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Christopher Bowen  

Managing Director and Chief Regulatory Counsel 

Legal Department 

 
February 22, 2017 

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.  The Board of Trade of the City of Chicago, Inc. 

("CBOT” or “Exchange”) Weekly Notification of Amendments Related to Product Terms 
and Conditions.  
CBOT Submission No. 17-072 

 
 
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 amendments related to product terms and 
conditions made effective during the week of February 13, 2017.  
 
On Tuesday, February 14, 2017, the Exchange made non-substantive, administrative amendments to the 
Position Limit, Position Accountability and Reportable Level Table (“Table”) in CBOT Rulebook Chapter 5 
to replace the term “Second Spot Month” with “Subsequent Limits in the Spot Month” to broaden the 
header terminology to be inclusive of multiple position limit level reductions during the spot month. A copy 
of the amended Table is attached under separate cover, in blackline format, as Exhibit A. 
 
On Wednesday, February 15, 2017, the Exchange made non-substantive, administrative amendments to 
CBOT Rulebook Chapters 19 and 26 to correct typographical errors. A copy of the amended Rulebook 
Chapters is attached hereto, in blackline format, as Exhibit B. 
 
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 
 
 
Attachments: Exhibit A – CBOT Rulebook Chapter 5 Position Limit, Position Accountability and 

Reportable Level Table (attached under separate cover) (blackline format)  
 Exhibit B – Amended CBOT Rulebook Chapters 19 and 26 (blackline format) 

mailto:CMEGSubmissionInquiry@cmegroup.com


 

2 

EXHIBIT A 
 

CBOT Rulebook Chapter 5  
Position Limit, Position Accountability and Reportable Level Table 

 
(additions underlined, deletions overstruck) 

 
(attached under separate cover) 
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EXHIBIT B 
 

CBOT Rulebook  
Chapters 19 and 26 

 
(additions underlined; deletions overstruck) 

 
 

CBOT 
Chapter 19 

Long-Term U.S. Treasury Note Futures (6½ to 10-Year) 
 

 

19102.C. Price Increments1 

Par shall be on the basis of 100 points, with each point equal to $1,000 per contract.  The minimum 
price fluctuation shall be one-half of one thirty-second of one point (equal to $15,.625 per contract), 
except for intermonth spreads for which the minimum price fluctuation shall be one-quarter of one thirty-
second of one point (equal to $7.8125 per contract).  Contracts shall not be made on any other price 
basis. 

 

 

Chapter 26 
10-Year U.S. Treasury Note Futures 

 

26102.C. Price Increments 

Par shall be on the basis of 100 points, with each point equal to $1,000 per contract.  The minimum 
price fluctuation shall be one-half of one thirty-second of one point (equal to $15,.625 per contract), 
except for intermonth spreads for which the minimum price fluctuation shall be one-quarter of one thirty-
second of one point (equal to $7.8125 per contract).  Contracts shall not be made on any other price 
basis. 

 

 

 

 

                                                           
1 Revised March 2008; January 2009. 


