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CME Group Non-Reviewable Ranges &5/,
https://www.cmegroup.com/rulebook/files/588h-globex-non-reviewable-trading-ranges.xls

CME Group Price Banding(STL & Xk & [H) 2R
http://www.cmegroup.com/qglobex/files/globex-product-reference-sheet.xls

CME GLOBEX reference guide 2§,
https://www.cmegroup.com/globex/files/GlobexRefGd.pdf

Market with Protection( {#:5& i {&E )
Market orders at CME Group are implemented using a “Market with Protection” approach. Unlike a

conventional Market order, where customers are at risk of having their orders filled at extreme prices, Market
with Protection orders are filled within a predefined range of prices (the protected range). The protected
range is typically the current best bid or offer, plus or minus 50% of the product’s Non-Reviewable Range
(NRR). If the entire order cannot be filled within the protected range, the unfilled quantity remains on the
book as a Limit order at the limit of the protected range.
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Stop with Protection( {{Z{58 )
Stop orders at CME Group are implemented using a “Stop with Protection” approach. Unlike a conventional

Stop order, where customers are at risk of having their orders filled at extreme prices, Stop with Protection

orders are filled within a predefined range of prices (the protected range). A Stop with Protection order is

triggered when the designated price is traded on the market. The order then enters the order book as a Limit
order with the limit price equal to the trigger price, plus or minus the predefined protected range. The
protected range is typically the trigger price, plus or minus 50% of the Non-Reviewable Range (NRR)for that
product. The order is executed at all price levels between the trigger and limit price. If the order is not
completely filled, the remaining quantity rests in the market at the limit price. A Buy Stop Order must have a
trigger price greater than the last traded price for the instrument. A Sell Stop Order must have a trigger price

lower than the last traded price.
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S&P 500 SP 6 index points 6 index points
E-mini S&P 500 ES 6 index points 6 index points
E-mini Nasdag-100 NQ 12 index points 12 index points
E-mini Russell 2000 RTY 4 index points 4 index points
Nikkei225(Dollar) NK 100 index Points 100 index Points
Nikkei 225 (Yen) NY 100 index Points 100 index Points
Lean Hogs LH 1 cents 0.975 cents
Live Cattle LC 1 cents 0.975 cents
Feeder Cattle FC 1 cents 0.975 cents




P it A “Non-Reviewable Price Banding
(NYMEX) Range’(NRR) (STL AR
Gold GC $10.0 $10.0
Silver SI $0.300 $0.200
Copper HG $0.04 $0.03
Platinum PL $10.00 $15.00
Palladium PA $10.00 $10.00
Crude QOil CL $0.50 $0.50
E-mini Crude Oil QM $0.50 $0.50
Brent Crude Oil BZ $0.50 $0.50
Natural Gas NG $0.05 $0.05
Heating Oil HO $0.015 $0.015
RBOB Gasoline RB $0.015 $0.015
P i v “Non-Reviewable Price Banding
(CBOT) Range’(NRR) (STL BAER])
Ultra U.S. T-Bond uB 30/32 16/32
U.S. T-Bond us 30/32 16/32
10 Yr. T-Note TY 20/32 16/32
5 Yr. T-Note FV 8/32 8/32
2 Yr. T-Note TU 4/32 4/32
E-mini DJIA ($5) YM 60 index Points 60 index Points
Corn ZC 10 cents 9 3/4 cents
mini-sized Corn XC 10 cents 9 3/4 cents
Wheat ZW 10 cents 9 3/4 cents
Oat Z0O 10 cents 9 3/4 cents
Rough Rice ZR 20 cents 19 1/2 cents
Soybeans ZS 10 cents 9 3/4 cents
mini-sized Soybeans XB 10 cents 9 3/4 cents
Soybean Meal ZM $8.0 $7.9
Soybean Oll ZL 0.80 cents 0.79 cents




