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Christopher Bowen  

Managing Director and Chief Regulatory Counsel 

Legal Department 

 
 

September 27, 2021 
 
VIA ELECTRONIC PORTAL 
 
Mr. Christopher J. Kirkpatrick 
Office of the Secretariat 
Commodity 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. 21-445 

 
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 
September 20, 2021. 

 
On Thursday, September 23, 2021, the Exchange made administrative amendments to the name of the 

table located in Rule 524 (“TRADING AT SETTLEMENT (“TAS”), BASIS TRADE AT INDEX CLOSE 

(“BTIC”) AND BASIS TRADE AT CASH OPEN (“TACO”) TRANSACTIONS”) to more accurately reflect the 

information contained therein. Exhibit A below provides amendments to Rule 524 in blackline format.    

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, 
 
 

 /s/ Christopher Bowen 
Managing Director and Chief Regulatory 
Counsel 

 
 

Attachment:  Exhibit A – Amendments to CME Rule 524 (blackline format) 
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EXHIBIT A 
 

CME Rulebook 
Chapter 5 

(“Trading Qualifications and Practices”)  
(additions underlined) 

 

524. TRADING AT SETTLEMENT (“TAS”), BASIS TRADE AT INDEX CLOSE (“BTIC”) AND 
BASIS TRADE AT CASH OPEN (“TACO”) TRANSACTIONS 

 The Exchange shall determine the products, contract months and time periods during which TAS, BTIC, and 
TACO transactions shall be permitted. Specific products, contract months and spreads eligible for pricing as 
TAS, BTIC, or TACO transactions are set forth in the TAS, BTIC, and TACO Table (“Table”) at the end of 
Chapter 5.  

[Remainder of Rule unchanged.] 

 


