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& CME Grou P

Managing Director and Chief Regulatory Counsel
Legal Department

June 12, 2015

VIA ELECTRONIC PORTAL

Mr. Christopher J. Kirkpatrick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

Re: CFTC Regulation 40.6(a) Certification. Notification Regarding Modification to the Listing
Schedule for CME US and European Monthly and Seasonal HDD/CDD and CAT Futures
and Options Listed on CME Globex and CME Trading Floor.

CME Submission No. 15-275

Dear Mr. Kirkpatrick:

Chicago Mercantile Exchange Inc. (‘CME” or the “Exchange”) is notifying the Commodity Futures Trading
Commission (“CFTC” or “Commission”) that it is self-certifying the modification of the listing schedule for
CME US & European monthly and seasonal HDD/CDD and CAT futures and options contracts, effective
on Sunday, June 28, 2015 for trade date Monday, June 29, 2015. As previously announced, CME Group
intends to close most open outcry futures trading by July 2015. In anticipation of this upcoming event, the
Exchange is modifiying the listing schedules to ensure that all traded futures and options contract months
are currently listed on the CME trading floor will be listed for trading on CME Globex.

The contract titles, clearing codes, floor codes, CME Globex codes and listing schedules are presented in
Exhibit 1.

Exhibit 1

CME Globex

Code Current
CME
C|earing / Title Globex
Globex Listing

Schedule
7 Months
of Apr,
G2/G2 AMSTERDAM CAT FUTURES | May, Jun,
Jul, Aug,
Sep, Oct
15 months
AMSTERDAM CAT of Jun, Jul,
SEASONAL STRIP FUTURES | Aug, Sep,
Oct

9 months
AMSTERDAM CAT
G2N/ G2N SEASONAL STRIP EUTURES of Aug, 1 month of Aug

Sep, Oct
7 Months
of Oct, 21 months of Oct, Nov, Dec, Jan,
Nov, Dec, Feb, Mar, Apr
Jan, Feb,
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New CME Globex Listing
Schedule (as of June 29, 2015)

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

G2K/G2K 1 month of Sep

D2 /D2 AMSTERDAM HDD FUTURES
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Mar, Apr

D2X / D2X

AMSTERDAM HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

D2z / D2z

AMSTERDAM HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

K1/K1

ATLANTA CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

K1K / K1K

ATLANTA COOLING
SEASONAL STRIP FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

KIN/KIN

ATLANTA COOLING
SEASONAL STRIP FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

H1/H1

ATLANTA HDD FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

H1X /H1X

ATLANTA HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

H1z / H1Z

ATLANTA HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

K2/ K2

CHICAGO CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

K2K / K2K

CHICAGO COOLING
SEASONAL STRIP FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

K2N / K2N

CHICAGO COOLING
SEASONAL STRIP FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

H2 / H2

CHICAGO HDD FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

H2X / H2X

CHICAGO HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

H2Z | H2Z

CHICAGO HEATING

12 months

1 month of Feb
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SEASONAL STRIP FUTURES

of Jan,
Feb, Mar,
Apr

K3 /K3

CINCINNATI CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

K3K / K3K

CINCINNATI COOLING
SEASONAL STRIP FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

K3N / K3N

CINCINNATI COOLING
SEASONAL STRIP FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

H3/H3

CINCINNATI HDD FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

H3X / H3X

CINCINNATI HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

H3Z /H3Z

CINCINNATI HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

K5/ K5

DALLAS CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

K5K / K5K

DALLAS COOLING
SEASONAL STRIP FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

K5N / K5N

DALLAS COOLING
SEASONAL STRIP FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

H5 / H5

DALLAS HDD FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

H5X / H5X

DALLAS HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

H5Z / H5Z

DALLAS HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

KO/ KO

LAS VEGAS CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct
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Sep, Oct

HO / HO

LAS VEGAS HDD FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

HOX / HOX

LAS VEGAS HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

HO0Z / HOZ

LAS VEGAS HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

KOK / KOK

LAS VEGAS SEASONAL
STRIP CDD FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

KON / KON

LAS VEGAS SEASONAL
STRIP CDD FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

GON / GON

LONDON CAT SEASONAL
STRIP FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

GO0/GO

LONDON CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

GOK / GOK

LONDON COOLING
SEASONAL STRIP FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

DO /DO

LONDON HDD FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

DOX / DOX

LONDON HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

D0z / D0z

LONDON HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

KQ/KQ

MINNEAPOLIS CDD
FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

KQK / KQK

MINNEAPOLIS COOLING
SEASONAL STRIP FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

KQN / KQN

MINNEAPOLIS COOLING

9 months

1 month of Aug
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SEASONAL STRIP FUTURES

of Aug,
Sep, Oct

HQ /HQ

MINNEAPOLIS HDD
FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

HQX / HQX

MINNEAPOLIS HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

HQZ / HQZ

MINNEAPOLIS HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

K4 | K4

NEW YORK CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

K4K / K4K

NEW YORK COOLING
SEASONAL STRIP FUTURES

15 months
of Jun, Jul,
Aug, Sep,
Oct

1 month of Sep

K4N / K4N

NEW YORK COOLING
SEASONAL STRIP FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

H4 / H4

NEW YORK HDD FUTURES

7 Months
of Oct,
Nov, Dec,
Jan, Feb,
Mar, Apr

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

H4X / H4X

NEW YORK HEATING
SEASONAL STRIP FUTURES

15 months
of Dec,
Jan, Feb,
Mar, Apr

1 month of Mar

H4Z | H4Z

NEW YORK HEATING
SEASONAL STRIP FUTURES

12 months
of Jan,
Feb, Mar,
Apr

1 month of Feb

K6/K6

PHILADELPHIA CDD Futures

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

K6N/K6N

PHILADELPHIA COOLING
SEASONAL STRIP FUTURES

9 months
of Aug,
Sep, Oct

1 month of Aug

K7/K7

PORTLAND CDD FUTURES

7 Months
of Apr,
May, Jun,
Jul, Aug,
Sep, Oct

21 months of Oct, Nov, Dec, Jan,
Feb, Mar, Apr

K7M

Portland Cooling Seasonal
Strip Futures

12 months
of Jul, Aug,
Sep, Oct

1 month of Aug
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7 Months

of Apr
SACRAMENTO CDD !
KS/KS FUTURES May, Jun,

Jul, Aug,

Sep, Oct

21 months of Apr, May, Jun, Jul,
Aug, Sep, Oct

15 months
SACRAMENTO COOLING of Jun, Jul,
SEASONAL STRIP FUTURES | Aug, Sep,
Oct

KSK / KSK 1 month of Sep

9 months
SACRAMENTO COOLING
KSN / KSN SEASONAL STRIP EUTURES of Aug, 1 month of Aug

Sep, Oct
7 Months
of Oct,
HS / HS SACRAMENTO HDD Nov. Dec 21 months of Oct, Nov, Dec, Jan,
FUTURES ' ' Feb, Mar, Apr
Jan, Feb,
Mar, Apr
15 months
SACRAMENTO HEATING of Dec,
HSX7THSX | SEASONAL STRIP FUTURES | Jan, Feb, | L month of Mar
Mar, Apr
12 months
SACRAMENTO HEATING of Jan,
HSZIHSZ | SEASONAL STRIP FUTURES | Feb, Mar, | + Month of Feb
Apr
CME Trading Floor
Code Option New CME
Current CME Trading Trading Floor
Clearing / Floor Title Floor Listing Listing
Globex Code Schedule Schedule (as of
June 29, 2015)
AMSTERDAM CAT SEASONAL 15 months of Jun, Jul,
G2K/ G2K U2K STRIP OPTIONS Aug, Sep, Oct 1 month of Sep
AMSTERDAM CAT SEASONAL 9 months of Aug, Sep,
G2N / G2N U2N STRIP OPTIONS Oct 1 month of Aug
AMSTERDAM HEATING 15 months of Dec, Jan,
D2X/D2X | 02X | gEASONAL STRIP OPTIONS Feb, Mar, Apr 1 month of Mar
AMSTERDAM HEATING 12 months of Jan, Feb,
D22/D2Z | O2Z | gEaSONAL STRIP OPTIONS Mar, Apr 1 month of Feb
ATLANTA COOLING SEASONAL 15 months of Jun, Jul,
K1K /K1K 21K STRIP OPTIONS Aug, Sep, Oct 1 month of Sep
ATLANTA COOLING SEASONAL 9 months of Aug, Sep,
KIN/K1N 21N STRIP OPTIONS Oct 1 month of Aug
ATLANTA HEATING SEASONAL 15 months of Dec, Jan,
H1X / H1X 11X STRIP OPTIONS Feb, Mar, Apr 1 month of Mar
ATLANTA HEATING SEASONAL 12 months of Jan, Feb,
H1Z / H1Z 11z STRIP OPTIONS Mar, Apr 1 month of Feb
CHICAGO COOLING SEASONAL 15 months of Jun, Jul,
K2K / K2K 22K STRIP OPTIONS Aug, Sep, Oct 1 month of Sep
CHICAGO COOLING SEASONAL 9 months of Aug, Sep,
K2N / K2N 22N STRIP OPTIONS Oct 1 month of Aug
CHICAGO HEATING SEASONAL 15 months of Dec, Jan,
H2X / H2X 12X STRIP OPTIONS Feb, Mar, Apr 1 month of Mar
CHICAGO HEATING SEASONAL 12 months of Jan, Feb,
H2Z | H2Z 12z STRIP OPTIONS Mar, Apr 1 month of Feb
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CINCINNATI COOLING SEASONAL

15 months of Jun, Jul,

K3K / K3K 23K STRIP OPTIONS Aug, Sep, Oct 1 month of Sep
KaN | K3N 53N g_lrl\ll?(IJIIDN(l)\IS_I'!'IIOC’Z\IOSOLING SEASONAL % Qonths of AUg SeD. | 1 1onth of Aug
H3X | HaX 3% g_lrl\ll?(IZIIDN(l)\lg\_lTIIOHNESATING SEASONAL I1:Ee> k:\j(ls/ln;trw'sAo;rDec, Jan, | o
37 | Haz 137 g_lrl\ll?(IZIIDN(l)\lg\_lTIIOHNESATING SEASONAL ﬁAZaTOAgt?S of Jan, Feb, |,
K5K / K5K 25K gﬁ;‘;ﬁg&ﬁgh‘ge SEASONAL J‘j g"%”etg:sgy“”' Ul 9 month of Sep
KEN | KEN _— gTAlF_ell_Fég IS'I(')Igll:IIgG SEASONAL % Qonths of AUg SeD. | 1 1onth of Aug
H5X / H5X 15X gﬁgﬁggﬁg\:g(; SEASONAL é‘re’ QKA”;?’SAOF‘;DEC' Jan, | 1 month of Mar
H5Z / H5Z 157 gﬁgﬁggﬁg\:g(; SEASONAL bza?"oArr‘thS of Jan, Feb, 1 ¢ onth of Feb
HOX | HOX 10X Ié'Arg I\IQE(SBI;’ATSI (I)ﬂl\IIEéATING SEASONAL I1:Ee> k:\j(ls/ln;trw'sAo;rDec, Jan, | o
H0Z | HOZ 107 Ié'Arg I\IQE(SBI;’ATSI (I)ﬂl\IIEéATING SEASONAL ﬁAZaTOAgt?S of Jan, Feb, |,
KOK / KOK 20K EAD%\SEIETAISNSSEASONAL STRIP J‘j g"%”etg:sgy“”' Ul 9 month of Sep
KON / KON 0N IC_:AIS% \gEPGTAISNSSEASONAL STRIP % Qonths of Aug. Sep. | 1 1 onth of Aug
GOK / GOK UOK (L)(;ﬁ%?\lr\écm SEASONAL STRIP iigf%ﬂg,sé)if””' U] month of Sep
GON / GON UON (L)(;ﬁ%?\lr\écm SEASONAL STRIP %Qonths of Aug. Sep. | 1 1 onth of Aug
DOX / DOX 00X ;?gﬁ’aogp';%gg\'e SEASONAL é‘re’ QKA”;?’SAOF‘;DEC' Jan, | 1 month of Mar
507 | DOZ 00z é?&'@ogp?%\,l's“e SEASONAL ﬁAZaTOAgt?S of Jan, Feb, |, o
s | anc | SINENDUSCOOUE | Lomanie TSm0 |5 ronmar s
conrvan | e | MONEROUS COOLIE ™ monis A 590 | cr
wxrnox | aox | DEOUSKENG 1o O | v
szrvez | wiz |WINEROUSHENING |32 et o 070 | o
KA4K | K4K 24K gEgPYggﬁgﬁguNG SEASONAL /ii g"%”etg:sgif“”' Ul 9 month of Sep
KAN | KAN 4N glggpvggﬁ cc)il(\l)é)LING SEASONAL % Qonths of Aug. Sep. | 1 1 onth of Aug
Hax | Hax 4% glggpvggﬁ OHl\EléTING SEASONAL ;1:5; Q(ﬁ/ln;trw,sAo;rDec, Jan, || o
a7 | Haz 147 glggpvggﬁ OHl\EléTING SEASONAL '%AZaToAr;)trhs of Jan, Feb, |, o
o[ | SOLDELOAR COBING | gt o S5 | oot
KM 27M CP)(E)r_tll?gaSCooling Seasonal Strip ;gpr:ng::hs of Jul, Aug, 1 month of Aug
o | s | SCTENTOTEOE | 5 o T 0 | ot e
KSN / KSN 45N SACRAMENTO COOLING 9 months of Aug, Sep, | 1 month of Aug
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| | SEASONAL STRIP OPTIONS | Oct |

SACRAMENTO HEATING 15 months of Dec, Jan,
SEASONAL STRIP OPTIONS Feb, Mar, Apr
SACRAMENTO HEATING | 12 months of Jan, Feb,
SEASONAL STRIP OPTIONS Mar, Apr

HSX / HSX | 35X | 1 month of Mar

HSZ | HSZ | 357 | | 1 month of Feb

The CME Globex trading hours are: Sunday — Friday 5:00 p.m. — 3:15 p.m. with daily trading halts 3:15
p.m. —5:00 p.m.

The Exchange reviewed the designated contract market core principles (“Core Principles”) as set forth in
the Commodity Exchange Act (“Act” or “CEA”). During the review, Exchange staff identified that the
modified listing schedule of existing contracts may have some bearing on the following Core Principles:

. Daily Publication of Trading Information: The Exchange shall make public daily information on
settlement prices, volume, open interest, and opening and closing ranges for actively traded
contracts on the contract market.

. Availability of General Information: The Exchange shall make publicly available details of this
action via a Special Executive Report to the marketplace, which will also be posted on the
Exchange’s website.

Pursuant to Section 5c(c) of the Act and CFTC Regulation 40.6(a), the Exchange hereby certifies that the
modified listing schedules comply with the Act, including regulations under the Act. There were no
substantive opposing views to this proposal.

The Exchange certifies that this submission has been concurrently posted on the CME Group 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 CMEGSubmissionlnquiry@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel
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