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Organization Rules and Rule Amendments 

 Certification       § 40.6(a) 

 Approval       § 40.5(a) 

 Notification      § 40.6(d) 

 Advance Notice of SIDCO Rule Change   § 40.10(a) 

 SIDCO Emergency Rule Change    § 40.10(h) 

Rule Numbers:   

 

New Product    Please note only ONE product per Submission. 

 Certification      § 40.2(a)  

 Certification Security Futures    § 41.23(a) 

 Certification Swap Class     § 40.2(d) 

 Approval      § 40.3(a) 

 Approval Security Futures    § 41.23(b) 

 Novel Derivative Product Notification   § 40.12(a) 

 Swap Submission     § 39.5 

 

Product Terms and Conditions (product related Rules and Rule Amendments) 

 Certification      § 40.6(a)  

 Certification Made Available to Trade Determination § 40.6(a) 

 Certification Security Futures    § 41.24(a) 

 Delisting (No Open Interest)    § 40.6(a)  

 Approval        § 40.5(a) 

 Approval Made Available to Trade Determination  § 40.5(a) 

 Approval Security Futures    § 41.24(c) 

 Approval Amendments to enumerated agricultural products § 40.4(a), § 40.5(a) 

 “Non-Material Agricultural Rule Change”   § 40.4(b)(5) 

 Notification      § 40.6(d) 

 

Official Name(s) of Product(s) Affected: See filing.  

Rule Numbers: See filing.  
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Christopher Bowen  

Managing Director and Chief Regulatory Counsel 

Legal Department 

 
September 22, 2020 
 
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. Chicago Mercantile Exchange Inc. (“CME” 
 or “Exchange”) Weekly Notification of Amendments Related to Product Terms and 

Conditions. 
 CME Submission No. 20-419 

 
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 effective during the week of September 14, 2020. 
 
On September 17, 2020, the Exchange made administrative amendments to correct typographical errors 
in CME Rulebook Chapters 361 and 363. The revised Rulebook Chapters are attached hereto, in blackline 
format, as Exhibit A. 
 
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 

 
 
Attachment: Exhibit A – CME Rulebook Chapters 361 and 363 (blackline format) 
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Exhibit A 
 

CME Rulebook 
 

(additions underlined, deletions overstruck) 
 

Chapter 361 
Micro E-mini Nasdaq-100 Index® Futures 

36100. SCOPE OF CHAPTER 

This chapter is limited in application to Micro E-mini Nasdaq-100 Index futures (“futures”). In addition to 
this chapter, futures shall be subject to the general rules and regulations of the Exchange as applicable. 
Unless otherwise specified, times referenced herein shall refer to and indicate Chicago time. 
 

 

Chapter 363 
Micro E-mini Russell 2000® Total Return Index Futures 

 

36300. SCOPE OF CHAPTER 

This chapter is limited in application to Micro E-mini Russell 2000 Index futures (“futures”). In addition to 
this chapter, futures shall be subject to the general rules and regulations of the Exchange as applicable. 

*** 

 

36301. CONTRACT SPECIFICATIONS 

Each futures contract shall be valued at $105.00 times the Russell 1000 2000 Total Return Index 
(“Index”). 

36302. TRADING SPECIFICATIONS 

36302.A. Trading Schedule 

Futures contracts shall be scheduled for trading during such hours and for delivery in such months as 
may be determined by the Exchange, provided that there shall be no trading in futures contracts when 
trading is halted in the Primary Futures Contract Month for Micro E-mini Russell 2000 Stock Price Index 
futures pursuant to Rule 39302.I.  

*** 

36302.G. Termination of Trading 

Subject to the Interpretations & Special Notices Relating to Chapter 363, there shall be no trading of 
expiring futures contracts after the open of the Primary Listing Exchange on the day of Final Settlement 
Price determination for such contracts (Rule 36303.A.) Trading in expiring futures shall terminate at the 
regularly scheduled start of trading on the New York Stock Exchange on the Business Day scheduled for 
determination of the Final Settlement Price (Rule 36303.A.) for such futures. 

 

36302.H. [Reserved] 

36302.I. [Reserved]         

 
 
 


