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& CME Group

Managing Director and Chief Regulatory Counsel
Legal Department

December 6, 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(a) Certification. Delisting of Four (4) Commodity Index
Forward Swap Contracts.
CME Submission No. 21-479

Dear Mr. Kirkpatrick:

Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) certifies to the Commodity Futures Trading
Commission (“CFTC” or “Commission”) the delisting of four (4) commodity index forward swap contracts
as noted in the table below (the “Contracts”) effective Monday, December 6, 2021. There is no open interest
in the Contracts.

Contract Title e Rulebook Chapter
Code
Bloomberg CI 2" Month Forward Swap DG2 CBOT 29B*
Bloomberg CI 3 Month Forward Swap DG3 CBOT 29C*
S&P GSCI ER Index 2 Month Forward Swap SE2 CME 415E
S&P GSCI ER Index 3 Month Forward Swap SE3 CME 415F

*The Bloomberg forward swap contracts product chapters were housed in The Board of Trade of the City
of Chicago, Inc. (“CBOT”) rulebook.

As a result of the delisting, information regarding the Contracts has been deleted from the respective
product rulebook chapters, related position limits in the Position Limit, Position Accountability and
Reportable Level Tables located in the Interpretations and Special Notices Section of Chapter 5 (“Trading
Qualifications and Practices”) of the Exchanges’ Rulebook (the “Table”), The Table is attached under
separate cover, in blackline format, as Exhibit B.

The Exchange reviewed the derivatives clearing organization core principles (“Core Principles”) as set forth
in the Commodity Exchange Act (“Act” or “CEA”) and identified that the following Core Principles may be
impacted by this initiative as follows:

e Public Information: The Exchange will issue a Special Executive Report (“SER”) regarding
the delisting to notify the market authorities, market participants, and the public so that they
have accurate, up-to-date information regarding the products, rules, regulations, and
mechanisms for clearing transactions. The SER will also be posted on the CME Group website.
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Pursuant to Section 5c¢(c) of the Act and CFTC Regulations 40.6(a), the Exchange hereby certifies that the
delisting of the Contracts complies with the Act, including regulations under the Act. There were no
substantive opposing views to the proposal.

The Exchange certifies that this submission has been concurrently posted on the CME Group website at
http://www.cmegroup.com/market-regulation/rule-filings.html.

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

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachments:  Exhibit A — CBOT Rulebook Chapters 29B and 29C and CME Rulebook Chapters 415E
and 415F (blackline format)
Exhibit B — Position Limits, Position Accountability and Reportable Level Table in Chapter
5 of the CME and CBOT Rulebooks (blackline format) (attached under separate cover)
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Exhibit A

CBOT Rulebook
(deletions struckthrough)
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Exhibit B

CME and CBOT Rulebooks

Chapter 5
(“Trading Qualifications and Practices”)

Position Limit, Position Accountability and Reportable Level Table
(deletions struck-through)

(attached under separate cover)
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