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Christopher Bowen  

Managing Director and Chief Regulatory Counsel 
Legal Department 

 
 
March 18, 2019 
 
VIA ELECTRONIC PORTAL 
 
Mr. Christopher J. Kirkpatrick 
Office of the Secretariat 
Commodity Futures Trading Commission 
3 Lafayette Center 
1155 21st Street NW 
Washington, DC   20581  
 
 Re: CFTC Regulation 40.6(a) Certification.  Notification Regarding the Delisting of the 

CME Bloomberg Dollar Spot IndexSM Futures Contract. 
  CME Submission No. 19-133 
 
Dear Mr. Kirkpatrick: 
 
Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) is notifying the Commodity Futures Trading 
Commission (“CFTC” or “Commission”) that it is delisting the CME Bloomberg Dollar Spot IndexSM 
Futures contract (Rulebook Chapter:  299; Commodity Code:  BDI) (the “Contract”) from trading on the 
CME Globex electronic trading platform and for submission for clearing via CME ClearPort effective 
immediately.  There is no open interest in the Contract.   
 
As a result of the delisting, information regarding the Contract has been deleted from the CME product 
rule chapters, related position limits in the Position Limit, Position Accountability and Reportable Level 
Table located in the Interpretations and Special Notices Section of Chapter 5 (“Trading Qualifications and 
Practices”) of the CME Rulebook (the “Table”), the CME Globex non-reviewable trading ranges table 
located in Rule 588.H. of the CME Rulebook, the CME special price fluctuation limits located in Rule 589. 
of the CME Rulebook, and the list of block-eligible products located on the CME Group website. 
 
Exhibit A provides amendments to CME Chapters 299 in blackline format.  Exhibit B, attached under 
separate cover, provides amendments to the Table. 
 
The Exchange reviewed the designated contract market core principles (“Core Principles”) as set forth in 
the Commodity Exchange Act (“CEA” or “Act”) and identified the following Core Principles as being 
potentially impacted: 
 

• Availability of General Information:  CME will issue a Special Executive Report (“SER”) about 
the delisting of the Contract to market authorities, market participants, and the public so that they 
have accurate, up-to-date information regarding the termination of these contracts.  The SER will 
be posted on the CME Group website. 
 

• Emergency Authority:  There is no open interest in the Contract, and therefore there will be no 
market disruption related to its delisting. 

 
Pursuant to Section 5c(c) of the Act and CFTC Regulation 40.6(a), CME hereby certifies that delisting the 
Contract complies with the Act, including regulations under the Act.  There were no substantive opposing 
views to this proposal. 
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The Exchange certifies that this submission has been concurrently posted on the Exchange’s 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 CMEGSubmissionInquiry@cmegroup.com.   
 
 
 Sincerely, 
 
 
 
 /s/ Christopher Bowen 
 Managing Director and Chief Regulatory Counsel 
 
 
 
Attachments:     Exhibit A – Rulebook Chapter 299 (blackline format)  
    Exhibit B – Position Limit, Position Accountability, and Reportable Level Table in 
                                            Chapter 5 of the CME Rulebook (attached under separate cover) 

http://www.cmegroup.com/market-regulation/rule-filings.html
mailto:CMEGSubmissionInquiry@cmegroup.com
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Exhibit A 
 

CME Rulebook 
 

 (Deletions are struck through.) 
 

Chapter 299 
CME Bloomberg Dollar Spot IndexSM1 Futures 

 

29900. SCOPE OF CHAPTER 

 This chapter is limited in application to CME Bloomberg Dollar Spot IndexSM futures.  In 
addition to this chapter, CME Bloomberg Dollar Spot IndexSM futures shall be subject to the 
general rules and regulations of the Exchange insofar as applicable. 

 For purposes of this chapter, unless otherwise specified, times referred to herein shall refer to 
and indicate Chicago time. 

29901. TRADING SPECIFICATIONS 

 29901.A. Trading Schedule 

 Futures contracts shall be scheduled for trading and delivery during such hours and in such 
months as may be determined by the Exchange. 

 29901.B. Trading Unit 

 The unit of trading shall be $100 times the Bloomberg Dollar Spot IndexSM. 

 29901.C. Price Increments 

 Minimum price fluctuations shall be in multiplies of one-tenth (0.10) of one index point, 
equivalent to $10.00 per contract.  Trades may also occur in multiples of one-twentieth (0.05) 
of one index point (equivalent to $5.00 per contract), commonly referred to as a one-half tick, 
for CME Bloomberg Dollar Spot IndexSM futures intra-currency spreads executed as 
simultaneous transactions pursuant to Rule 542. 

 299.01.D. Position Limits, Exemptions, Position Accountability and Reportable 
Levels 

 The applicable position limits and/or accountability levels, in addition to the reportable levels, 
are set forth in the Position Limit, Position Accountability and Reportable Level Table in the 
Interpretations & Special Notices Section of Chapter 5. 

A Person seeking an exemption from position limits for bona fide commercial purposes shall 
apply to the Market Regulation Department on forms provided by the Exchange, and the 
Market Regulation Department may grant qualified exemptions in its sole discretion. 

Refer to Rule 559 for requirements concerning the aggregation of positions and allowable 
exemptions from the specified position limits. 

 

                                            
1  BLOOMBERG, BLOOMBERG INDICES, and BLOOMBERG DOLLAR SPOT INDEX are trademarks or service marks of Bloomberg Finance L.P. and i ts affiliates 

(collectively, "Bloomberg") and have been licensed for use for certain purposes by Chicago Mercantile Exchange Inc.  Bloomberg is not affiliated with Chicago Mercantile 
Exchange Inc.  Bloomberg or Bloomberg's licensors own all proprietary right in the BLOOMBERG DOLLAR SPOT INDEX.  Bloomberg does not guarantee the timeliness, 
accuracy or completeness of any data or information relating to the BLOOMBERG DOLLAR SPOT INDEX.  Bloomberg makes no warranty, express or implied, as to the 
BLOOMBERG DOLLAR SPOT INDEX or any data or values relating thereto or results to be obtained therefrom, and expressly disclaims all warranties of merchantability 
and fitness for a particular purpose with respect thereto.  It is not possible to invest directly in an index.  Back-tested performance is not actual performance.  Past 
performance is not an indication of future results.  To the maximum extent allowed by law, Bloomberg, its licensors, and its and their respective employees, contractors, 
agents, suppliers and vendors shall have no liability or responsibility whatsoever for any injury or damages - whether direct, indirect, consequential, incidental, punitive or 
otherwise - arising in connection with the BLOOMBERG DOLLAR SPOT INDEX or any data or values relating thereto - whether arising from their negligence or 
otherwise.  This document constitutes the provision of factual information, rather than financial product advice.  Nothing in the BLOOMBERG DOLLAR SPOT INDEX 
shall constitute or be construed as an offering of financial instruments or as investment advice or investment recommendations (i.e., recommendations as to whether or 
not to “buy”, “sell”, “hold”, or to enter or not to enter into any other transaction involving any specific interest or interests) by Bloomberg or its affiliates or a 
recommendation as to an investment or other strategy by Bloomberg or its affiliates.  Data and other information available via the BLOOMBERG DOLLAR SPOT INDEX 
should not be considered as information sufficient upon which to base an investment decision.  All information provided with respect to the BLOOMBERG DOLLAR SPOT 
INDEX is impersonal and not tailored to the needs of any person, entity or group of persons.  Bloomberg and its affiliates do not express an opinion on the future or 
expected value of any security or other interest and do not explicitly or implicitly recommend or suggest an investment strategy of any kind.  Customers should consider 
obtaining independent advice before making any financial decisions. 
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29901.E. [Reserved] 

29901.F. Special Price Fluctuation Limits 

 At the commencement of each trading day, the contract shall be subject to special price 
fluctuation limits as set forth in Rule 589 and in the Special Price Fluctuation Limits Table in 
the Interpretations & Special Notices Section of Chapter 5.   

 29901.G. Termination of Trading 

 Futures trading shall terminate at 4:00 p.m. London time on the third Business Day 
immediately preceding the third Wednesday of the contract month.  If the foregoing date for 
termination is an Exchange holiday, futures trading shall terminate on the next preceding 
Business Day of the Exchange. 

 29901.H. [Reserved] 

29902. SETTLEMENT PROCEDURES 

 29902.A. [Reserved] 

 29902.B. Cash Settlement 

 All CME Bloomberg Dollar Spot IndexSM futures contracts remaining open after the close of 
trading on the termination of trading day shall be liquidated by cash settlement at a price 
equal to the Final Settlement Price.  The Final Settlement Price shall be equal to the 4:00 
p.m. London time BFIX price of the Bloomberg Dollar Spot IndexSM, rounded to three (3) 
decimal places. 

29903. [RESERVED] 

 
(End Chapter 299) 
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Exhibit B 
 
 

CME Rulebook 
Chapter 5 

(“Trading Qualifications and Practices”) 
 

Position Limit, Position Accountability, and Reportable Level Table  
 

(attached under separate cover) 

 


