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Disclaimer

Helping the World Advance: CME Gr oup is comprised of four designated contract mar ket s odrdo€esld,, t he Chi
Il nc. (ACBOTO0O), the New York Mercantile Exchange, I nc. (A NY MdoXof CME isarderivativesecleaimgmmo di t y Ex ¢ h e
organi zation (ADCOo6) for CME Groupo6s DCMs.

Exchange traded derivatives and cleared over-the-c ount er (AOTC0) derivatives ar e n oigkofdossiExchdndeeradédamd ORC derivatvesy e st or s an
are |l everaged instruments and because only a percent ag eetharftheamourdof maney mitiaflysdeposéed.uTéis i s r equi r €
communication does not (within the meaning of any applicable legislation) constitute a Prospectus or a public offering of securities; nor is it a recommendation to buy, sell or retain

any specific investment or service.

The content in this communication has been compiled by CME Group for general purposes only and is not intended to provide, and should not be construed as, advice. Although
every attempt has been made to ensure the accuracy of the information within this communication as of the date of publication, CME Group assumes no responsibility for any errors
or omissions and will not update it. Additionally, all examples and information in this communication are 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 All matters pertaining to rules and specifications herein are made subject to and superseded by official CME, CBOT,
NYMEX and COMEX rulebooks. Current rules should be consulted in all cases including matters relevant to contract specifications.

CME Group does not represent that any material or information contained in this communication is appropriate for use or permitted in any jurisdiction or country where such use or
distribution would be contrary to any applicable law or regulation. In any jurisdiction where CME Group is not authorized to do business or where such distribution would be contrary
to the local laws and regulations, this communication has not been reviewed or approved by any regulatory authority and access shall be at the liability of the user.

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 Trade are trademarks of the Board of Trade of the City of Chicago, Inc. NYMEX and ClearPort are trademarks of New York Mercantile Exchange, Inc.

COMEX is a trademark of Commodity Exchange, Inc.

Copyright © 2019 CME Group Inc. All rights reserved.
Mailing Address: 20 South Wacker Drive, Chicago, lllinois 60606
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Have a question?

CME Group


http://www.menti.com/

CME, CBOT, NYMEX and COMEX
exchanges; the widest range of global

I h W rI [/ Our markets are traded by a diverse set
e o s of customers including Banks,
Commercials, Hedge Funds, Asset benchmark products from one central
Managers, and Prop Trading Firms. trading venue, CME Group.

Leadingand Most .
Diverse Derivatives
Marketplace ARG L

derivatives marketplace.

Futures and Options on Interest Rates,
Equity Indices, Energy, Agricultural
Commodities, Foreign Exchange and
Metals.

* August 2019
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CME Smart Stream on GCP - Next Generation Content Distribution
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Google Cloud Platform

A Real-time market data distribution
CME Group is Launching the very first truly native A Availability in all 20 GCP Regions

Real Time Market Data available in the Cloud. i - . ,
A134 AEdgeodo Locations, access any

Available Now for Deployment and Certification.

Production on Nov. 17 2019 A Limitless movement of content

A Low cost, pay as you go model for market data connectivity

A Immediate access to unlimited compute & storage
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Interest Rate Derivatives Service, offering widely sought -after Swaps datafromTrad -X, Tr adi t tassetélectroma | t i
trading platform for OTC Derivatives and market leading US Treasury data from BrokerTec.

Available Content Bloomberg BrokerTec/Tradition/Bloomberg: :BCMP Capital Markets
A Medium Term Swaps Price Yield Yield  Swap Spread Semi-Bond Ann-Money
A USD Medium Term Swaps <BCMP1> Term Bid Askk  Bid  Ask Mid Bid Bid Ask Bid Ask
A CAD Medium Term Swaps b)) 1.747 0.250 250 1.749 1.769 1.733 1.753
A Interest Rate Swaps 43y 100-04%  100-04+ 1704 1701 1703  -0.500 500 1698 1718 1681  1.701
: . . 4 1736 -3.000 000 1706 1726 1690 1710
A LCH USD Semi Bond vs 3M Libor Outrights  [iS/SSS DCEECEARITCEERE 1769 3250 -1250 1736 17% 1720 1740
A CME USD Semi Bond vs 3M Libor Outrights g 1832 -5500 -35000 1777 1797 1760  1.780
A USD Semi Bond vs 3M Libor Switches Bl7v TS EETCEEEEE 1895 7250 5250 1823 1843 1806  1.826
A USD Semi Bond vs 3M Libor Butterflies 8y 1.941  -7.500 500 1.866  1.886 1.849  1.869
A Global CCP Basis Swaps 9y 1.986  -7.500 500 1911  1.931] 1.894  1.914
A CME vs LCH Basis pllov TAKE 103-02) TAKE  2.031[PXIEY| Y VI 750 1954 1974 1937 1957
: 12V 2031 -0.750 250 2024 2044 2006  2.026
A JSCC vs LCH Basis 15Y 2162 -6250 -425 2099 2119 2082 2102
A EUREX vs LCH Basis 20¥ 2202 12500 -10500 2167 2187, 2149 2.169
A Basis Swaps 25y 2422 -23.0000 -21.0000 2192 2212 2174 2.194
A 1M vs 3M Libor B30y | TAKE EEIGEIEESY] 2552 -35.0000 -33.000 2202 2222 2184 2.204
A 3M vs 6M Libor
A Fed Funds vs 3M Libor T s CVE LCH Basi
- as1s - as1s
A SOFR OIS BI‘Okel‘TeC 2y 20000 +.0000 3Y 4000 +.0000 Tradition
5Y 65000 +.0000 7Y 9500 +.0000

10Y 1.6500 +,0000 30Y 2.6000 +,0000
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Interest Rate Derivatives Service, offering widely sought -after Swaps datafromTrad -X, Tr adi t tassetélectroma | t i
trading platform for OTC Derivatives and market leading US Treasury data from BrokerTec.

Bloomberg Capital Markets
Bloomberg BrokerTec/Tradition/Bloomberg: :BCMP Capital Markets

Unique Selling Points

Price Yield Yield Swap Spread Semi-Bond Ann-Money
A US Treasury Rates reflect the most Term Bid Ak Bd Ak Mid  Bid Bd Ak Bid  Ask
active and liquid source i BrokerTec 3 1747, 0.250 250 1749 1769 1733 1753
(80% Market Share) 43y 100-04%  100-04+ 1704 1701 1703  -0.500 500 1698 1718 1681 1701
4y 1736 -3.000 000 L1706 17260 1690 1710
o 'S TAKE  101-023| TAKE  1.765 WY W0 250 1736 1756 1720 1740
A Swap Rates reflects a combination of all oY 1832 55000 -3.500 1777 1797, 1760 1780
voice and electronic trades. Voice 07y TAKEL  101-15+] TAKE  1.805 I R ) 250 1823 1843 1806  1.826
brokers of USD Swabs at Tradition are 8y 1941 -7.500 500 1866  1.886 1849  1.869
. P ithi oy 1.986  -7.500 500 1911 1931 1894  1.914
required to update voice orders within plioy DTG 2031 /750 5750 194 1974 1937 1957

the Trad-X platform 12Y 2031 -0.750 250 2024 204 2006 2026
15Y 2162 -6.250 4250 2099 2119 2082 2102
20Y 2292 -12.500 5000 2167 2187 2149 2.169
25Y 24220 -23.0000 -21.000 2192 2212 2174 2.194

9 I TAKE GRS 2552 35.000 -33.000 2202 22220 2184 2204

CME-LCH Basis CME-LCH Basis

BrokerTeC 2y 20000 +.0000 3Y 4000 +.0000 Tradition

5Y .6500 +0000 7Y .9500 +,0000
10Y 1.6500 +,0000 30Y 2.6000 +,0000
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BrokerTec US Treasury, BRTC i Available Content

Comprehensive US Treasury price discov
market leading electronic trading services, offering the most in -depth
perspective of the Wholesale US Treasury markets in a single view.

cer T

CME DATA SERVICES

Available Content

Top Of Book Addltlonal Content Cc@prehensive yS Treflsury prrice d\'sco\.ﬁery sourced from BrokerTec's m}:lrket
A Issues: 2Y .I. 30Y Maturities A Treasur B” 1M . 1Y M t t leading electronic trading serwcles, offermg Fhe most in-depth perspective of the
> : Yy Bllls | aturites Wholesale US Treasury markets in a single view.
A Fields included are: A when-Issued Bills, Notes & Bonds;
A BeSt B|d / ASk 1M 'I' 30Y Overview Coverage
A Aggregate Best Bid & Ask Size A Once-old & Twice Old Notes & us ey Compost_Tpar et
A Bid/ Ask Yield-to-Maturity Bonds: 2Y i 30Y e
A Hit & Take Trade Indications A Volume Weighted Average Price R
(VWAP)* Us Treasury Composte - Depih of Baok
---------------------------------------------------------------- A Volume Welghted Average Yleld ji:ef:::c\mmke( R
(VWAY)* émkerTec us - Data for:
Depth of Book A Benchmarks vs CME Futures. ' [ coelenes
A Top five levels of the Order Book for A 11am, 3pm, 4pm, 5pm UST Fixings
2Y 1 30Y Maturities
A Fields available for each tier of the
order book include:
A Bid/ Ask
A Aggregate Bid & Ask Size for
each level
A Market Volume; 2Y i 30Y BrokerTec & GME Group

TN
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Neptune - Global Corporate Composite Bond Product

Neptune Networks deliver high-quality bond market data from sell-side banks to buy-side clients. Their technology enables
real-time connectivity between banks and investors which leads to meaningful conversations, satisfying the immediate
requirements of each party and ultimately, increasing trade volumes. Neptune are uniquely positioned in the marketplace
due to bilateral commitment from buy-side and sell-side, including representatives of each sitting on its board. The pricing
service is powered by the Neptune platform which currently holds:

30,000 210B -+ 55000 —‘ 24

oon
Daily Gross oo AXE/INV Currencies
Notional Items Daily D/ Supported

Bonds Daily

A Saves time, cost and requirements for customers to A Quotes contributed directly from the dealers

calculate themselves
A Uniquely positioned due to bilateral commitment

A Access to 30,000 global corporate bonds between the buy-side and sell-side.

Y
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CME Data Insights
Settlements &
Valuations

New Real Time Channel with access to
the best quality and supported
theoretical valuations the exchange
can provide across all futures and
options listings, regardless of trading
activity.

@ CME Group

Includes:

A

> > > > >

NEW Exchange-generated theoretical
valuations for futures and options
instruments without volume or open
interest

Future and option settlements
End of day high/low prices
Cleared volume and open interest
Fixing/marker prices

Provides 100% coverage of all listed
expirations and strikes

47 (PJM METED Zone Peak Calendar-Month Day-Ahead
LMP FuturesSettlements) as of 10/10/18

Crude Oil Option ITM Value Curve for July 2018 Series

 Voluatiom  * Actusl

CL Option Settlements Counts 1 Trade Day Record counts

Veluzira

Price Type
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Alternative Data at CME Group

CME Group is carefully curating sources of high quality alternative data which provide valuable insights into our commodity
markets. These datasets will be delivered reliably, in structured formats, using DataMine 1 the same cloud-based portal and
APIs used to deliver all other CME Group historical data.

Easy Access to Data
N Immediately access historical data and daily updates through CME
0 DataMine. Only one contract and API is required for multiple datasets.
RS Metrics Orbital Insight
View trends and estimates for global Access data from more than 90% of
copper production based on changes in global floating roof tank storage for
Relevant and Tested Data daily, weekly, and monthly growth in raw  global and regional crude oil volume
All of our data offerings are back-tested and reviewed to ensure correlation ettt S
and relevance to our core derivative products.

Expanding Data Offering
nﬂ r@ll Our traditional and alternative data offerings will continue to grow over time

o = as we test and on-board new datasets. = .
Tellus Labs 1QBit
Use satellite-based imagery to Market Sentiment Meter (MSM) uses
understand the status of a given crop a variety of information from futures
with two new datasets: Crop Health and options prices, volumes, and
Index and NDVI, covering crop intra-day activity to create a risk-
WWW C m e g r_o u p CO m/al te rn atlve d ata conditions and progress. return assessments.
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https://www.cmegroup.com/market-data/orbital-insight.html
https://www.cmegroup.com/market-data/rs-metrics.html
https://www.cmegroup.com/market-data/tellus-labs.html
https://www.cmegroup.com/market-data/faq-1qbit.html

