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LARN
==== C M E G ro u Christopher Bowen
A4 Managing Director and Chief Regulatory Counsel

Legal Department
November 10, 2016

VIA ELECTRONIC PORTAL

Christopher J. Kirkpatrick

Office of the Secretariat

Commaodity 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. 16-456

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 October 31, 2016.

On Tuesday, November 1, 2016, the Exchange made non-substantive, administrative amendments to
CME Rulebook Chapters 403A and 405A. The amendments corrected typographical errors. A copy of the
amended Rulebook Chapters is attached hereto, in blackline format, as Exhibit A.

On Wednesday, November 2, 2016, the Exchange made non-substantive, administrative amendments to
the CME Rulebook Chapter 5 Table to remove spot limits which were applicable through the October
2016 contract for Dairy Spot Futures. A copy of the amended Table is attached under separate cover, in
blackline format, as Exhibit B.

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

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachments:  Exhibit A— Amended CME Rulebook Chapters 403A and 405A (blackline format)
Exhibit B — Amended CME Rulebook Chapter 5 Table (blackline format)
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EXHIBIT A

CME Rulebook

(additions underlined)
Chapter 403A
Options on CME Degree Days Index Futures

403A01.C. Minimum Fluctuations

The price of an option shall be quoted in terms of the respective CME Degree Days Index. Each index point
represents $20. For example, a quote of 2 index points represents $40. The minimum fluctuation shall be 1.0 HDD or
1.0 CDD (also known as one tick), equal to $20.

403A01.D. [Reserved]
403A01.E. Exercise Prices

Exercise prices shall be stated in terms of the respective CME Degree Days Index futures contract. Eligible exercise
prices shall also be at intervals of 1 index point (e.g., 710, 711, 712, etc.). At the commencement of option trading in
a contract month, the eligible put and call options are at intervals of 1 index point in a range of 0 to 1500 index points
for CDD months and a range of 0 to 3200 index points for HDD months upon demand evidenced in the options pit.
New options may be listed for trading up to and including the termination of trading. The Exchange may modify the
provisions governing the establishment of exercise prices as it deems appropriate.

Chapter 405A

Options on CME Seasonal Strip Degree Days Index Futures

405A01.C. Minimum Fluctuations

The price of an option shall be quoted in terms of the respective CME Seasonal Strip Degree Days Index. Each
index point represents $20. For example, a quote of 2 index points represents $40. The minimum fluctuation shall be
1.0 HDD or 1.0 CDD (also known as one tick), equal to $20.

405A01.D. [Reserved]
405A01.E. Exercise Prices

Exercise prices shall be stated in terms of the respective CME Seasonal Strip Degree Days Index futures contract.
Eligible exercise prices shall be at intervals of 1 CME Seasonal Strip Degree Days Index point (e.g., 4510, 4511,
4512, etc.).

At the commencement of options trading in a contract month, the eligible put and call options are at intervals of 1
index point in a range of 0 to 7500 index points for the CDD season and a range of 0 to 16,000 index points for the
HDD season upon demand evidenced in the options pit. New options may be listed for trading up to and including
the termination of trading.

The Exchange may modify the provisions governing the establishment of exercise prices as it deems appropriate.




EXHIBIT B

CME Rulebook Chapter 5 Table
Dairy Spot Futures

(deletions everstruck)

(attached under separate cover)



