
QDCMEGroup 

June 17, 2011 

Mr. David Stawick 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21 st Street, NW 
Washington, DC 20581 

I !' . : ~ / 

RE: Delisting of CBOT Mini~Sized Three~Month Eurodollar Time Deposit Futures 
CBOT Submission No. 11~216 

Dear Mr. Stawick: 

The Chicago Board of Trade, Inc. ("CBOT" or "Exchange") hereby notifies the Commodity 
Futures Trading Commission that the Exchange delisted the Mini-Sized Three-Month Eurodollar 
Time Deposit futures contract following the final settlement ofthe June 2011 expiry on Monday, 
June 13, 2011. 

CBOT Mini Eurodollar futures have not posted trading volume or open interest since January 
2005, effectively falling dormant as a result of no market demand. 

The delisting of CBOT Mini Eurodollar futures necessitates the deletion of CBOT Rulebook 
Chapter 36, revisions to the Position Limit, Position Accountability, and Reportable Level table 
in Chapter 5 of the CBOT Rulebook, and revisions to the Globex Non-Reviewable Trading 
Ranges in CME, CBOT, and NYMEX Rule 588.G. 

The CBOT certifies that the delisting and ancillary revisions comply with the Commodity 
Exchange Act and regulations thereunder. There were no substantive opposing views to this 
proposal. 

Please direct inquiries regarding this submission to Daniel Grombacher at 312.634.1583 or via 
e-mail atdaniel.grombacher@cmegroup.com. Alternatively, you may contact me at 
312.930.8167. Please reference CBOT Submission No. 11-216 in any related correspondence. 

Sincerely, 

lsI Sean Downey 
Associate Director and Assistant General Counsel 
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Attachment 1 

(Deletions are stl'~8IitlueQ;fgtt.) 

36199. 

3i192. 

35192.A. 

35192.e. 

35192.C. 

. Cf;!a~tel' 36 
CeOT MiA! Size€il Three Me~el!al' Time De~e8it Fl;!tl;!l'es 

SCOPE OF CHAPTER 

Tl1is sl1a~ter is liR'lit€l€l il9 a~f3lisati@19 t@ ~Ioltlolr€ls tra€lil9§ @f C~OT R'lil9i siz€l€l 
!i3lolr@€l@lIar ~Ioltlolr€ls. Tile f3r@s€l€llolms fer tra€lil9§, sl€laril9§, €l€llivery al9€l settieR'lel9t 
@f R'lil9i siz€l€! !i3lolre€l@llar floltlolr€ls, al9€l al9Y @tl1er matt€lrs 19@t sf3esifisally s@vem€l 
l1ereil9 @r il9 Cl1af3t€lr 7 sl1all 8€l §@V€lFl9€l€l 8y tile §€lI9€l,ral rloll€ls @f tile !i3)(@l1al9§€l. 

STANDARDS 
!i3asl1 @@l9tra@t ',vl1isl1 is 19@t @Us€lt f3ri@r t@ t!;Je €l)(f3irati@19 @f tra€lil9§ sl1all 8€l @ffs€lt 
witl1 tile CI€laril9§ ~@Iolse @19 tile S€l@@I9€l b@I9€l@19 861191< 81olSi19€lsS €lay iR'lR'le€liat€lly 
f3res€l€lil9§ th€l thir€l VVe€llges€lay @f tl1€l s@l9trast m@l9tl1 at a s€lttieR'lel9t wise 
€lsta8lisl1e€! 8y tl1€l Il9t€lmati@l9al M@lgetary Marl~et fer s€lttl€lR'lel9t @~ its 
s@rmsf3@l9din§ e)(f3iri19§ Tl1re€l M@ntl1 !i3lolr@€l@lIar TiR'l€l D€lf3@sits floltlolms s@l9tra@t. 
Inl1e fe-r€l§j@il9§-€late fer sasl1 settl€lmel9tis al9 !i3~(@Aal9§€l heli€lay, €lash @@l9tFasf 
'Nl1ish is 19@t eUs€lt f3ri@r t@ tl1€l e)(f3irati@19 @f tra€lil9§ sl1all 8e @US€lt witl1 tRe 
Clearil9S ~@YS€l @19 tRe 199)(t slolssee€lil9§ !i3)(sl1aI9S€l 81olSi1gess €lay. 

TRADING SPECIFICATIO~JS 

Tra€lil9S il9 R'lil9i size€l !i3lolr@€l@lIar floltlolr€ls R'lay 8€l ssl1e€lloll€l€l il9 SIol@R R'l@l9tl1s as 
€l€lt€lrR'lil9€l€l13y tRe !i3)(sl1al9§e. 

Tl's€liAg SGl9ie€ill;lls 

Tile R@lolrs @~ tra€lil9§ fer floltlolr€l €leliv€lry il9 R'lil9i siz€l€l !i3lolr@€l@lIar floltlolres sl1all 8e 
€leterR'lil9€ld 13y tRe !i3)(sRal9§e. 
019 tRe last €!ay @f tra€lil9§ il9 6119 9)(~iril9§ floltlolr€l, tl1€l sl@sil9§ tiR'l€l fer slolsl1 floltlolre 
sl1all I;)€l 11 :00 a.R'l. b@I9€l@19 tiR'l€l. (§:OO a.R'l. Cl1isas@ tiR'l€l 9)(S€lf3t wl1€ll9 DayliSRt 
eavil9Ss Tim€l is il9 eUsst il9 eitl1er, I;)lolt 19@t l;)@tR, b@I9€l@19 @r Cl1isa§@). 

Tl's€liAg URit 

Tile wRit @f tra€lins shall 8e thm€l R'l@l9th !i3blre€l@lIar tiR'le €l€lf3@sits il9 th€l aR'l@bll9t @f 
$900,000. 

PriGs IAGrSmeRts 
Mil9iR'llolR'l f3ris€l ~11ol@tblati@l9s shall I;)€l @lge half @f @I9€l 8asis f3@int (0.009) @f 
$9QQ,QQQ @n a QQ €lay 8asis, @r $@.29 f3er s@ntrast. Pris€ls shall 8e €I1ol@t€l€l il9 
terR'lS @f an il9€l9)( s@nsistil9§ @f tl1€l €liUsrel9se I;)€ltw€l€ln tile I9blR'll;)er 1 QQ.QQ an€l 
tile tl1ree m@l9tl1 !i3lolr@€l@lIar yi€ll€l @n 6119 al9l9lolal 8asis fer a ~@Q €lay year. (F@r 
e>(6!R'lf3le, a €!€lf3@sit rate @f 4.9Q f3ersent shall 8€l €Ibl@t€l€l as 99.9Q.) C@l9trasts 
sl1alll9@t 8€l ma€le @n al9Y @tl1er f3ris€l 8asis. 
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36192.C. 

36192.E. 

li192.F. 

36193. 

Attachment 1 (continued) 

SettlemEII'lt Prise 
~€lttl€H¥l€lFlt pric€ls sRall Is€l S€lt iFl a€l€lCr€laFl€l€l witR tRis rl;ll€l €lcFlsist€lFlt 'NitR th€l 
S€lttl€lFFl€lFlt pric€ls cf tR€l ccrmspcFI€liFlg cCFltra€ltS cf tR€l priFFlary FFlark€lt fer Sl;I€lR 
€lcFltra€lt. WR€lm a parti€ll;llar €lcFltm€lt Ras CP€lFl€l€l CFI tR€l ~)(CRaFlg€l fcr wRicR th€l 
j9riFFlary FFlml~€lt Ras €lstalslisR€l€l FlC sottioFFloFlt pri€lo, tR€l GloariFl~ F:!CbiSO sRal! sot 
a S€lttl€lFFl€lFlt pri€l€l €lCFlsistoFlt \VitR tho spma€l mlaticF1€lRips cf ctRor €lCFltra€lts. 

Pesitiefl bimits 
IFI a€l€lCr€laR€lO '.vitR Rbilo 88Q., PcsiticR biFFlits aFl€l ~)(QFFlj9ticFlS, FlC j90rSCFl sRall 
G¥.'Fl cr €lcFltrcl j9csiticFlS iFl O)(COSS cf: 
1. 1 Q,QQQ €lCFltra€lts FlOt ICFl~ cr Fl€lt SRCrt iFl tR€l Sj9ct FFlCFltR. 
2. 1 Q,QQg cCFltra€lts Fl€lt ICFl~ cr Fl€lt sRcrt iFl aFlY siFlgl€l cCRtract FFlCFltR. 
~. 1 Q,QQg cCFltracts Fl€lt ICFlg cr Flet sRert iFl all FFlcFltRs €lcFFllsiFle€l. 
R€lf€lr tc Rl;Ilo 88Q. fcr r€l€!biimFFl€lFlts €lCR€lerFliFlg tR€l aggr€lgatiCR cf pcsiticFlS aFl€l 
allcwalsl€l €l)(oFFlpticFlS frcFFI tRe spe€lifi€l€l pcsiticR liFFlits. 

Termiflatiefl €If Tra€liflg 
TRe last €lay cf tra€liRg iR FFliFli si;w€l ~birc€lcllar fbitbims €lCFltra€lts, €I€lliveralsl€l iFl 
tR€l €lbirmFlt FFlcFltR,sRal!ls€l tR€l seccFl€lbcFl€lcFl lsaFlI~-lsbiSiFl€lSS €lay iFFlFFle€liat€lly 
pr€lC€l€liFlg tR€l tRir€l W€l€lR€ls€lay cf tR€l cCFltra€lt FFlCFltR. 

CEIdVERY ON FUTURES CONTRACTS 

D€lIi'J€lri€ls agaiFlst FFliFli si;;w€l ~birc€lcllar fbitl;lms €lCFltracts FFlbist Is€l FFla€l€l tRrcbi9R 
tR€l Gl€lariRg F:!cbiS€l. D€lliv€lF'j biFl€l€lr tR€lS€l rbil€ls sRall Is€l FFla€l€l CFl S€lttieFFl€lRt €lay 
aFl€l sRall Ise a€l€lcFFlplisRe€l Isy €laSR sottleFFleFlt as RemiFlaft€lr j9rcvi€le€l. 
TR€l Gl€lariFlg F:!Cl;IS€l will a€lvis€l €lleariFlg FFI€lFFlls€lrs Rcl€liFlg cjgeFl pcsiticRS iFl FFliFli 
size€l ~birc€lcllar fbitbims €lCFltra€lts €l€lliv€lralsl€l iFl tR€l €ll;lrmFlt FFlcFltR cf tRe fiFlal 
settl€lFFl€lFlt pri€l€l ostalslisR€l€l fer tRat FFlcRtR, as SCCFl as pra€lti€lalsl€l CFl S€lttieFFl€lFlt 
€lay. GlomiFlg FFI€lFFllsors lORa!! tR€lFl FFlal~€l paYFFl€lFlt tc aFl€l m€leiv€l paym€lFlt 
tRrcbigh tR€l GI€lariFl~ F:!Cl;IS€l iFl a€lCcr€laFlC€l witR FlcrFFlal variaticFl S€lttiem€lFlt 
j9rC€l€l€lbims, Isas€l€l CR tRe settlemeFlt j9ri€l€l. 
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Attachment 2 

(Deletions are stm&!dhr9I;lgh.) 

CONTRACT NAME 

Long-Term U.S. Treasury 
Bonds 

U.S. Treasury Bonds 

U.S. Treasury Notes (2 yr.) 

U.S. Treasury Notes (3 yr.) 

U.S. Treasury Notes (5 yr.) 
U.S. Treasury Notes 
(6 % - 10 yr.) 
On-the-Run Treasury Yield 
(2 yr.) 
On-the-Run Treasury Yield 
(5yr.) 
On-the-Run Treasury Yield 
(10 yr.) 

30 Day Fed Fund 
30 Day Fed Fund Mid-Curve 
Options 

3D-Year Interest Rate Swap 

10-Year Interest Rate Swap 

7-Year Interest Rate Swap 

5-Year Interest Rate Swap 
r. 

Proposed Changes to Table S.C. on 
CeaT Position Limit and Reportable Levels 

SCALE.DOWN SPOT!a] 
Opts SPOT MONTH MONTH 

SINGLE!b] 
MONTH 

ALL!C] 
MONTHS 

COMBINED 

POSITION 
ACCOUNTABILITY 
Futures/Options !d] 

Y 

Y 

Y 

Y 

Y 

Y 

Y 

Y 

Y 

Y 

Y 

(see #13) 

(see #13) 

(see #13) 

(see #13) 

(see#13) 

(see #13) 

FINANCIALS 

10,000/25,000 

10,000/25,000 

7,500/20,000 

7,500 I N/A 

7,500/20,000 

7,500/20,000 

7,500 I NIA 

7,500 I NIA 

7,500 I NIA 
3,000 (e) I 
3,000 (e) 

3,000 (e) 

5,000 115,000 

5,000/15,000 

5,000 115,000 

5,000 115,000 

REPORTABLE REPORTABLE 
FUTURES OPTIONS 

LEVEL LEVEL 

1,500 

1,500 

1,000 

750 

2,000 

2,000 

25 

25 

25 

600 

500 

500 

25 

500 

400 

1,500 

1,500 

1,000 

2,000 

2,000 

600 

25 

25 

500 

25 

500 

[a] Net long or short effective at the close of trading two business days prior to the first trading day of the delivery month. 

[b] Futures-equivalent position limit net long or net short in anyone month other than the spot month. Net equivalent futures long or short In 
ali months and strike prices combined. 

[c] Futures-equivalent position limit net long or net short in ali months and strike prices combined. Long futures contracts, long cali options, 
and short put options are considered to be on the long side of the market, while short futures contracts, long put options, and short call 
options are considered to be on the short side of the market. 

[d] As described In Rule 560. Futures levels refer to futures equivalent contracts. Options levels refer to option contracts for all months and 
ali strike prices combined in each option category (long cali, long put, short call and short put). 
[e] Net Futures Equivalent Positions are combined across 30 Day Fed Fund futures, standard options on 30 Day Fed Fund futures, and 
mid-curve options on 30 Day Fed Fund futures to determine Position Accountability. 
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Attachment 3 

(Deletions are stnH:ll(tRl'e~.) 

Proposed Changes to 
CME Rulebook, Chapter 5, Rule 588.G. Non-Reviewable Trading Ranges 

CeOT Rulebook, Chapter 5, Rule 588.G. Non-Reviewable Trading Ranges 
NYMEX Rulebook, Chapter 5, Rule 588.G. Non-Reviewable Trading Ranges 

588.G. Non-Reviewable Trading Ranges 

Futures Contract 

Eurodollar, Emit'li E~F@€I@lIar and UBOR 
Long Term U.S. Treasury Bond 
U.S. T-Bond 
10 Yr. T-Note (including OTR) 
5 Yr. T-Note (including OTR) 
3 Yr. T-Note 
2 Yr. T-Note (including OTR) 
30-Day Fed Funds 
3-Month Overnight Index Swaps 
Interest Rate Swaps (30 Yr., 10 Yr., 7 Yr., and 5 Yr.) 
Euroyen 
T-Bills 
CME Barclays Capital U.S. Aggregate Index 
10-Year Sovereign Yield Spread 

5 

Non-Reviewable Range 

2.5 basis points 
30/32nds 
30/32nds 
30/32nds 
15/32nds 
15/32nds 
15/32nds 
5 basis points 
5 basis points 
30/32nds 
2.5 basis points 
5 basis points 
2.00 index points 
5 basis points 


