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

Legal Department
October 6, 2015

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: CFTC Regulation 40.6(d) Notification. Chicago Mercantile Exchange Inc. (“CME” or
“Exchange”) Weekly Notification of Rule Amendments.
CME Submission No. 15-439

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 September 28, 2015.

On Monday, September 28, 2015, the Exchange made non-substantive administrative amendments to
CME Rule 855 to remove a reference to the previously delisted E-mini S&P CNX Nifty Index Futures
contract. The non-substantive administrative amendments are attached hereto as Exhibit A, with
deletions everstruck.

If you require any additional information, please contact the undersigned at (212) 299-2200 or via e-mail
at CMEGSubmissionIinquiry@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachment: Exhibit A — Amendments to CME Rule 855
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EXHIBIT A

CME RULE 855

(deletions everstruck)

855. OFFSETTING DIFFERENT SIZED FUTURES POSITIONS

With the consent of the account controller, a clearing member may offset and liquidate long E—Mini or E-
Micro futures positions against short regular futures positions, or short E-Mini or E-Micro futures positions
against long regular futures positions, held in the same account in the following ratios of E-Mini or E-
Micro to regular futures contracts:

E—Mini S&P 500 to regular S&P 500: 5:1
E—Mini Currency to regular Currency: 2:1
E-Mini Nikkei 225 (Yen) to regular Nikkei 225 (Yen): 5:1
E-Micro GBP/USD, EUR/USD, AUD/USD, CAD/USD, JPY/USD, CHF/USD, USD/RMB
or CNY, USD/Offshore RMB or CNH to regular Currency 10:1
E-Micro INR/USD to regular INR/USD 5.1

The clearing member shall notify the Clearing House of offsetting positions by submitting reports to the
Clearing House in such form and manner as the Clearing House shall specify. The positions shall be
offset at the previous day's settlement price.

The positions being offset shall be transferred to a CME holding account. Long and short positions in the

same contract and contract month held in the holding account shall be netted, thus reducing the number
of open positions in such contract.



