of Frading-Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 357B)
INTERPRETATIONS & SPECIAL NOTICES RELATING TO CHAPTER 357B

1. Trading Specifications

Until such time as the Exchange shall enable outright trading in futures contracts made under these Rules, trading shall
be permitted only where such futures contracts are traded through Basis Trade at Index Close transactions, pursuant
to Rules 524.B. (Basis Trade at Index Close (“BTIC”) Transactions) and Rules 35706. of this Chapter, provided that in
any instance where such futures contracts are traded as the futures component of an EFRP transaction, pursuant to
Rule 538. (Exchange for Related Positions), the price of such futures contracts may be made either in Index terms
outright, pursuant to Rules 35702. of this Chapter, or in BTIC terms, pursuant to Rules 524.B. and Rules 35706. of this

Chapter.




Trading in an expiring futures contract shall terminate at the scheduled close of the Primary Listing Exchange on the

Exchange business day first preceding the day of Final Settlement Price determination for such futures contract.

*kk

35806.

Chapter 358
E-mini Standard and Poor’s 500 Stock Price Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) AND BASIS TRADE AT CASH OPEN
(“TACO”) TRANSACTIONS

All BTIC transactions and TACO transactions must be executed in accordance with the requirements of
Rules 524.B. and 524.C., respectively.

35806.A. Block Trade Requirements

1. BTIC block trades must be executed in accordance with the requirements of Rule 526. For a BTIC
or BTIC block trade executed on a given Trading Day on or before the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day. For a BTIC or BTIC block trade executed on a given Trading Day
after the scheduled close of the Primary Listing Exchange, the corresponding futures price shall be
made by reference to the Index closing value for the next Trading Day.

2. TACO block trades must be executed in accordance with the requirements of Rule 526. For a TACO
block trade executed on a given Trading Day on or before the scheduled opening auction on the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
special opening quotation (“SOQ”) for such Trading Day. For a TACO block trade executed on a
given Trading Day after the scheduled start of the opening auction on the Primary Listing Exchange,
the corresponding futures price shall be made by reference to the SOQ for the next Trading Day.

35806.B. Price Assignment Procedures
1. The prlce assmnment procedures for BTIC transactions shall foIIow Rule 524. B 3 Ihe—fu&uFeS—pnee

2. The futures price of a TACO transaction made by reference to the Index SOQ for a given Trading
Day shall be determined by the Exchange following the publication of the Index SOQ. No revisions
to the price shall be made until the close of the next Business Day. ne-laterthan-3:00-p-m-—on-such
Trading-Day—Such-price-determination-shall be-deemed-finak

35806.C. Minimum Price Increments

The valid basis or price increment applied either to the Index closing value to establish the BTIC futures
price or to the Index SOQ to establish the TACO futures price must be an integer multiple of the contract
minimum price increment of 0.05 index points.

35806.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 358)

Chapter 359
E-mini Nasdaqg-100 Index® Futures



*kk

35906.

BASIS TRADE AT INDEX CLOSE (“BTIC”) AND BASIS TRADE AT CASH OPEN
(“TACO”) TRANSACTIONS

All BTIC transactions and TACO transactions must be executed in accordance with the requirements of
Rules 524.B. and 524.C., respectively.

35906.A. Block Trade Requirements

1. BTIC block trades must be executed in accordance with the requirements of Rule 526. For a BTIC
or BTIC block trade executed on a given Trading Day on or before the scheduled close of the -Primary
Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be made
by reference to the Index closing value for the current Trading Day. For a BTIC or BTIC block trade
executed on a given Trading Day after the scheduled close of the primarysecurities-marketPrimary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the next Trading Day.

2. TACO block trades must be executed in accordance with the requirements of Rule 526. For a TACO
block trade executed on a given Trading Day on or before the scheduled opening auction on the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
special opening quotation (“SOQ”) for such Trading Day. For a TACO block trade executed on a
given Trading Day after the scheduled start of the opening auction on the Primary Listing Exchange,
the corresponding futures price shall be made by reference to the SOQ for the next Trading Day.

35906.B. Price Assignment Procedures
1. The prlce assmnment procedures for BTIC transactions shall foIIow Rule 524. B 3 Ihe—fu&u%es—pnee

2. The futures price of a TACO transaction made by reference to the Index SOQ for a given Trading
Day shall be determined by the Exchange following the publication of the Index SOQ. No revisions
to the price shall be made until the close of the next Business Day. he-laterthan-3:00-p-m—oen-such
Trading-Day—Sueh-prce-determination-shall-be-deemed-final-

35906.C. Minimum Price Increments

The valid basis or price increment applied either to the Index closing value to establish the BTIC futures
price or to the Index SOQ to establish the TACO futures price must be an integer multiple of the contract
minimum price increment of 0.05 index points.

35906.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 359)
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36006.

Chapter 360
E-mini™ Nasdaq® Biotechnology Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
36006.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.



For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of

the_Primary Listing Exchange-uhderlying-primary-securities-market, the corresponding futures price

shall be made by reference to the Index closing value for the current Trading Day.
For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderlying-primarys-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
36006.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

36006.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.10 index points.

36006.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 360)
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36206.

Chapter 362

E-mini Standard and Poor's Midcap 400® Stock Price Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
36206.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of

the Primary Listing Exchange-underlying-primary-securitiesmarket, the corresponding futures price

shall be made by reference to the Index closing value for the current Trading Day.
For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderlying-primans-securitiesmarket, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
36206.B. BTIC Price Assignment Procedures
The pnce assmnment procedures for BTIC transactlons shaII foIIow Rule 524 B.3. Ihe#utwes—pneeef—a

36206.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05 index points.

36206.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.




(End Chapter 362)
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36406.

Chapter 364
E-mini S&P 500 ESG Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
36406.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC_ or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

36406.B. BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

364 06.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in increments of 0.01 index points.

36406.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 364)
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36706.

Chapter 367
E-mini S&P Europe 350 ESG Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

36706.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.



For a BTIC or BTIC block trade executed on a given Trading Day on or before 4:30 p.m. London time, the
corresponding futures price shall be made by reference to the Index closing value for the current Trading

Day.

For a BTIC or BTIC block trade executed on a given Trading Day after 4:30 p.m. London time, the
corresponding futures price shall be made by reference to the Index closing value for the next Trading

Day.

36706.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

36706.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in increments of 0.01 index points.

36706.D. Market Disruption Events

In the event of a market disruption, which precludes a valid Index closing value calculation, all pending
and executed BTIC transactions in the corresponding futures contract shall be cancelled by the Exchange.
Such disruption shall be declared by the Exchange in its sole discretion, and may include, without
limitation, an unscheduled early close elosureforthe-day-of the futures trading.

(End Chapter 367)
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36806.

Chapter 368
E-mini S&P Smallcap 600 Index™ Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

36806.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the- Primary

Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be made by
reference to the Index closing value for the next Trading Day.

36806.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

36806.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05_index points.

36806.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption




shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 368)
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36906.

Chapter 369
E-mini Standard and Poor’s Select Sector™ Stock Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

36906.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC_ or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the- Primary

Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be made by
reference to the Index closing value for the next Trading Day.

39606.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

36906.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.10 index points for all E-mini S&P Select Sector Stock Index
futures except for the E-mini S&P Financial Select Sector Stock Index futures, E-mini Real Estate Select
Sector Stock Index futures, and E-mini Communication Services Select Sector Index futures where the
basis or price increment applied to the index close to establish the BTIC futures price must be stated in a
full tick increments of 0.05 index points.

On any Business Day, BTIC transactions in a futures contract are made on the basis of that day’s closing
value of the corresponding S&P Select Sector Stock Index value. Such Index closing value is reported to
two decimal places of precision. Accordingly, any futures contract position bought or sold through a BTIC
transaction shall be cleared in minimum price increment of 0.01 Index points.

36906.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 369)
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37106.

Chapter 371
Yen Denominated TOPIX Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance
with the requirements of Rule 524.B. Notwnhstanqu the provisions in Rule 524.B.2., BTIC transactions




are permitted on the last day of trading for the contract.

37106.A. Reserved
37106.B. BTIC Price Assignment Procedures ferBHC Futures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

37106.C. BTIC ©rderMinimum Price Increments

The minimum price increment shall be 0.1 Index points, equal to ¥500 per contract, for any basis
adjustment that is applied to the Index closing level to establish the futures price of a BTIC transaction.

37106.D. Reserved-Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a requlatory trading halt necessitating an
early closure of the Primary Listing Exchange.

(End Chapter 371)

*kk

37206.

Chapter 372
Adjusted Interest Rate Russell 1000® Total Return Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

37206.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC_ or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed after the scheduled close of the Primary Listing Exchange, the
corresponding futures price shall be made by reference to the Index closing value for the next Trading

37206.B. BTIC Price Assignment Procedures fer BHCFutures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.




37206.C. BTIC ©rderMinimum Price Increments

The minimum price increment shall be 0.50 basis points, per contract, for any basis adjustment that is
applied to an Index closing price to establish a BTIC transaction price.

37206.D. Market Disruption Events Termination-of Frading

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 372)
INTERPRETATIONS & SPECIAL NOTICES RELATING TO CHAPTER 372

1. Trading Specifications

Until such time as the Exchange shall enable outright trading in futures contracts made under these Rules, trading shall
be permitted only where such futures contracts are traded through Basis Trade at Index Close transactions, pursuant
to Rules 524.B. (Basis Trade at Index Close (“BTIC”) Transactions) and Rules 37206. of this Chapter, provided that in
any instance where such futures contracts are traded as the futures component of an EFRP transaction, pursuant to
Rule 538. (Exchange for Related Positions), the price of such futures contracts may be made either in Index terms
outright, pursuant to Rules 37202. of this Chapter, or in BTIC terms, pursuant to Rules 524.B. and Rules 37206. of this
Chapter.

Trading in an expiring futures contract shall terminate at the scheduled close of the Primary Listing Exchange on the
Exchange business day first preceding the day of Final Settlement Price determination for such futures contract.

Chapter 373
Adjusted Interest Rate Russell 2000® Total Return Index Futures
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37306. BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

37306.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.
For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed after the scheduled close of the Primary Listing Exchange, the
corresponding futures price shall be made by reference to the Index closing value for the next Trading




37306.B. BTIC Price Assignment Procedures ferBHGCFutures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

37306.C. BTIC ©rderMinimum Price Increments

The minimum price increment shall be 0.50 basis points, per contract, for any basis adjustment that is
applied to an Index closing price to establish a BTIC transaction price.

37306.D. Market Disruption Events Fermination-of Frading

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 373)
INTERPRETATIONS & SPECIAL NOTICES RELATING TO CHAPTER 373

1. Trading Specifications

Until such time as the Exchange shall enable outright trading in futures contracts made under these Rules, trading shall
be permitted only where such futures contracts are traded through Basis Trade at Index Close transactions, pursuant
to Rules 524.B. (Basis Trade at Index Close (“BTIC”) Transactions) and Rules 37306. of this Chapter, provided that in
any instance where such futures contracts are traded as the futures component of an EFRP transaction, pursuant to
Rule 538. (Exchange for Related Positions), the price of such futures contracts may be made either in Index terms
outright, pursuant to Rules 37302. of this Chapter, or in BTIC terms, pursuant to Rules 524.B. and Rules 37306. of this
Chapter.

Trading in an expiring futures contract shall terminate at the scheduled close of the Primary Listing Exchange on the
Exchange business day first preceding the day of Final Settlement Price determination for such futures contract.




Chapter 374
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37406. BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
37406.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed after the scheduled close of the Primary Listing Exchange, the
corresponding futures price shall be made by reference to the Index closing value for the next Trading
Day itk - o , - o -

37406.C. BTIC ©rderMinimum Price Increments

The minimum price increment shall be 0.50 basis points, per contract, for any basis adjustment that is
applied to an Index closing price to establish a BTIC transaction price.

37406.D. Market Disruption Events Fermination-of Frading

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

37406.ED. [Reserved] Frading-Haltsfor BTG Futures

(End Chapter 374)

INTERPRETATIONS & SPECIAL NOTICES RELATING TO CHAPTER 374




1. Trading Specifications

Until such time as the Exchange shall enable outright trading in futures contracts made under these Rules, trading shall
be permitted only where such futures contracts are traded through Basis Trade at Index Close transactions, pursuant
to Rules 524.B. (Basis Trade at Index Close (“BTIC”) Transactions) and Rules 37406. of this Chapter, provided that in
any instance where such futures contracts are traded as the futures component of an EFRP transaction, pursuant to
Rule 538. (Exchange for Related Positions), the price of such futures contracts may be made either in Index terms
outright, pursuant to Rules 37402. of this Chapter, or in BTIC terms, pursuant to Rules 524.B. and Rules 37406. of this
Chapter.

Trading in an expiring futures contract shall terminate at the scheduled close of the Primary Listing Exchange on the
Exchange business day first preceding the day of Final Settlement Price determination for such futures contract.

Chapter 375
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37506. BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
37506.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.
For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

37506.B. BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

37506.C. BTIC OrderMinimum Price Increments

The minimum price increment shall be 0.50 basis points, per contract, for any basis adjustment that is
applied to an Index closing price to establish a BTIC transaction price.

37506.D. Market Disruption Events Fermination-of Frading-BHC

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange.




37506.E. Reserved Dl—SFH—pHGH—EVGH!—H&HGJ—m@}

(End Chapter 375)
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38306.

Chapter 383
E-mini® Russell 1000® Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

38306.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC_ or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the current Trading Day.
For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
38306.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

38306.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05 Index points.

38306.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 383)
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38406.

Chapter 384
E-Mini® Russell 1000® Growth Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

38406.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the current Trading Day.




For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderlying-primary-securitiesmarket, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
38406.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

38406.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05 Index points.

38406.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 384)
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38506.

Chapter 385
E-mini® Russell 1000® Value Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

38506.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the current Trading Day.
For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
38506.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

38506.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05 Index points.

38506.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 385)
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38606.

Chapter 386
E-mini® USD Denominated FTSE® 100 Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
38606.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangelendon-Stock-Exchange, the corresponding futures price shall be made by
reference to the Index closing value for the current Trading Day.

For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderhying-primarnssecurities-market, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
38606.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

38606.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05 Index points.

38606.D Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange.

(End Chapter 386)
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38706.

Chapter 387
E-mini® FTSE® 100 Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
38706.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing Exchangekenden-Steck-Exechange, the corresponding futures price shall be made by
reference to the Index closing value for the current Trading Day.

For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
38706.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

38706.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.25 Index points.



38706.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange.

(End Chapter 387)
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38806.

Chapter 388
E-mini® FTSE® China 50 Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

38806.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the

Primary Listing ExchangeHeng-Keng-Exchange-Securities-Market, the corresponding futures price shall

be made by reference to the Index closing value for the current Trading Day.
For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the

Primary Listing Exchangeunderlying-primary-securities-market, the corresponding futures price shall be

made by reference to the Index closing value for the next Trading Day.
38806.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

38806.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the closing value to establish the BTIC futures price must be
stated in full tick increments of one (1) Index point.

38806.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange.

(End Chapter 388)
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39006.

Chapter 390
E-mini® FTSE® Developed Europe Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

39006.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.



For a BTIC or BTIC block trade executed on a given Trading Day on at-or before 4:30 p.m. London time,
the corresponding futures price shall be assigned by reference to the Index closing value for the current
Business Day.

For a BTIC or BTIC block trade executed on a given Business Day after 4:30 p.m. London time, the
corresponding futures price shall be assigned by reference to the Index closing value for the next following
Business Day.

39006.B. BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

39006.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be an integer multiple of 0.01 Index points.

39006.D. Market Disruption Events

In the event of a market disruption, which precludes a valid Index closing value calculation, all pending
and executed BTIC transactions in the corresponding futures contract shall be cancelled by the Exchange.
Such disruption shall be declared by the Exchange in its sole discretion, and may include, without
limitation, an unscheduled early close of the futures trading.

(End Chapter 390)
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39106.

Chapter 391
E-mini® FTSE® Emerging Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
39106.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on at-or before 3:00 p.m., the
corresponding futures price shall be assigned by reference to the Index closing value for the current
Business Day.

For a BTIC or BTIC block trade executed on a given Business Day after 3:00 p.m., the corresponding
futures price shall be assigned by reference to the Index closing value for the next following Business

39106.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

39106.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in increments of 0.01 Index points.

39106.D. Market Disruption Events

In the event of a market disruption, which precludes a valid Index closing value calculation, all pending
and executed BTIC transactions in the corresponding futures contract shall be cancelled by the Exchange.
Such disruption shall be declared by the Exchange in its sole discretion, and may include, without
limitation, an unscheduled early close of the futures trading.




(End Chapter 391)
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39206.

Chapter 392
E-mini® IPOX® 100 U.S. Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

39206.A. BTIC Block Trade Requirements
BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC_ or BTIC block trade that—rsexecuted on a given Tradrng Day on or before the scheduled cIose

of the Prlmary Listing Exchanqe g

, the correspondrng futures prrce shaII be made by reference to the
Index closing value price-for the current Trading Day.
For a sueh-BTIC or BTIC block trade that is executed on a qrven Tradlnd Dav after the scheduled close

of the Primary Listing Exchange-+repe

close-of the primany-securities-market, the correspondlng futures prlce shaII be made by reference to the

Index closing value price-for the next following Trading Day.
39206.B. BTIC Price Assignment Procedures for BTHC Futures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

39206.C. BTIC Order Minimum Price Increments

The minimum price increment shall be 0.25 Index points, equal to $2.50 per contract, for any basis
adjustment that is applied to an Index closing price to establish a BTIC transaction price.

39206.D. Market Disruption Events BHC Orders-Prohibited-on-Last Bay-of Trading

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.




(End Chapter 392)
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39306.

Chapter 393
E-mini® Russell 2000® Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) AND BASIS TRADE AT CASH OPEN (“TACO”)
TRANSACTIONS

All BTIC transactions and TACO transactions must be executed in accordance with the requirements of
Rules 524.B. and 524.C., respectively.

39306.A. Block Trade Requirements

1. BTIC block trades must be executed in accordance with the requirements of Rule 526. For a BTIC -or
BTIC block trade executed on a given Trading Day on or before the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day. For a BTIC or BTIC block trade executed on a given Trading Day
after the scheduled close of the Primary Listing Exchange, the corresponding futures price shall be
made by reference to the Index closing value for the next Trading Day.

2. TACO block trades must be executed in accordance with the requirements of Rule 526. For a TACO
block trade executed on a given Trading Day on or before the scheduled opening auction on the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
special opening quotation (“SOQ”) for such Trading Day. For a TACO block trade executed on a given
Trading Day after the scheduled start of the opening auction on the Primary Listing Exchange, the
corresponding futures price shall be made by reference to the SOQ for the next Trading Day.

39306.B. Price Assighment Procedures
1. The prlce assmnment procedures for BTIC transactions shall follow Rule 524. B 3 Ihe—f-u{u%es—pnee

2. The futures price of a TACO transaction made by reference to the Index SOQ for a given Trading Day
shall be determined by the Exchange following the publication of the Index SOQ. No revisions to the
price shall be made until the close of the next Business Day. ro-laterthan-3:00-p-m—on-such-Frading
Day-—Such-price-determination-shall-be-deemed-final:

39306.C. Minimum Price Increments

The valid basis or price increment applied either to the Index closing value to establish the BTIC futures
price or to the Index SOQ to establish the TACO futures price must be an integer multiple of the contract
minimum price increment stated in full tick increments of 0.05 index points.

39306.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 393)

Chapter 394
E-mini® Russell 2000® Growth Index Futures
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39406.

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
39406.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

39406.B. BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

394-06.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05 index points.

39406.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 394)
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39506.

Chapter 395
E-mini® Russell 2000® Value Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
39506.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the Primary
Listing Exchange, the corresponding futures price shall be made by reference to the Index closing value
for the next Trading Day.

39506.B. BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

395-06.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.05 index points.

39506.D. Market Disruption Events




In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 395)
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39606.

Chapter 396
Nasdaq-100 Total Return Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B

39606.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of
the Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the next Trading Day.

39606.B. BTIC Price Assignment Procedures fer BHC Futures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

39606.C. BTIC OrderMinimum Price Increments

The minimum price increment shall be 0.10 Index points, equal to $1.00 per contract, for any basis
adjustment that is applied to an Index closing price to establish a BTIC transaction price.

39606.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 396)
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39706.

Chapter 397
Russell 1000 Total Return Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS
All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
39706.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.



For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of
the Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the next Trading Day.

39706.B. BTIC Price Assignment Procedures ferBHC Futures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

39706.C. BTIC ©rderMinimum Price Increments

The minimum price increment shall be 0.10 Index points, equal to $1.00 per contract, for any basis
adjustment that is applied to an Index closing price to establish a BTIC transaction price.

39706.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 397)
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39806.

Chapter 398
Russell 2000 Total Return Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

39806.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of
the Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the next Trading Day.

39806.B. BTIC Price Assignment Procedures ferBHC Futures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.Fheprice-ofaBHC
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39806.C. BTIC ©rder-Minimum Price Increments

The minimum price increment shall be 0.10 Index points, equal to $1.00 per contract, for any basis
adjustment that is applied to an Index closing price to establish a BTIC transaction price.

39806.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption




shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 398)

CBOT Rulebook

(additions underscored; deletions struckthrough)

Chapter 27

CBOT®E-mini Dow Jones Industrial AverageSM Index Futures ($5 Multiplier)

*kk

27106.

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.

27106.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the next Trading Day.

27106.B. BTIC Price Assignment Procedures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

27106.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 1 index point.

27106.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 27)
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30107.

Chapter 30
CBOT® Dow Jones US Real Estate Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
30107.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.



For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade that is executed on a given Trading Day after the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the next Trading Day.

30107.B. BTIC Price Assignment Procedures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

30107.C. BTIC Minimum Price Increments

The valid basis or price increment applied to the Index closing value to establish the BTIC futures price
must be stated in full tick increments of 0.10 index points.

30107.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.

(End Chapter 30)
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31106.

Chapter 31
Dow Jones Industrial Average Total Return Index Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
31106.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC or BTIC block trade executed on a given Trading Day on or before the scheduled close of
the Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the current Trading Day.

For a BTIC or BTIC block trade executed on a given Trading Day after the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index
closing value for the next Trading Day.

31106.B. BTIC Price Assignment Procedures ferBHCFutures

The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

31106.C. BTIC ©rder-Minimum Price Increments

The minimum price increment shall be 0.50 Index points, equal to $1.00 per contract, for any basis
adjustment that is applied to an Index closing price to establish a BTIC transaction price.

31106.D. Market Disruption Events

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in




response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary
Listing Exchange.

(End Chapter 31)

Chapter 33

Adjusted Interest Rate Dow Jones Industrial Average TM Total Return Index
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3306.

Futures

BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B.
3306.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526.

For a BTIC_ or BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the Index closing
value for the current Trading Day.

For a BTIC or BTIC block trade executed after the scheduled close of the Primary Listing Exchange, the
corresponding futures price shall be made by reference to the Index closing value for the next Trading

Day.i

3306.B. BTIC Price Assignment Procedures forBHC Futures
The price assignment procedures for BTIC transactions shall follow Rule 524.B.3.

3306.C. BTIC OrderMinimum Price Increments

The minimum price increment shall be 0.50 basis points, per contract, for any basis adjustment that is
applied to an Index closing price to establish a BTIC transaction price.

3306.D. Market Disruption Events Fermination-of Frading

In the event of a market disruption in the Primary Listing Exchange, all pending and executed BTIC
transactions in the corresponding futures contract shall be cancelled by the Exchange. Such disruption
shall be declared by the Exchange in its sole discretion, and may include, without limitation, an
unscheduled early close of the Primary Listing Exchange or a NYSE Rule 7.12 trading halt declared in
response to a Level 3 (20%) decline in the S&P 500 Index that necessitates an early close of the Primary

Listing Exchange.




(End Chapter 33)

INTERPRETATIONS & SPECIAL NOTICES RELATING TO CHAPTER 33

1. Trading Specifications

Until such time as the Exchange shall enable outright trading in futures contracts made under these Rules, trading shall
be permitted only where such futures contracts are traded through Basis Trade at Index Close transactions, pursuant
to Rules 524.B. (Basis Trade at Index Close (“BTIC”) Transactions) and Rules 3306. of this Chapter, provided that in
any instance where such futures contracts are traded as the futures component of an EFRP transaction, pursuant to
Rule 538. (Exchange for Related Positions), the price of such futures contracts may be made either in Index terms
outright, pursuant to Rules 3302. of this Chapter, or in BTIC terms, pursuant to Rules 524.B. and Rules 3306. of this

Chapter.

Trading in an expiring futures contract shall terminate at the scheduled close of the Primary Listing Exchange on the
Exchange business day first preceding the day of Final Settlement Price determination for such futures contract.




