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&: CME Group

Managing Director and Chief Regulatory Counsel
Legal Department

January 29, 2020

VIA ELECTRONIC PORTAL

Mr. Christopher J. Kirkpatrick

Office of the Secretariat

Commaodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, DC 20581

Re: CFTC Regulation 40.6(d) Notification. Chicago Mercantile Exchange Inc. (“CME”
or “Exchange”) Weekly Notification of Rule Amendments.
CME Submission No. 20-097

Dear Mr. Kirkpatrick:

Pursuant to Commodity Futures Trading Commission (“CFTC” or “Commission”) Regulation 40.6(d), the
Exchange submits this weekly notification of the following rule amendments effective during the week of
January 20, 2020.

On January 22, 2020, the Exchange made non-substantive, administrative amendments to the Trading at
Settlement (“TAS”) Table located in Chapter 5 (“Trading Qualifications and Practices”) of the CME
Rulebook. Specifically, the amendments were to the tab titled “CME and CBOT Index Futures Products
Eligible for Basis Trade at Index Close ("BTIC") Pricing.” A copy of the amended Rulebook Table is
attached under separate cover, in blackline format, as Exhibit A.

Should you have any questions concerning the above, please contact the undersigned at (212) 299-2200
or via e-mail at CMEGSubmissioninquiry@cmegroup.com.

Sincerely,

/s/ Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachment: Exhibit A — CME Rulebook Chapter 5 TAS Table “CME and CBOT Index Futures Products
Eligible for Basis Trade at Index Close ("BTIC") Pricing” (attached under separate cover)
(blackline format)

300 Vesey Street  New York, NY 10282 71212299 2200 r 212 301 4645 christopher.bowen@cmegroup.com cmegroup.com

1


mailto:CMEGSubmissionInquiry@cmegroup.com
mailto:CMEGSubmissionInquiry@cmegroup.com

Exhibit A

CME Rulebook
Chapter 5
Trading at Settlement (“TAS”) Table

(additions underlined, deletions everstruck)

(attached under separate cover)



