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Christopher Bowen  
Managing Director and Chief Regulatory Counsel 

Legal Department 
 
March 11, 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 Amendments Related to Product Terms and 
Conditions.  
CME Submission No. 15-104 
 
 

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 March 2, 2015.  
 
On Monday, March 2, 2015, the Exchange amended the now decommissioned Melbourne Regional, 
Australia station (WMO 94868) to Melbourne Olympic Park (WMO 95936). Olympic Park is now the 
official reporting station for the Met Office. The new site meets all requirements for security and official 
recording of meteorological data. These amendments will apply to all Australian March 2015, and 
subsequent futures and options contracts months. The marketplace was notified of this change via 
Special Executive Report (“SER”) #7304, which is attached under separate cover as Exhibit A. 
 
On Wednesday, March 4, 2015, the Exchange revised the display of the aggregation ratios between each 
of S&P 500/Growth Index and S&P 500/Value Index futures and their parent contract, Standard and 
Poor’s 500 Stock Price Index futures, in the CME Position Limit, Position Accountability and Reportable 
Level Table located in the Interpretations & Special Notices Section of Chapter 5 of the CME Rulebook. 
The revisions are stylistic in nature and do not alter the terms and conditions of the contracts.  The 
revisions are intended to clarify existing information. The marketplace was notified of these revisions via 
Market Surveillance Notice (“MSN”) #03-04-15B, which is attached 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 – SER #7304 (attached under separate cover) 

Exhibit B – MSN #03-04-15B 
1 North End Avenue    New York, NY 10282   T 212 299 2200  F 212 299 2299   christopher.bowen@cmegroup.com   cmegroup.com 
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EXHIBIT A 

Special Executive Report #7304 

(Attached under separate cover) 
 
 
 
 
 
 
 
 
 
 

2 



 

EXHIBIT B 
 

Market Surveillance 
DATE:  March 4, 2015 

NOTICE #: MSN03-04-15B 

SUBJECT: Administrative Amendments to Aggregation Ratios for S&P 500 Growth 
Index and Value Index Futures Contracts 

 

Earlier today, the Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) revised the display of the 
aggregation ratios between each of S&P 500/Growth Index and S&P 500/Value Index futures and their 
parent contract, Standard and Poor's 500 Stock Price Index futures, in the CME Position Limit, Position 
Accountability and Reportable Level Table located in the Interpretations & Special Notices Section of 
Chapter 5 of the CME Rulebook.  

The revisions are stylistic in nature and do not alter the terms and conditions of the contracts.  The 
revisions, noted below in black-line format, are intended to clarify existing information. 

The CFTC will be notified of the revisions during the week of March 9, 2015, via the weekly notification 
procedures set forth in Part 40 of the CFTC Regulations. 

(Bold underlining indicates additions; strikethrough indicates deletions.) 
 

Contract 
Name 

Rule 
Chapter 

Commodity 
Code 

Contract 
Size Contract Units Reporting 

Level 

All Month 
Aggregate 

Into Futures 
Equivalent 

Leg (1) 

All Month 
Aggregate 

Into Ratio Leg 
(1) 

All Month Limit 
(In Net Futures 

Equivalents) 
Leg (1) / Leg (2) 

S&P 500/ 
Growth 
Index 

Futures 

355 SG 250 
Dollar * S&P 
500/ Growth 

Index 
25 SP 1 SG + 1 SU 

2 SG : 1 SP 28,000 

S&P 500/ 
Value 
Index 

Futures 

356 SU 250 
Dollar * S&P 
500/ Value 

Index 
25 SP 1 SU + 1 SG  

2 SU : 1 SP 28,000 

 

Please refer questions on this subject to: 

Market Surveillance 

Surveillance: 
Chris Reinhardt    Chris.Reinhardt@cmegroup.com  (312) 435-3665 

Products: 
Nadine Brown    Nadine.Brown@cmegroup.com   (212) 299-2223 

Large Trader Reporting: 
Sandra Valtierra   Sandra.Valtierra@cmegroup.com   (312) 347-4137 
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