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March 20, 2009

Mr. David Stawick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, DC 20581

RE: CME Chapters 457, 458 and 459 - Delisting of 2-Year,
5-Year and 10-Year Swap Futures
CME Submission No. 09-047

Dear Mr. Stawick:

Chicago Mercantile Exchange Inc. (*CME” or “Exchange”) hereby notifies the Commission that
the Exchange will delist CME Chapter 457, 2-Year Swap futures; Chapter 458, 5-Year Swap
futures; and Chapter 459, 10-Year Swap futures (collectively, “CME Swap Futures”) effective
Monday, March 30, 2009.

CME Swap futures contracts began trading on April 8, 2002. Since October 2008, none of
these contracts have traded, and all have zero open interest.

CME certifies that these actions comply with the Commodity Exchange Act and regulations
thereunder. '

If you require any additional information regarding this matter, please do not hesitate to contact
Frederick Sturm, Director, Research & Product Development, at 312.390.1282 or via e-mail at
frederick.sturm@cmegroup.com or me at 312.648.5422. Please reference CME Submission
No. 09-047 in any related correspondence.

Sincerely,

/s/ Stephen M. Szarmack
Director and Associate General Counsel
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membem—h&dmg—ep%eng—pe&%en%nd%reé%%ge%@n#a%@s&deaﬂ% membe;s—he@ng
open-leng positions-

Futures-iradingshallterminateat-10:00-a-m-{Chicage-Time)-on-the-second-business-day-immediately
proceding-the-third-Wednesday-of the-contract-month-

45702.H.— Contract Modifications

Spesifications-shall-be-fixed-as—of-the-first-day -of -trading-of a-contract-except-thatall-deliveres—+aust

conform-to-governmentalregulations-in-forceat the-time of delivery—lfaay-U-S—governmentalagency
or-boty-issues—an-order—ruling—directive-or-law peraining-to-the-trading-ordelivencof-Interest-Rate
Swaps.-such-order-ruling—directive-or-law shall-be-constried-ta-take-precedence-and-become-partof

these-riles—and-all open-and-rew cortracis-shall besubjestedto-such-government orders:
457021 Rrice-Limits

‘Fhere-shall-be-no-trading-of-Two-Year-Swap-Rate-futures-duting-Electronic Trading-Hours -(ETH)at-a
price-more-than-2.00-1MM-Index-points-above -orbelow-the Reference-RTH-Price:

SETH-EMENT PROCEDURES
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ACTS OF GOVERNMENT -ACTS OF GOD-AND OTHER EMERGENCGIES
{Referto-Rule 701~ ACTS OF COVERNMENT-ACTS OF GODB-AND-OTHER-EMERGENGIES)
{End-Chapter457)
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45802.H.— Contract Modifications
Speecf ea&en%shau—be—fmeé—as—eﬂh&ﬁpst—day—eﬁmdmgrgﬁa—eentpaepexeepﬂhapau—ée#vene&mus{

Swaps:—saeh-erder,—puungrdéreet%a—iawshaw-b&eonstmedwke—p@eeedeﬂe&and—beeeme—pad—ef
45302, Rrice Limits

There-shall-be-no-trading-of Five-Year Swap-Rate-futures-during-Elestronic-Trading-Hours-(ETH)-ata
price-mere-than-2.00-IMM-Index points-above-or below-the -Referance RTH Price:

SETTLEMENT-PROCEDURES
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appropriate—The Beard-may-alse-assess-such-penalties-as-it-deoms-appropriate-in-additionto-damages-

{RESERVED]

ACTS OF GOVERNMENT-ACTS OFGOD-AND OTHER EMERGENGIES
{RefertoRule 70— AGCTS OE GOVERNMENT -AGTS OE GOD-AND OTHER EMERGENGIES)
End-Chapter458)
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45802.F ——[Reserved}

45902.G.—Termination-of Trading

Futures-trading-shal-terminate-at 10:00-a-m—{ChicagoTime)-on-the-second-business-day- immediately
preceding-the third Wednesday-of-the-contract menth-

45902 H.—— Contract Modifications

Spcaﬂeattemshau be«ﬁ»eed—&s—eﬁhe—#wsb day~of mAg—of—a—een%Faet—exeep{«thatau delwemes—mast

Swaps~ skich- mde;——mlmg—@;eetwe—er—law%au -be-construed-to-fake-precedence -and-become-part-af
thessrules -and-all epen-and-naw-contracis-shall-bo-sublected-to-sush-goverament orders-
45802t ——Price-Limits-andlor Trading Hours

Fhere shall-be-no-trading-of Ten-Year Swap-Rate-futures-during-Electronic- Trading Heurs-(ETH)-ata
price more-than-2.00-IMM-ndex-points-above or-below-the-Reference RTH-Price-

SETTLEMENT-RROCEDURES
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