[B:|3 Futures of Cryptoassets - Trading Tunnel Parameters for Instrument Groups 06/16/2025

Contract or . .
Maximum Size

Structured Continuous Trading First Trade Auction
per Order

Transaction

BIT 08 22000 Yes No
BT1 09 22000 Yes Yes
ETR O8A 3000 Yes No
ER1 O9%A 3000 Yes Yes
SOL 08B 2000 Yes No
SL1 O9B 2000 Yes Yes
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[B]

Futures of Cryptoassets - Trading Tunnel Parameters for Instrument Groups

Auction Parameters

06/16/2025

Contract or
Structured P . Tradi
re-openin radin
Transaction PEfg 9
Duration Critical Phase Extension i ?f gach Random Duration Critical Phase Extension D ?f gach Random
Extension Extension

BIT 08 5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 30 sec. Yes =
BT1 09 5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 30 sec. Yes -
ETR 08A 5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 30 sec. Yes =
ER1 09A 5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 30 sec. Yes =
SOL 088 5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 30 sec. Yes -
SL1 098 5 min 30 sec. One 30 sec. Yes 1 min 15 sec. Two 30 sec. Yes =
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[B]3 Futures of Cryptoassets - Trading Tunnel Parameters for Instrument Groups 06/16/2025

Auction Parameters

Contract or

Structured

i Protection Tunnel Based
Transaction Rejection Tunnel Auction Tunnel Weighted Average Price Tunnel . : .
on Price for Auctions Protection Tunnel Based

on Quantity for Auctions

Parameters MidPoint Type Parameters MidPoint Type Parameters  Calculation Range MidPoint Type Parameters  MidPoint Type
BIT 08 +/- 12,00 % Most Recent +/- 3,00 % Most Recent +/- 7,50 % 15 seconds Most recent +/- 7,50 % Last Trade Price 1500
BT1 09 +/- 20,00 % CLAST +/- 10,00 % CLAST +/- 10,00 % 15 seconds Last Trade Price +/-20,00% | Last Trade Price 1500
ETR 08A +/- 12,00 % Most Recent +/- 3,00 % Most Recent +/- 7,50 % 1 minute Most recent +/- 7,50 % Last Trade Price 1500
ER1 09A +/- 20,00 % CLAST +/- 10,00 % CLAST +/- 10,00 % 1 minute Last Trade Price +/- 20,00 % | Last Trade Price 1500
SoL 08B +/- 12,00 % Most Recent +/- 3,00 % Most Recent +/- 7,50 % 1 minute Most recent +/- 7,50 % Last Trade Price 1500
SL1 098 +/- 20,00 % CLAST +/- 10,00 % CLAST +/- 10,00 % 1 minute Last Trade Price +/-20,00% | Last Trade Price 1500
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