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==== C M E G ro u Christopher Bowen
W Managing Director and Chief Regulatory Counsel

Legal Department
November 26, 2014

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 Product Terms and Conditions Amendments.
CME Submission No. 14-513

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 product terms and conditions amendments
made effective during the week of November 17, 2014.

On Monday, November 17, 2014, the Exchange made administrative amendments to CME Rulebook
Chapter 453 (One-Month Eurodollar Futures) to remove references to the three-month rate which were
inadvertently included in the final settlement price. Amendments to CME Rulebook Chapter 453 are
attached hereto as Exhibit A, with additions underlined and deletions everstruck.

If you require any additional information, please contact the undersigned at (212) 299-2200 or via e-mail
at Christopher.Bowen@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachment: Exhibit A — CME Rulebook Amendments (blackline format)
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45303.

EXHIBIT A

(additions underlined and deletions everstrueck)

CME Rulebook

Chapter 453
One-Month Eurodollar Futures

SETTLEMENT PROCEDURES

Delivery shall be by cash settlement.
45303.A. Final Settlement Price

The final settlement price of an expiring contract shall be 100 minus the onethree-month Eurodollar
interbank time deposit rate, determined at the ICE LIBOR setting administered by ICE Benchmark
Administration Limited, as first released on the second London bank Business Day immediately
preceding the third Wednesday of the contract's named month of delivery. The value of such onethree-
month Eurodollar interbank time deposit rate shall be rounded to the nearest 1/10,000th of a percentage
point per annum. Tie values, i.e., any such values ending in 0.00005, shall be rounded up. For
example, a oneThree-Month ICE LIBOR fixing value of 8.65625 percent would be rounded up to 8.6563
percent, and then subtracted from 100 to determine a contract final settlement price of 91.3437.
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