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Legal Department

December 14, 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. 21-564

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
December 6, 2021.

On December 6, 2021, the Exchange issued MRAN RA2118-5 (“MRAN”) to implement administrative
amendments to reflect the delisting of four (4) Commodity Index Forward Swap contracts (the “Contracts”)
on the List of Products Subject to Large Trader Reporting of Physical Commaodity Swaps under CFTC Part
20 Regulations Physical Commodity Swaps under CFTC Part 20 Regulations contained therein. The
Contracts were also delisted on December 6, 2021. No other changes were made to the original MRAN.

Amendments to the MRAN are provided in Exhibit A below with additions underscored and deletions struek
through.

Copies of the above-referenced materials are available at www.cmegroup.com. If you require any additional
information, please e-mail CMEGSubmissionInguiry@cmegroup.com or contact the undersigned at (212)
299-2200.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory
Counsel

Attachment: Exhibit A— MRAN RA2118-5 (blackline format)
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EXHIBIT A

(additions underscored; deletions struck-through)

MARKET REGULATION ADVISORY NOTICE

Exchange CME, CBOT, NYMEX & COMEX
Revised List of Products Subject to Large Trader Reporting of

SHgjEEs Physical Commodity Swaps under CFTC Part 20 Regulations
Rule References Rule 561
Advisory Date June 2, 2015December 6, 2021

Advisory Number CME Group RA156%2118-5

This Market Regulation Advisory Notice contains an updated list of products subject to large trader reporting
requirements under the CFTC’s Part 20 Regulations (Large Trader Reporting for Physical Commodity
Swaps). This notice supersedes Market Regulation Advisory Notice RA15075-5 from June 2April-21, 2015.

Clearing Code | Product Name Product Chapter in

Relevant Rulebook
SES S&P GSCI ER Index Swaps CME Chapter 415A
RRE S&P GSCI Enhanced ER Index Swaps CME Chapter 415B
SE2 S&P-GSCIER Index-2 Month-Ferward-Swaps CME Chapter415E
SE3 S&P-GSCIER Index-3-Month-Forward-Swaps CME Chapter415F
DGS Bloomberg Commodity Index Swaps* CBOT Chapter 29A

Questions regarding this Advisory Notice may be directed to Sandra Valtierra, Manager, Market Regulation,
at 312.347.4137.

For media inquiries concerning this Advisory Notice, please contact CME Group Corporate Communications at 312.930.3434 or
news@cmegroup.com.
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