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==== C M E G ro u Christopher Bowen
A4 Managing Director and Chief Regulatory Counsel

Legal Department

January 24, 2017
VIA ELECTRONIC PORTAL

Christopher J. Kirkpatrick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, DC 20581

RE: Weekly Notification of Rule Amendments
CME Clearing Submission No. 17-033

Dear Mr. Kirkpatrick:

Pursuant to Commission Regulation 40.6(d), the clearing house division of Chicago Mercantile Exchange Inc. (“CME
Clearing”) submits this Weekly Notification of the following rule amendments issued during the week of January 16,
2017:

e Effective Thursday, January 19, 2017, CME Clearing implemented administrative amendments to Chapter 8
of the CME Rulebook to delete obsolete references to the Kansas City Board of Trade. The relevant CME
Rulebook section is attached hereto as Exhibit A.

e Clearing House Advisory Notice 17-031 (January 18, 2017), February 2017 Delivery Date Memo — Effective
January 18, 2017.

e Clearing House Advisory Notice 17-032 (January 19, 2017), Update: Legacy EREP Production Alternative
Link Removal — Effective February 3, 2017.

e Clearing House Advisory Notice 17-033 (January 19, 2017), Performance Bond Requirements: Energy,
Agriculture and Equity Index Margins — Effective January 20, 2017.

e Clearing House Advisory Notice 17-034 (January 19, 2017), Performance Bond Requirements: Agriculture
Margins — Effective January 20, 2017.

e Clearing House Advisory Notice 17-036 (January 20, 2017), IRS Liquidity Parameter Changes and New
CME Optimizer Software — Effective January 24, 2017.

Copies of the above-referenced materials are available at www.cmegroup.com. If you require any additional
information, please e-mail CMEGSubmissioninquiry@cmegroup.com or contact the undersigned at (212) 299-2200.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachment: Exhibit A — CME Rulebook Chapter 8 (blackline format)
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802.

EXHIBIT A

CME Rulebook
Chapter 8
Clearing House and Performance Bonds

(deletions struck-through)

PROTECTION OF CLEARING HOUSE
802.A. Default by Clearing Member or Other Participating Exchanges

1. Default by Clearing Member
If a clearlng member of CME CBOT, NYMEX, COMEX or an OTC Clearlng Member%@tea%mg

(|) falls promptly to dlscharge
any obllgatlon to the Clearlng House or (ii) becomes subject to any bankruptcy, reorganization,
arrangement, insolvency, moratorium, or liquidation proceedings, or other similar proceedings under
U.S. federal or state bankruptcy laws or other applicable law, the Clearing House may declare such
clearing member to be in default. For purposes of this Rule 802, each default by a clearing member will
be considered a separate default event, provided that if a clearing member has been declared in
default, subsequent failures to pay by such defaulting clearing member shall not be considered
separate default events unless and until the original default has been fully resolved and such clearing
member has been restored to good standing.




