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November 16, 2006.

Ms. Eileen Donovan

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21* Street, NW

Washington, DC 20581

RE: CME Globex® Listing Schedule of Deferred Month E-mini Equity Index Futures

Submitted per Sec. 5¢(c)(1) of the CEA and Regulation Sec. 40.6(a).
CME Submission # 06-98.

Dear Ms. Donovan:

Chicago Mercantile Exchange (“CME” or “Exchange”) hereby certifies with the
Commission the following adjustments to the listing schedule of deferred months E-mini Equity
Index futures on CME Globex. The Exchange certifies that these actions neither violate nor are
inconsistent with any portion of the Commodity Exchange Act or of the rules thereunder.

Currently, two quarterly contract months of CME® E-mini® S&P 500" Index futures are
listed for trading on CME Globex. The contract terminates trading at 8:30 am on the expiration
day, i.e. the third Friday of the contract month. With the termination of trading of the expiring
contract, the CME Globex system will temporarily have only one contract month for the contract
listed for trading, until the deferred month is added for the following business day.

The Exchange has implemented a modification of CME Globex to allow the “intra-
session” addition of the new deferred contract month. As such, beginning Friday, December 15,
2006, the new deferred month of the expiring contract will be listed for trading when the lead
month contract is terminated, allowing the full number of contract months to be listed for trading
at all times. Calendar spreads involving the new deferred month will also be permitted when the
new contract month is added for trading at the termination of the expiring contract.
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The adjusted listing schedule shall become effective on the trade date of Friday,
December 15, 2006 at 8:30 a.m. The same adjustments shall be applied to the following
contracts: CME E-mini S&P 500, CME E-mini NASDAQ-100%, CME E-mini Russell 2000,
and CME E-mini S&P MidCap. Please do not hesitate to contact Ms. Lucy Wang at 312-648-
5478 or lwang@cme.com if any questions arise during the processing of this submission. Please
reference our CME Submission #06-98 on all future correspondence for this submission.

Sincerely,
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John W. Labuszewski, Managing Director
Research & Product Development
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