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Christopher Bowen  

Managing Director and Chief Regulatory Counsel 

Legal Department 

 
 
April 25, 2018 
 
VIA ELECTRONIC PORTAL 
 
Mr. Christopher J. Kirkpatrick 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st Street, N.W. 
Washington, D.C.  20581 
 
 

Re: CFTC Regulation 40.6(d) Notification. Chicago Mercantile Exchange Inc. (“CME” or 
“Exchange”) Weekly Notification of Rule Amendments. 
CME Submission No. 18-181 
 
 

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 made effective during the 
week of April 16, 2018.  
 
Effective Friday, April 20, 2018, the Exchange amended the title of the GBP-WMBA-SONIA-COMPOUND 
Interest Rate Swap Contract to GBP-SONIA-COMPOUND. The change is due to a reform of the Sterling 
Overnight Interbank Average (SONIA) index. The marketplace was previously alerted of the changes via 
Clearing House Advisory Notice #18-126. The amended CME Rulebook Chapter is attached hereto as 
Exhibit A.  
 
If you require any additional information, 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 901 
 

http://www.cmegroup.com/content/dam/cmegroup/notices/clearing/2018/03/Chadv18-126.pdf
mailto:CMEGSubmissionInquiry@cmegroup.com


 

2 

Exhibit A 

 
CME Rulebook 

(additions underscored; deletions overstruck) 

Chapter 901 

Interest Rate Swaps Contract Terms 

*** 

90102. CONTRACT TERMS  

90102.E.1.  Interest Rate Swaps Rate Options 

With respect to an IRS Contract, the Rate Option elected by the IRS Clearing Participant in accordance with 

Rule 90002.F from the following Rate Options or combination of Rate Options: 

1. USD-LIBOR-BBA 

2. USD-Federal Funds-H.15-OIS-COMPOUND 

3. USD-Federal Funds-H. 15-LIBOR-BBA 

4. EUR-EURIBOR-Reuters 

5. EUR-EURIBOR-Telerate (as defined in the 2000 ISDA Definitions, as published by ISDA) 

6. EUR-EONIA-OIS-COMPOUND 

7. GBP-LIBOR-BBA 

8. GBP-WMBA-SONIA-COMPOUNDGBP-SONIA-COMPOUND 

9. JPY-LIBOR-BBA 

10. JPY-TONA-OIS-COMPOUND 

11. CHF-LIBOR-BBA 

12. CAD-BA-CDOR 

13. CAD-CORRA-OIS-COMPOUND 

14. AUD-BBR-BBSW 

15. AUD-LIBOR-BBA 

16. AUD-AONIA-OIS-COMP 

17. SEK-STIBOR-SIDE 

18. DKK-CIBOR-DKNA13 

19. DKK-CIBOR2-DKNA13 

20. NOK-NIBOR-NIBR 

21. HKD-HIBOR-HKAB 

22. NZD-BBR-FRA 

23. SGD-SOR-VWAP 

24. HUF-BUBOR-Reuters 

25. PLN-WIBOR-WIBO 

26. CZK-PRIBOR-PRBO 

27. ZAR-JIBAR-SAFEX 

28. MXN-TIIE-Banxico 

 


