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RE: CME Chapters 451A, 452A, 456 and 502; CME Chapter 5 Table; and 
CME/CBOT/NYMEX Rule 588.G. 
Delisting of 13-Week U.S. Treasury Bill Options, Options on (regular, notE­
mini) 5-Year Eurodollar Futures Bundle, E-mini 5-Year Eurodollar Futures 
Bundle, and 10-Year Japanese Government Bond futures 
CME/CBOT/NYMEX Submission No. 10-180 

The Chicago Mercantile Exchange Inc. ("CME"), Chicago Board of Trade, Inc. ("CBOT") and 
New York Mercantile Exchange, Inc. ("NYMEX") (collectively, the "Exchanges") hereby notify 
the Commodity Futures Trading Commission that the Exchanges will delist the following 
dormant interest rate futures and option contracts, effective for trade date Wednesday, June 30, 
2010: 

• 13-Week U.S. Treasury Bill Options 
• Options on (regular, notE-mini) 5-Year Eurodollar Futures Bundle 
• E-mini 5-Year Eurodollar Futures Bundle; and 
• 10-Year Japanese Government Bond futures. 

These aforementioned contracts achieved modest trading volumes and open interest following 
their respective launches. Since 2008, however, these contracts have not posted trading 
volume or open interest and thus have fallen dormant. 

Delistment of these contracts necessitates amendments of CME Rulebook Chapters 451A, 
452A, 456 and 502 and the Position Limit and Reportable Level Table in Chapter 5 of the CME 
Rulebook. In addition , the delistment of these contracts also necessitates amendments to CME 
Rule 588.G., CBOT Rule 588.G., and NYMEX Rule 588.G. regarding no bust ranges. 

The Exchanges certify that this action complies with the Commodity Exchange Act and 
regulations thereunder. 
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If you require any additional information regarding this action, please do not hesitate to contact 
Daniel Grombacher at 312-634-1583 or via e-mail at daniel.grombacher@cmegroup.com, or 
contact me at 312-648-5422. Please reference our CME/CBOT/NYMEX Submission No. 10-
180 in any related correspondence. 

Sincerely, 

/s/ Stephen M. Szarmack 
Regulatory Counsel 
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451A01. 

Attachment 1 

Chapter 451A 
Optiefls GR 13 week U.S. Treaswry Sills Fwtwres 

SCOPi OF CMAPTER 
T~;;Jis e!;;Japter is li~ite9 iR applieatiefl te tra8iR~ iR pelt BFl€1 eall eptieRs EJR t!;;Je 1 ~ 
week (else lu~ewFl es "Q1 €lay" er"~ ~eFlH~") U.~. Treaselry sill ft.ltelres eeRtreet 
("~ R"l9FltR TFEJEISelF)' sill eptiefls"). TREJ pr9€59SWF9S fer tre€1ifl~, eleerifl~, 
iflspeetiefl, €1elivery EIFI€1 settle~eRt efl€1 EIFIY ether ~etters r~et speBifieelly eeveree 
Rereifl SA all BEl ~9V9FFI9€1 ey tRe Hiles sf tRe i!:JC6h8Fl~O. 

OPTIO~j CMARACTERISTICS 

451A01.A. Cer~tra&t Mer~ths, Tradir1g Mewrs, aR€1 TradiR~ Halts 4-

0ptiefls eer~tre€lts sl=lall ee liste€1 fer seHih BSFltreet mefltRs EIFI€1 sehe€1e~le€1 fer 
tre€1iFl~ El~riR~ se~eh heelrs, eJceopt as iR€1i€leto€1 8olew, as ~ey 8e EloterFRifle€1 ey 
tl=le ~ear€1 ef Oireeters. 

TF!ere sf;;!ell 8e F19 traeliR~ iR EIRY t!;;Jree FFIEJRtl=l U.G. Treas~Fy sill eptiefl eefltreet 
whefl tF1e primary felte~res eeRtraBt fer tF1et Tnsaselry sill eefltreBt is limit 8i€1 e·r 
effere€1. 

j;er pelrpeses ef this Felle, the prifflery feltelres eer~treet si;;Jell 8e EleflRe€1 as tf;;!e 
fe~t~Fos eeRtreBt tre€1iF1~ iR tF!eleeel FFieRth eeRfl~etratierr ifl the !'it · 

~er pelrpesos ef tl:;}is nale ElelFiR~ l!:lestreRie Traelifl~ f.4eelrs (I!:T~). tf;;Je Cb:OE!I!:X 
GeRtrel CeRter shall have tl=le respeRsieility ef €1etermiRifl~ wl=letl=ler tl=le flFiR"lery 
fleltiEIF8S 89fltFEI8t is limit Bi€1 8F efkm~€1. 

451A01.S, Tradiflg URit 

Tl=le tra€1iR~ elflit sf;;Jell ee Elfl eptiefl te 8e~y, iR tl=le eese ef t!;;Je eall, er te sell, iR tF!e 
eese ef tl=le pelt, efle 3 ~er1tF1 U.S. Treeselry @ill fe~te~res eeFJtraet as speeifie€1 ifl 
Gi;;Jeptor 481. 

451A01.C: 

T~;;Je prieo sf Elfl eptiefl shall 8e ~e~ete8 ifl IPAM lr~€1e>c peir~ts. li!eeR .Q1 IMM lr~€1elc 
~eir1t (1 tilasis peiflt) sl=lell re~reser1t $28. ~QF e>camJ3Ie, a ~etete ef Q.38 
re~reseRts aR eptieFl pries ef $~78 ($8 8esis peiFlts >c $28). Tl9e miRiFRl:4m 
fl~stE~atiefl s!;;Jell 8e .QQ§ IMM IFlS8lC ~eiRts (alse l<ifi9Wfl as 8F19 REllf tislco). 

If eptieRs ere i!ll:48te8 ifl velatility terFRs, ti;;Je miflifflelm flelsteletieR s!;;Jall 8e Q.Q§ 
pereer1t. 

451AQ1.0. Ur~oerlyiflg Fwtwres Cer~traets 

1. O~tiefls ifl the Marsh Qe~arterly Gysl€l 

~ElF eptieFIS tl=let 9l€piro ifl t!;le MEIF6A f:lelElrterly sysl9 (i.e., MarGA, JEIF18, 

SepteFR8er, Bfl€1 Qe5e~8er), the E~A€1erlyiFl~ felte~res 6Bfltrest is tF!e fett~res 
69Rtrest fer tl=lo FR9RtR iA 'A'Ai6A tl=le 9j3tieA 9lCj3ires. ~er 8JCElFRj3le, tAe 1::1Fl€l9FiyiFl~ 
fe~telres 69Atrast fer Elfl 9J3tiefl that elc~ires ifl Mersh is tl9e MarGA f~o~tE~res 69fltrast. 

1 Revised December 2001. 
2 Revised December 1988; June 1992; November 1992; December 1992. 
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Attachment 1 {continued) 

2. O~tisAs ~Jst iA tl9e Marel9 Q~;~aFterly Gyele 

!Per e~tieRs ~Rat s><19iFs iR meAtRs etl9er tl9aA tF1ese iA ti;;Je Mar619 EJ~aFterly eysl&;­
(i.e., JaA~;~aFJ, F"eer~;~ary, A~ril, May, J~;~ly, /\~;~Q~;~st, 06t€l~er aA€1 ~l9¥€l~~sr), tl9e 
~;~A€lerlyiAQ f~;~t~;~res esAtrast is tREJ Rs>lt fwtwres 69Atra6t iA tt;;Je Mar6R €1~;~aFtsrl)' 
6Y619 tl9at is AearEJst tR8 B><~iratisA sf tRS 9~ti€lA. F€lf e><EI~~Is, tRS WA€lerlyiA~ 
f~;~t~;~rss eeRtra6t fer tt;:Js 919tieRs tl9at 8)(~irs iA .laRwaFJ er F"s~rl:!lal)' is ti;:Je Mar619 
fwt~;~res 6eRtrast. 

451A01.!i. 

1. TweAty ri¥8 PeiRt I!!M8FBiS€l PrieSS 

~>csreise 19rises si;:Jall 8s state€! iA tsrFAs ef tl96 IMM IA€le>c f€lr tRs :il ~eAtR 
U.S. TreaSWF)' ~ill f~;~t~;~res seAtrast tt;:Jat is €lslivera~le W!i9FI e>csrBise ef tREJ e~ti9A 
aRel si;Jall 8e at iAtsrvals €lf .28 fer aiiiMM IA€1SJ< levels e.~ .• 213.28, ~~.§Q, ~~ .79 , 

~ 

1\t tl96 sem~sA€le~eFit ef tra€liRQ iR a sefltrast ~eRtl9, ti;Je ~>csl9aAQ9 sl9alllist liWt 
aRe sail 9!itieRs at t!;Je 6Jcersise !iFise ti;Jat is Rsarest tl9s liFevie~;~s €lay's settls~sAt 
JilFiss ef tl>le l!IRelsrlyiA~ ~t~res eeRtFaet. F€lr eeRtrast sJc~iratieAs wl9ese 
s><JiliratieR elate is w~ te aA€1 iRsl1!1€liR~ 12 meRtRs away, all eliQil91e e>cersise !irises 
iA a raF1~€l ef 1.8Q IMM IA€16J< !ieiRts a8eve aR€1 ~slew tF1e eJcer6ise ~rise tl9at is 
Aearest tl"ls fwtwres 19riee sl"lall 19s listeel fer traeliR~. Tl>lersaftsr, tRe ~>cel>laA~e 

--sl;fall a€1€1 fer traEiiA~ all eli~iBie eJ€ersiss ~rises-iRa r8A!lJe ef 1.§Q IMM IA€18>< 
19eiF1ts al9e'J€l aR€1 1.8Q IMM IR€16>< ~9iRts Belew tRs 6J<€lrsise ~rise Aearest tAB 
~reviews €lay's ssttle~eAt ~rise. F"er seRtrast €lJ<~iratieRs wJ;Jese €l><~irati€JR €late is 
~ere tREIFI 12 ~eRtRS 1!1!9 ~9 EIAB iAsl~;~€liRQ 1 § FF19AtRS away, all eli~ isle ElJ<BFSiSB 
fJFiees ifl a FBRQe ef 1.78 IMM IA€18)( ~9iRts EIB8'19 aRe 8elew u~e 8)(8F9ise fJFi88 
tf.;}at is Rearest tl96 f~;~twres !iFi€le sRall Be lists€! fer tra€liRQ. Tl9ereaft€lr, ti;:Js 
~)<si:laAQs sf.;} all a eel fer tra€liAQ all eli~ iBis 6J(6Fsise ~rises iR a raRQe 9f 1.79 I MM 
IReleJ< ~eiRts al9eve aR€1 1.78 IMM IA88JI fJeiAts 8elew tFis e1cersise ~rise Rearest 
tJ;Je fJF8Vi€ll.IS €lay's settlsmeRt fJfise. F"er eeRtFaet BJ<fJiratieRs wl98se S><iiiratieA 
eate is ~ere tRaR 18 R'l9Rtl9s away, all eli§iele exersise ~rises iR a raA§B ef 2.28 
I MilA 1Ael8l< ~eiRts al9eve aRel eelew tf.;}e €l>Eersise fJFiee tf.;}at is Rearsst tl:le fl!ltl!lres 
fJFiss sFiall Be lis~eEi fer traeliR§. Tl9ereafter, tl9e ~J<SREIR!lJ9 sl;!all ael€1 fer tra€liAQ all 
sli~iele eJ<srsise 19riess iRa raRQe 9f 2.28 IMM IR€leJ< ~eiRts a9eve aRel 2.28 111.411.4 
IRes)( fJeiAts Belew tR€l €JM€JFSiS€l ~rise Rearest tl9e fJreviews eay's S€lttle~6Rt ~rise. 
New e~tieRs may lile liste€1 fer tra€liA~ w~ te aR€1 iRell!l€iiA~ tFie terFAiRatieR ef 
traeiFI§. 

2. S~seial ListiR~s €lf 12.8 PeiAt J;;Jcsrsiss Priess fer O~ti€lAS iA tl9e Marsl9 
Ol!laFterly Gysle 

F"er O~tieRs iR ti;:Je Mars~;:! Q~;~artsrly Gyele eAiy, a€1€litieRal BJ<Breiss ~rises si;:Jall lile 
statee iFl ifltsrvals WR8se last tl9ree €li~its are 12.8, :H.8, ~2.8, aR€1 ~7.8 ("t¥:'slve 
aA€1 a 19alf ~€liRt eJcergise ~rises") fer aiiiMM IA€lsJc levels, e.~ .• 9:3.12§, 93.378, 
9J.~28 , 9~ . S78, ets. 

ii=er tFis Rearest O~tieRs iR tl9s 11Aarel9 Qwarterly Gysls, 12.§ ~eiRt BJ<ereise ~rises 
sRallt&e listse l&eQiAAiA~ 8A tl9e ~J<BREIRQB 8~;~siRess €lay fellewiA§ tl;;le s><~irati@R 
€lf tl9s last O~tieRs ~Jst ifl t!;;Je PAareR Q~;~aFterly Gyels RaviA~ t!;;Js same ~;m€lsrlyiAQ 
f~;~h:~res seRtFast. TRe I!!>ISREIR~e sRall list f3Wt ami sail 9J:ltieRs at tl9e 12.8 f9€liF1t 
e><8F6ise filFise ti;:Jat is Rearest tt;:Je fiJrevi®~;;~s €lay's settleFI"leFlt fJFise ef tJ;Je 

3 Revised December 2001 . 
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Attachment 1 (continued) 

l:lA€19FiyiR~ fl:ltl:IFBS seRtraet meRtR BR€1 tl9e 12Ji ~eiRt 8)C8Fsise Wi88 El~€llJ8 BR€1 
~e 12.8 ~eiRt e><ereise ~rise ~slew tl;:le 12.§ f3eiRt B><ereise ~rise tl9at is Rearest 
tl:::le f3F€l'lliee~s €lay's settlemsRt 13rise ef tl:::le ~:~R€1erlyiR~ f~s~t~:~res seRtrast. 

· Tl9e li!lear€1 may me€1ify tl9e f3F€l'JisieRs ~everRiR~ tl:::le esta81is19meRt ef 9)(9Fsise 
f3Fises as it €1eems a~J3Fe1§1Fiate. 

451A01.F. EReserved~ 

451A01.G. PesitieR ldmits 

~Je 199FSeR sl:::lall ewR er eeRtrel a sem6iAatieR ef el§ltieRs aA€1 lsiR€1erlyiR~ f~:~t~:~res 
seRtFasts tl:::lat e>csee€1s 8,QQQ f~s~t~s~res 8€Jl:livaleRt seRtFasts Ret eR tl:::le same si€1e 
ef tl9e FRarket iFI all seRtFaet mer~tl:::ls eemeiFJe€1. 

IR a€1€1itieR, Fl9 19BFSeFl sl9all ewR €JF seRtrel a semeiRatieR ef lea€1 meRtl:::l e19tieRs 
aR€1 lsiFIEierlyiR~ leaEI meFltR f~;~t~;~Fes seRtrasts tRat e>cseeels tF!e Rlsl~l3er ef 
158RtFaetS tF!at €leFF8SJ99RQ te fifteeR ~8FG8Rt ef ti;le aRRel:lRGB€1 ae~stieR ame~:~Rt €Jf 
tl:::le Q1 €lay IJ.S. Trease~r;y li!lill a~;~GtieR te WRieR tl;le eeRtrast settles twe €lays J3Fier 
te tl;le €1eliver; €lay ef tl;le ~;~R€1erlyiR~ flsltl51res seRtrast. 

f=er tl;le J3lsiF~ese ef tl:::lis re~le, tl9e ~t~;~res B€Jl;livaleRt ef aR e19ti€JFI eeRtraGt is 1 times 
tl:::le I§IFSviews e~;~siRess €lay's IOM risk faster fer tl:::le e~tieR series. 1\lse fer 
l§llo4FI§l9Ses ef tt.;Jis Flo41e, a leR~ eall €J~tieR, a sl=lert l§llo4t el§ltieR, aR€1 a leR~ l51R€1erlyiR~ 
f~s~tlo4res sef>!t~et_are eR t~e _s~me si€1~ efJh~ Fl!EI~;~~.~ef!_s~l-~~~. 
a l'eR~ ~e~t ef)tieR, aREI .a sf;;JeFt ~o~ru~erlyiR~ flo4t~o~res seRtFaet aFe OR tf;;Je same si€1e ef 
ti=le maFI<et. 

451AQ1,J..I. 

rer tl;le f3~>~r~eses ef tl9is n;~le, tl;le ~esitieRs ef all asse~;~Rts €1ireetly er iR€iiFestly 
ewReEI er seRtrelleEI B~' iii ~erseR er ~eFseRs, iilR€1 tRe f)esitieRs €Jf all aeeee~Rts ef a 
i9€lFS€1Fl 8F ~9FSeFlS astiR~ i!II.!IFSelaRt te aR 8)C~F8SS8€1 SF imJ3Ii9€i B~F98m8Flt eF 
eJFl€1eFStBFl€1iR~, aR€1 tRe 199Siti9FlS ef all aGGel;IRtS ifl WRieR E1 JileFSSR SF 19eFS€JFlS 
!:::lave a f3F8filFietary er 8eReflsial iRterest, SRall ee s~;~me~late€1. 

451A01.1. EinmptieAs 

Tl9e feFe~eiR~ JilesitieR limits si;lall Ret a~~ly te semmer;sially al§lfi!Fe~riate Fisl< 
FB€1lo4GiR~ 8filtieR ~esitieRs €1efiRe€1 iR asser€1aRse witR Re~wlatieR 1.3(2)(1) eftRe 
Gj;TG BFIQ FReetiR~ tREl F8€JeliFBFFlORts ef R~o~le 889 BREI SRall Ret Elfili3IY te eti;!eF 
e~tieR fil9SitieRs e>Eemfilte€1 Jill;IFs~:~aRt te R~;~le 88Q. 

451A01.J. TermiRati€JFI ef TFadiRg 4 

1. O~tieRs iR tl:::le MansR Q~;~iilrterl)' Gysle 

P::er e19tieRs iR tRe MaF€lA €JiolarteFiy syele, 8JiltieRs tra€liR~ SRBII termiRate at tl:::le 
same Elate aR€l time as tRe ~m€leFiyiR~ f~>~tlslres eeFJtraet. 

2. 019tisRs Net iR tl;!e Mars~:::! Qe~arterly Gyele 

013tieRs tFa€1iR~ fer seRtraGts Ret iR tl;le Mare~:::! €Jelarterly s;'ele sl:::lall terFRiRate at 
tl:::le slese €Jf tra€liR~ eR tRe P"ri€lay 1§1Fese€liR~ tl:::le tl;lir€1 We€1Res€lay 9f tl:::le seRtrast 
meRtl:::l. lftl=le feFe~eiR~ Elate feF termiRatieR is a ss!';te€1~>~1a€1 ~>csl:::laR~e f;;teli€1ay, 
eJiltieRs tra8iR~ sRall termiRate eR tf;;ts imme€liately I§IFBGe€liR~ 8~o~siRess €k;!y. IR tl:::le 
€JVBRt tt::lat tl:::le ~;~REisrlyiR~ fe~t~;~res marl<et €lees Ret €li98Fl eR tl;le ssl:::leEie~loo 

4 Revised December 2001 . 
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451A02 

Attachment 1 (continued) 

eJ€~iFati€ll'1 €lay, tl9e €l~ti€ll'1 eH~iFati€lR s19all ee eHteFJ€1e€1 t€l tl9e Fie>lt €lay 91'1 wl9iel9 
tAB "1Fl€19FiyiR~ fl:>ltl:>IFBS maFI<Bt is €l~BA fer tra€1iFl~. 

451A01.K. Contrast Medifisatiens 

~~esifieati€lRS sl9all ee fi><€il€1 es ef tl9e first €ley €lf tFa€liR~ €lf a sBRtf=ast eJ€ee~t tl9e~t 
ell €lFJti9FlS FR~oJSt €l€lAf€lFFR te ~9\'QFAFRBFlt FEl~~oJiati€lFIS iA f€lrS€l at tl9e time sf 
B>€ersise. If tl9e U.~. ~€l'IBFAFR8Rt, aR e~eRsy €lF €l~o~ly 5€lRstit~:Jte€1 lil€l€1y tl9€lrsef 
iss~o~es aR €lr€1er, r~o~liR~. €1iFeetive €lF law iR€l€lFISisteRt witl9 tl9ese rblles, s~o~sl9 €lF€1er, 
r~o~liR§, Eli restive er le~w sl9e~ll ee BeAstr~o~e€1 te lileeeme reert ef tl:lese Fl:lles aA€1 all 
€l~8R aA€1 REl'N 8J3ti€lAS €l€lAtFa€ltS s19aiii3El SI:JBjeet t€l SI:J€lA ~€l\'€JFFIFR€lAtEII 9F€18FS. 

EXERCISE 

lA a€1€1itieA t€l tl9e ElJ3Jelisalille: J3F9se€le~Fes aFJ€1 F€l€jeliFemeAts €lf Gl9aJ3teF 7, tl9e 
f€lllewiA§ s19e~ll Elfef3IY te tRB e>IBFsise €lf ~ m€lAtl9 U.~ . Trease~Ff eill €lJ3tieAs. 

iMereise of Oretien by Eluyer 

AR e~tiBR may lile €HIBH~ise€1 ey tl9e lil~o~yer eR aAy lil~o~siFJess €lay tl9e~t tl9e: €lJ3tieA is 
tFa€1e€1. T€l eJIBFsise eA eJ3tieR tl9e sleariA~ memliler FBJ3reseRtiA~ tl9e lile~yer si;lall 
J3F8S€JRt ElFl BJI8F€lise Fl€lti68 t€l tl9e Glearifl~ lel€le!S€J ey ?:QQ re.m. 9R U-lB €lay €lf 
BJiereise. 

/\Fl efi)tieR tt:lat is iR tAB meRey BREI Aas Ret 19eeFJ liEji;:ii€late€1 er BJIBFBise€1 ~riei te 
tAB termiAatieR ef tra€1iR~ sAall, iA tAe al3seFJ68 €lf &eRtraFy iRstrwetiBRS €1elivere€1 
te tAe GleariR~ j..l€Je~se lily 7:QQ J3.m. eR tAe €lay €lf 9Jif3iratieA ey tl;le eleariA~ 
meFRBBF F8f3FBS8AtiR~ tAB Bfi'li9Fl swyer, BEl BJE9r€lise€l a~o~teFHatisally. 

GerreetieRs te €Jf3tieR BJ<ersises may BB aGeB~te€1 lily tfole GleariR~ He~o~se after tl9e 
7:QQ J3.m. €1ea€11iRe aR€1 "'~ te ti;;Je ee~iRRiR~ ef fiR a I BJ'tieR e><~iratieA J3FesessiR~ 
J3F€l¥i€1e€1 tAat se~sfol G€lrre€ltieAs are Re€lessary €1e~e te: (1) a 8€lRa fi€1€l Glerieal 
errer, ~2) aR l:lFlrBseFJBile€1 EJISRBFJ~e e~ti€lR traRsastieR(s), €lr (3) aR e>ltra€lr€1iRary 
siFee~mstaRGe wl9ere tAB eleariR~ firm aR€1 e~o~stemeF are ~o~Ra81e te e€lmmi;:~Rieate 
fiRal 8f3tieR eJEersise iAstr~o~stieRs 13rier te tAe eleaeliRe. Tfole €1eeisieA wl:letAer a 
serF€l€ltieR is a€H5€lf3ta91e will ee ~a€1e lily tAe Presi€1eRt ef tAe GleariR~ Fl€le~se, er 
ti9B Presi€leRt's elesi~Aee, aRel s~sA ElesisieA will ee fiFJal. 

451A02.El. 

E>Eereise Aetiees aseef3teel 8y tRe GleariA~ 1>4el:>lse sAall 8e assi~Re€1 tAr€le~~R a 
13f€l€l8SS €lf raR€19m S9l€l6tiBFl te elsarifl~ memlilers witt;) €l~€lFl SA€lrt J3€lSitiElFlS iA tl9e 
same series. A eleariA~ FRemeer te wAiBA aR BJiersise Aetiee is assi~Reel sflall ee 
FJetifie€1 tAereBf as se€lR as fi'Fastiealille afteF s~o~sA Retiee is assi~Re€1 lily tl9e 
GleariR~ l=lewse, lilwt Ret later tl9aFJ 4 § mi101~o~tes lilefere tfle €lf3eRiR~ ef Re~i;:ilaF 
TFa€1iFJ~ 1---!ee~rs iR tl9e e~A€1erlyiR~ fe~te~Fes eeRtraet eA tRe f€lll€lWiA~ Bi;:iSiRess €lay. 

TAB eleariR§J meFReer assi~Aeel aA eJEerGise Aetiee sflall se assi~Reel a sAert 
f39SitieR iR tAe ~o~RElerlyiR~ fe~te~res eeFJtraet if a eall is e><ereise€1 er a leR~ ~esitieR if 
a re~t is €JJ(€JF€lise€1. TA€l eleaFiFl~ memliler re~reseRtiFl~ tfle 8f3ti€JF1 lile~yer SAElll B€l 
assi§!Re€1 a l€lFl~ reesitieA iR tAB l:lAeierlyiR~ f~o~tl:lres eeAtraet if a eall is eJ<ereise€1 
aR€1 a st::lert reesitieR if a fi'l:lt is eJ€ereise€1. 

All Sl:l6A fe~te~res J3€lSitieRs sAall lile assi~R€€1 at a f3riB€ €l€je!al te tt::le BJC€F€lise ~ris€l 
ef tAe Bf3tieR aA€1 s19alll3e mark<e€1 t€l maFI<et iR aBGer€1aFJ68 witt::! R~le ~14 eR tAe 

5 Revised February 1990. 
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451/\03 

Attachment 1 (continued) 

1\CTS OF GOVER~JMENT, ACTS OF GOD AND OTHER EMERGE~JCIES 

(Rerer te R~;~le 7Q1. ACTS OF GOVI!!RNMI!!NT, 1\CTS OF GOIJ .O.~JIJ OT~Ii!R 
li!MI!!RGI!!~JCII!!S) 

(EiA€1 Ct;Ja~ter 491A) 

I~JTI!!RPR!i!T/\TIO~JS & SPI!!CIM= ~JOTICI!!S 
Rli!L0,TING TO CleiAPT~R 481/\ 

CbARIFIC.O.TIO~J OF ~Jii'J/ NON .O.GRICUb.lURAb OPTION SPiiCUbATIVIi 
POSITION L.IMIT RUL.E 

(~J398ial ~><9Gioltive Re~ert S 1G1g, MareR ~1. 1QSG) 

Please Rete t!;;lat t!;;le Aew ReA a~rie~;~lt~;~ral e~tieA s~eG~;~Iati'Je ~esitier=t liFRit re~le se~~erse€les 
t!;;le s~eee~lative J3BsitieA re~le fer t!;;le ~:~FlEierlyiA~ fe~te~res seRtraGt. TRerefere, fer el~aFR~Ie, a 
traeler FRay !;;lel€1 a ~ress fe~te~res ~esitier=t t!;;lat e>cseeels t!;;le felt~:~ res J:JesitieA liFRit re~le if t!;;lat 
~ress J'lBSitieA is ~art sf s~rea€1 witR Elf3tieAs, s~;~GR tRat t!;;le Aet ~esitieFI aeress e~tieAs aAel 
fe~te~re~ is lei!)S U~aFl tRena_~~J.l~_r~~~~ li_FRit ~et iA tRe 8~tieFl re~le. 
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452AOO. 

452A01. 

452A01.C. 

Attachment 2 

Chapter 452A 
Options on Three-month Eurodollar Futures 

SCOPE OF CHAPTER 

This chapter is limited in application to trading in put and call options of the 
Three-Month Eurodollar Time Deposit futures contract ("Eurodollar options"). 
The procedures for trading, clearing, inspection, delivery and settlement and any 
other matters not specifically covered herein shall be governed by the rules of the 
Exchange. 

OPTION CHARACTERISTICS 

452A01.A. Contract Months, Trading Hours, and Trading Halts 6 

Options contracts shall be listed for such contract months and scheduled for 
trading during such hours, except as indicated below, as may be determined by 
the Board of Directors. 

There shall be no trading in any Three-Month Eurodollar option contract when 
the primary futures contract for that Eurodollar contract is limit bid or offered. 

For purposes of this rule, the primary futures contract shall be defined as the 
futures contract trading in the lead month configuration in the pit. 

For pu rposes of this rule-durrng Electfon1clrading Hours (ETH), the GLOB EX 
Control Center shall have the responsibility of determining whether the primary 
futures contract is limit bid or offered. 

452A01.B. Trading Unit 7 

The trading unit shall be an option to buy, in the case of the call , or to sell, in the 
case of the put, one Eurodollar Time Deposit futures contract as specified in 
Chapter 452. 

Fer SfiltieRs €lFl 5 Year E!~:~reelellar B~:tFlelle f~;~t~;~res (sr "§ Year e~:~Flelle 819tieFls"), t!;Je 
tra€liFl§J l:IRit s!;Jall ee aR 919tieR te Bl:l)', iFl t!;Je ease ef tl:le eall, er ts sell, iR tl:le ease 
sf tl;te 191;1t, eRe 8 Year ~~;,~reelellar fut~;,~res Blo!Flelle. A § Year l!!~;~re€lellar f~;~t~;~res 
BI;IFlelle €l€lf1Sists ef 2Q €l€1FlS9€ll;lti¥€l Marsl:l Qw~rterl~· ml;lf€Hil€lllar f~;~t~;~res €l€1FltFa€ltS. 

Minimum Fluctuations 8 

The price of an option shall be quoted in IMM Index points. Each .01 IMM Index 
point (1 basis point) shall represent $25, em;Jef')t fer § Year Bl:IREIIe SJiltieRs as 
Sfilesifle€1 ifl Para~ra19l9 3. For example, a quote of 0.35 represents an option 
price of $875 (35 basis points x $25). 

1. Contract Month Whose Underlying Futures Contract is the Nearest 
Expiring Futures Contract Month 

The minimum fluctuation shall be .0025 IMM Index point (also known as one-

6 Revised September 1990, December 2001 . 
7 Revised February 1998. 
8 Revised December 1988; June 1992; November 1992; December 1992; February 1994; May 1995; 
January 1997; March 1997; February 1998; August 1998; December 2000; June 2001 ; October 2001 ; 
November 2004. 
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Attachment 2 (continued) 

quarter tick). 

2. All Other Contract Months 

The minimum fluctuation shall be .005 IMM Index point (also known as one-half 
tick) . Trades may also occur at a price of .0025 IMM Index point ($6.25, also 
known as one-quarter tick), whether or not such trades result in the liquidation of 
positions for both parties to the trade. 

Further, for options expiring in the nearest or second nearest March quarterly or 
the nearest or second nearest non-March quarterly contract months trading at a 
premium of no more than .05 IMM Index points, or spread and combination 
trades at a net premium of no more than .05 IMM Index points and consisting of 
options contracts involving the nearest and/or second nearest non-March 
quarterly months and/or the nearest and/or second nearest March quarterly 
months only, the options in the combination may trade in increments of .0025 
IMM index points. 

For the purpose of Rule 813.-Settlement Prices, the minimum fluctuation shall be 
.0025 IMM Index point ($6.25, also known as one-quarter tick) 9 

~ . 9 Year l!hu~€ils O~tieRs 

TRs miF:Jim~;~m fl~;~et~.~atieR sl9all 8s .QQ§ IMM IF:J€i€ll( ~eiRt ($2§Q, alse I(F:J€lWF:J as 
eF:Je 19alf tiel<). 

--- ~4. - MidGurve Options 

The minimum fluctuation shall be .005 IMM Index point ($12.50, also known as 
one-half tick) . Trades may also occur at a price of .0025 IMM Index point ($6.25, 
also known as one-quarter tick), whether or not such trades result in the 
liquidation of positions for both parties to the trade. 

For the purpose of Rule 813-Settlement Prices, the minimum fluctuation shall 
be .0025 IMM Index point ($6.25, also known as one-quarter tick). 10 

If options are quoted in volatility terms, the minimum fluctuations shall be 0.05 
percent. 

452A01.D. Underlying Futures Contracts 11 

1. Options in the March Quarterly Cycle ("Quarterly Options") 

For options that expire in the March quarterly cycle (i.e., March, June, 
September, and December), except for those Mid-Curve options specified in 
Paragraphs 3, 4, and 5 aR€1 ti:;Jese 8 Year 8t.~F:J€11e e~tieFls s~eeifieEl iFl PaFa~ra~A 
0, the underlying futures contract is the futures contract for the month in which 
the option expires. For example, the underlying futures contract for an option 
that expires in March is the March futures contract. 

9 Adopted April 2000. Revised October 2001. 
10 Revised April 2000; October 2001. 
11 Effective December 1991. Revised December 1993; November 1994; February 1995; February 1998; 
August 2003. 
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Attachment 2 (continued) 

2. Options Not in the March Quarterly Cycle ("Serial Options") 

For options that expire in months other than those in the March quarterly cycle, 
(i.e. January, February, April, May, July, August, October, and November) except 
for those Mid-Curve options specified in Paragraphs 3, 4 and 5 aR€1 tRess Iii Year 
9~e~R€11e eJ:JtieRs s~eeifie€1 iR Para~F8f3R ~. the underlying futures contract is the 
next futures contract in the March quarterly cycle that is nearest the expiration of 
the option. For example, the underlying futures contract for the options that 
expire in January or February is the March futures contract. 

3. One-Year Mid-Curve Options 12 

One-Year Mid-Curve Options in the March Quarterly Cycle: ("Quarterly One-Year 
Mid-Curve Options") 

For One-Year Mid-Curve options that expire in the March quarterly cycle, (i.e. 
March, June, September, and December), the underlying futures contract is the 
futures contract that expires twelve calendar months after the month in which the 
option expires. 

One-Year Mid-Curve Options Not in the March Quarterly Cycle: ("Serial One­
Year Mid-Curve Options") 

For Serial One-Year Mid-Curve Options that expire in months other than those in 
the March quarterly cycle, (i.e. January, February, April, May, July, August, 

__ Dctober, and November), the underlying futures contract is the futures contract 
that expires twelve calendar months from the next March quarterly month that is 
nearest to the expiration of the option. For example, the underlying futures 
contract for the One-Year Mid-Curve options that expire in January or February is 
the March futures contract in the next calendar year. 

Weekly One-Year Mid-Curve Options 

For Weekly One-Year Mid-Curve Options, the underlying futures contract is the 
futures contract that expires twelve calendar months from the next March 
quarterly month that is nearest to the expiration of the option. 

4 . Two-Year Mid-Curve Options 

For Two-Year Mid-Curve options, the underlying futures contract is the futures 
contract that expires twenty-four calendar months after the month in which the 
option expires. 

5. Fifth-Year MidCurve Options 

For Fifth-Year Mid-Curve options, the underlying futures contract is the futures 
contract that expires forty-eight calendar months after the month in which the 
option expires. 

~- § Year ~~e~R€11e O~ti6lFlS 

§ Year ~~e~R€11e O~ti6lRS iR t!;;}e Mare!;;} Q~e~ arterly Gyele: 

J;er t!;;}e § Year 913R€11e €lf!lti6lR t!;;}at 8)€j3ires iR t!;;}e Mars!;;} €!13arterly eyele, (i.e., 
Man3A, tl13 AB, Set:~te F¥~9er, aA€1 DeeeF¥~9er), tAB l:l R €1erlyi R~ irotstr~;~Ff!eAt is tt;;Je 6 
Year l!nm€11e witl=l t!;;}e Rearest ft:4t~e~res €leRtrast El)€f!liFiR~ iR tJ;Je saF¥~e meRtl=l as tRe 
€lf!ltieA €l)(J3iF8S. J;"er 8JC8FRf!ll8, tl=le 13Fl€18 FiyiR~ iRStF14F¥18Flt fer tAe Qe€l8F¥1B8F Q7 § 

Year 8~e~R€11e e ~tiefl is tl=le Iii Year B13Fl€lle startifl~ witl=l tAe Qe€leFR9er Q7 ft:4tl3res 
€lerottraet. 

8 Year ~13A€l l e O@tieFJs ~J et ifl t l=le Mar€ll9 Q~;,~ arterlv Gysls: 

12 Revised December 1996. 
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Attachment 2 (continued) 

F=er Iii Year BI:IREile ef)tieR tFiat e><f)irss iR meRtFis etFisr tFiaR tFiese iR tFie MarsR 
€Ji4aFI:srly sysle, (i.e., JaFH:lary, Fs8ri4ary, P:I'Jril, May, Ji4ly, A~§e~st, Osteeer, aR€1 
Nevemeer), tFie ioJRelerlyiR§ iRStFI:IFR€lRt is tR€l Iii Year Bi4R€lle witR u~@ Rearsst 
fiolt~:~res eeRtraet 8*f3iFiR~ iR tFie MarsFI €JI:IaFterly sysle tl9at is REnd te tFie s>~~iratieR 
ef tFis e13tieR. F=er e><aFRf3l8, tFie i4R€lsrlyiR!1J iRstriolFRsRt fer tFie Iii Year 8~omEIIe 
e13tieR tFiat e><f3irss iR o:laRe~ar;' QS er J;eere~ary QS is tFie 8 Year Be!Relle fioltiolres 
startiR~ witFI tFis MarsFI QS fi4ti4res seRtrast. 

452A01.E. Exercise Prices 13 

1. Twenty-Five Point Exercise Prices 

Exercise prices shall be stated in terms of the IMM Index for the Eurodollar Time 
Deposit futures contract that is deliverable upon exercise of the option and shall 
be stated in intervals whose last two digits are 00, 25, 50, and 75 ("twenty-five 
point exercise prices") for aiiiMM Index levels, e.g., 88.00, 88.25, 88.50, 88.75, 
etc. F=er § Year 8e~R€11e e13tieAs, e><ersise I'JFises sf;!all ee state€! as iR terms ef 
tFie avera~e f3Fise ef tl9e felti4 res seRtraGts iR tFie ~omelerlyiA~ BI:IR€11e. 

For Options in the March Quarterly Cycle, Options Not in the March Quarterly 
Cycle,§ Year ~EIR€11e 013tieAs and One-Year, Two-Year and Fifth-Year Mid­
Curve Options 

At the commencement of trading in a contract expiration, the Exchange shall list 
put and call options at the exercise price that is nearest the previous-day's 
settlement price of the respective underlying futures contract. All eligible 
exercise prices in a range of 5.50 IMM Index points above and below the 
exercise price that is nearest the futures price shall be listed for trading . 
Thereafter, the Exchange shall add for trading all eligible exercise prices in a 
range of 5.50 IMM Index points above and 5.50 IMM Index points below the 
exercise price nearest the previous day's settlement price. New options may be 
listed for trading up to and including the termination of trading. 

2. Special Listings of 12.5 Point Exercise Prices 

Additional exercise prices shall be stated in intervals whose last three digits are 
12.5, 37.5, 62.5, and 87.5 ("twelve and a half point exercise prices") for aiiiMM 
Index levels, e.g., 93.125, 93.375, 93.625, 93.875, etc. 

For Options in the March Quarterly Cycle, Options Not in the March Quarterly 
Cycle, and One-Year, Two-Year and Fifth-Year Mid-Curve Options, the 
Exchange shall list put and call options with a 12.5 point exercise price in a range 
of 1.50 IMM Index points above and 1.50 IMM Index points below the exercise 
price [nearest the previous day's settlement price of the underlying futures 
contract month. 

The Board may modify the provisions governing the establishment of exercise 
prices as it deems appropriate. 14 

13 Revised April 1986; November 1986; September 1988; March 1989; July 1992; December 1993; May 
1995; April 2001; August 2003; May 2004. 
14 Revised September 1997; January 1998; June 1998, December 2001; June 2003. 
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452A01.F. 

Attachment 2 (continued) 

Position Accountability 15 

A person owning or controlling a combination of options and underlying futures 
contracts that exceeds 10,000 futures-equivalent contracts net on the same side 
of the market in all contract months combined shall provide, in a timely fashion, 
upon request by the Exchange, information regarding the nature of the position, 
trading strategy, and hedging information if applicable. 

For the purpose of this rule, the futures equivalent of an option contract is 1 times 
the previous business day's !OM risk factor for the option series. Also for 
purposes of this rule, a long call option, a short put option, and a long underlying 
futures contract are on the same side of the market; similarly, a short call option, 
a long put option, and a short underlying futures contract are on the same side of 
the market. 

452A01.G. [Reserved] 

452A01.H. Accumulation of Positions 16 

For the purposes of this rule, the positions of all accounts directly or indirectly 
owned or controlled by a person or persons, and the positions of all accounts of a 
person or persons acting pursuant to an expressed or implied agreement or 
understanding, and the positions of all accounts in which a person or persons 
have a proprietary or beneficial interest, shall be cumulated. ---

452A01.1. [Reserved] 

452A01.J. Termination of Trading 17 

1. Options in the March Quarterly Cycle ("Quarterly Options") 

For options in the March quarterly cycle, except for those Mid-Curve options 
specified in Paragraph 3 aR~ tF!ese 8 Year i:nm~le e~tieRs s~eeifle~ iR Para~ra~R 
4, options trading shall terminate at the same date and time as the underlying 
futures contract. 

2. Options Not in the March Quarterly Cycle ("Serial Options") 

Options trading for contracts not in the March quarterly cycle except for those 
Mid-Curve options specified in Paragraph 3 aR€1 tRess 8 Year linm~ls SJ'i)tieRs 
SJ'i)eei~iee iR PaFa~raJ'i)R 4, shall terminate at the close of trading on the Friday 
preceding the third Wednesday of the contract month. If the foregoing date for 
termination is a scheduled Exchange holiday, options trading shall terminate on 
the immediately preceding business day. In the event that the underlying futures 
market does not open on the scheduled expiration day, the option expiration shall 
be extended to the next day on which the underlying futures market is open for 
trading. 

3. Mid-Curve Options 

Except for the weekly One-Year Mid-Curve options, trading in One-Year, Two­
Year and Fifth-Year Mid-Curve options shall terminate at the close of trading on 

15 See "Interpretations & Special Notices" at the end of this chapter. Revised March 1986; March 1990; 
January 1992. 
16 Revised September 1986. 
17 Effective December 1991 . Revised December 1993; April1994; February 1995; December 2001; 
August 2003. 
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452A02. 

Attachment 2 (continued) 

the Friday preceding the third Wednesday of the calendar month containing the 
Mid-Curve option expiration. If the foregoing date for termination is a scheduled 
Exchange holiday, options trading shall terminate on the immediately preceding 
business day. In the event that the underlying futures market does not open on 
the scheduled expiration day, the option expiration shall be extended to the next 
day on which the underlying futures market is open for trading. 

Trading in weekly One-Year Mid-Curve options shall terminate at the close of 
trading on those Fridays that are not also the termination of trading of a Quarterly 
or Serial One-Year Mid-Curve option. If the foregoing date for termination is a 
scheduled Exchange holiday, trading in weekly options shall terminate on the 
immediately preceding business day. In the event that the underlying futures 
market does not open on the scheduled expiration day, the option expiration shall 
be extended to the next day on which the underlying futures market is open for 
trading. 

4. 8 Year Q~o~r;:~€lle Q~tieRs 

TFa€liR~ iR Iii Year Q~o~R€lle €1FJti€lRS sl<lall terFRiRate at tl<le elese ef tra€1iR§! €lFl tRe 
J;ri€lay wes€J€liR~ tl;;le tRira 'J'Je€lr;:~esiay ef tl;;le BeRtraBt FReRtR. If tl;;le feFe§!eiR~ 
€late fer terFP~iRatieR is a seRe9~o~le€lli!>€eRaR~e R€lli€lay, e~tieRs tra€liR~ sf;! all 
terFP~iFlate €JF1 ti;Je iFoP~FReEiiately ~reee€liR~ e~o~sir;:~ess €lay. IFI tl;;le eveRt tRat tl:le 
l:lFl€1erlyiFl~ f~;~t~:~res FRarket €l€les Fl€lt €l~BFI €JFI tl;;le ssl9eEI~o~le€l e>£~iratieFl €lay, tRe 

- -- e~tieR e>€~iratieR sl::lall ee e>deR€le€l te tRe FIB>~ €lay eR wl;;liei;J ti;;Je wR€lerlyiR~ 
fwt~:~res FRarl<et is e~eFl fer tra€liFl~. 

452A01.K. Contract Modifications 

Specifications shall be fixed as of the first day of trading of a contract except that 
all options must conform to government regulations in force at the time of 
exercise. If the U.S. Government, an agency or duly constituted body thereof 
issues an order, ruling, directive or law inconsistent with these rules, such order, 
ruling, directive or law shall be construed to become part of these rules and all 
open and new options contracts shall be subject to such government orders. 

EXERCISE 

In addition to the applicable procedures and requirements of Chapter 7, the 
following shall apply to the exercise of Eurodollar options. 

452A02.A. Exercise of Option by Buyer 18 

An option may be exercised by the buyer on any business day that the option is 
traded. To exercise an option, the clearing member representing the buyer shall 
present an exercise notice to the Clearing House by 7:00p.m. on the day of 
exercise. 

An option that is in the money and has not been liquidated or exercised prior to 
the termination of trading shall, in the absence of contrary instructions delivered 
to the Clearing House by 7:00 p.m. on the day of expiration by the clearing 
member representing the option buyer, be exercised automatically. 19 

18 Revised July 1988. 
19 An option is in the money if the settlement price of the underlying futures contract at the termination of 
trading lies above the exercise price in the case of a call, or lies below the exercise price in the case of a 
put. 
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452A03. 

Attachment 2 {continued) 

Corrections to option exercises may be accepted by the Clearing House after the 
7:00 p.m. deadline and up to the beginning of final option expiration processing 
provided that such corrections are necessary due to; (1) a bona fide clerical 
error, (2) an unreconciled Exchange option transaction(s), or (3) an extraordinary 
circumstance where the clearing firm and customer are unable to communicate 
final option exercise instructions prior to the deadline. The decision whether a 
correction is acceptable will be made by the President of the Clearing House, or 
the President's designee, and such decision will be final. 20 

452A02.B. Assignment 21 

Exercise notices accepted by the Clearing House shall be assigned through a 
process of random selection to clearing members with open short positions in the 
same series. A clearing member to which an exercise notice is assigned shall be 
notified thereof as soon as practicable after such notice is assigned by the 
Clearing House, but not later than 45 minutes before the opening of Regular 
Trading Hours in the underlying futures contract on the following business day. 

The clearing member assigned an exercise notice shall be assigned a short 
position in the underlying futures contract if a call is exercised or a long position if 
a put is exercised. The clearing member representing the option buyer shall be 
assigned a long position in the underlying futures contract if a call is exercised 
and a short position if a put is .exercised. __ 

All such futures positions shall be assigned at a price equal to the exercise price 
of the option and shall be marked to market in accordance with Rule 814 on the 
trading day of acceptance by the Clearing House of the exercise notice. 

ACTS OF GOVERNMENT, ACTS OF GOD AND OTHER EMERGENCIES 

(Refer to Rule 701. -ACTS OF GOVERNMENT, ACTS OF GOD AND OTHER 
EMERGENCIES) 

(End Chapter 452A) 

20 Adopted August 1995. 
21 Revised February 1990. 
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Attachment 3 

Chapter 4 56 

E miRi Five Year Ewredellar SwRdle Fwtwres 

SCOPE OF CI-IAPTER 

TAis sl::la~ter is li~ite€1 iFl EI~I'JiisetieFl te f~o~hmss traeliA~ iA Iii ~iRi IP"ive Yeer lie~re€1€lller 
E!le~Relles . TAe f3F9se8"1res fer traeliA~, eleariR~, 8elivery aFlel settle~eFtt , ElFl€i aRy 
€ltAer FRetters Ret s~eeifieally seve res AereiFl sA all ee ~everF!eeley tAe re~les ef tAe 
!iJC€lAEU~ge. 

COMMODITY SPECIFICATIO~JS 

l!!asR f~e~te~ree eeAtreet SAall ee f€>r 2Q sBFlSBsleltive ~1e1arterly eJcf!'liratieFis ef 5 ~iFii 

!iblre€iellar F~;~tblres f;!aviFl~ a fJFiRsi~al val~e~e ef $1 QQ,QQQ. 

!SUTURES CAbl.. 

45602.A. TradiRg Sehedwle 

Fe~hmss seAtrasts sAall ee SsAe8e~le8 f€>r tra8iFI~ €ie~riFl~ se~sA Ae~e~rs aFI€1 8elivery iFl 
slelsA ~eFitl:ls as may ee eleten~iFie€1 ey tAB Qear€1 ef Oireeters. 

45602:9: TraEting Unit 

TA9 siie ettAewrut ef tra8iR~ -SRalree BFIB BBeR 9f~J9Rty ~2Q) 68RSB€l~tive ~bialiterfy ­
e>c~iFr~ti€lFlS €lf ~ ~iFli Tl;;}ree M€lAtA lie~reElellar IP"e~te~res. 

45602.C. Priee lneremeRts 

Qiss aFt€1 €l#ers sl::lall ee ~e~ete€1 iFl ter~s ef tAe avera~e ~rise ef tf;!e ~etFl€ierlyiFlg ~ ~iFli 
Tl;;}ree MeRtR E!~e~re€iellar IP"b!tlelres, e . ~. Q8.922i. 

TRB ~iFli~~;~~ fle~st~e~atieA eftAB IMM IAElBJ€ sf;!all ee Q.QQ2§ ~$12.§Q) 

Fer tRB J3e!F~9S8 ef Re~le S13 . ~ettleFRBRt PrisOS, tRB FFliFliFFleJ~ fle~ete~atieFl SREIII ee 
.QQQQ1 II\4M 1Fl9B>C fJ€liAt. 

45602.D. PesitieR AesowRtability 

1\ JilBFS@Fl 8WRiR~ €JF SBFltrelliFl~ FFlBFe tRaFl 1,QQQ 69Rtraets FlBt I€JFl~ SF Ret SR€Jrt iR all 
69Atrast ~€JRtRS 68FRBiFl9S SRall f3F8Vi€ie, iR a tiFRely ~SAi@Fl, ei~@Fl F9~bl8St ey tl:~e 
li>EsRElR~B, iFlfer~atieFl re~areliFl~ ti:;Je Rate~re ef tl:le ~esitieR, tra8iFig strategy, aFI€1 
l::leel~iFI~ iFif€>rmatieA if a~j'Jiieaele. Fer ~esitieAs iRvelviR~ Bf!'ltieAs BR Tl;;}ree ~eRtR 
~blr€J€18IIEIF fblteiF9S, tRiS re~le iS Selfi'l€lFSBS9S ey tl::le Elf!'lti9Fl pesiti€lFl El€l€8blRtaeility 
re~le. 

45692.E. AGGYFRYiatieR ef PesitieRS 

Fer tt;Je p~o~r~eses sf tl=lis r~o~le, tl=le J3esitieRs ef all assse~Rts €1irestly er iFI€1irestly ewRe€1 
er 68Fltrelle€1 BY El j'J€lrS8Fl er ~8rS8FlS, EIR€1 tR8 fJBSiti9FlS ef all aG8€JblFltS ef El perS8Fl €JF 
perseRs astiR~ fi'llelrSieiElFlt te aR e>c~resse€1 er i~plie€l a~ree~eAt er blR8erstaR€1iFl~, 
aR€1 tl;;}e pesitieRs ef all assee~Ats iR wl=lisR a f3BrseFt er j3erseRs !=lave a pre~rietary er 
eeRefisial iRtorest, si:;Jall 9e se~r.~e~late€1. 
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45603. 

4&604. 

Attachment 3 (continued) 

45602.F. (Resewed] 

45602.G. TeFmination of TFading 

F~t~res tra€lin!1J SRall terFFJinate at 4 :QQ ~.FFl. €Jn tRe l!im~Ran!1Je I;J~siness €lay ~ri€Jr t€J 
tRe terminati€Jn €Jf tra€lin!1J €Jf the l!:~r€J€1€JIIar ft,Jt~reJs witR tRe saFFJe s€Jntraet m€JntR. 

45602.1oo!. ContFaet MedifiGations 
S~eeifisatioRs shall ee ~i><B€1 as ef tRe first €lay ef tra€liR~ of a sentraet e><Be~t tl:lat all 
€leliveries FFJ~st s€JnferFFJ te !1J€lvernFFJental re§!~latiens in feree at tRe tiFFJe ef €!slivery. 
If aRy U.S. !1J€lVBrRFFJ€lntal a!:Jeney er 8e€1y iss~es an er8er, r~lin§J, Elireetive er law 
~eR:aining te tF!e tra€ling er €leliver:y €lf l!!~re9ellars, s~eR <mler, r~liR§!, 9irestive or law 
sF!all 8e BSRstr~e€1 te tal<e ~reseeeRse ane 8BG€JFRS ~ar;;t ef these r~les, an€1 all ep1en 
anel new eentraGts SRall ee s~@jeste€1 te s~GR !1JO'a'ernFFlent OHiers. 

46602. I. (Resewed] 

Deli¥9f)' l!oln€1er the I!: FFJini Five Year i!:l!IF€JS€JIIar l!hmelle fl!lh:iFElS 89Rtrast shall BEl ey 
El)<GRaR!1JiR~ the li miRi Five Year l!!l;lre€lellar ~~Relies fer tRe 9€Jl;livaleRt ~esitieAs in 

_ tl:le ~A€lerlyiRg liwFe€lellar an€1 I!! FRini l!!wre€lellar fwte~res. 

45603.Aa Final SettlemeRt PFi&e 

TF!e fiAal se"lemeRt p1rise sRall ee tRe avera~e settlemeAt p1riee sf the tv.·eRty 
~m€1erlyiRg !il;lreeellar fwt~res €JFl tRe €lay of terFFJiRatien ef tra€1iFlg, F€Jl;IFl€lin!1J to tRe 
nearest Q.QQQQ1. l!!.g. TRe fiRal settleFFJBRt ~rise of tRe Se~teFFJ9er 2QQ8 I!! FFJiFli Five · 
Year E!l;lro€1ellar E!ll;IFl€lle sRall 8e tRe avsra!1Je €1aily settleFReAt ~rise of tAe twenty (2Q) 
eeRsesl;ltive €JWarterly eJc~iratieA of tRe l!!~!!ro€1ollar fl;ltwres, startiA!1J witl=:l tRe 
Se~teFFJI::Jer 2QQ8 eJc~iratioFl. 

456ga,e. Final Settlement 

GleariA§! FF19FFIB€lrs Ael€1iA!1J e~eA ~esitiOFlS iA a el;IFOelellar fwtwres €i9Rbaet at tRe ti~e 
ef terminatieFl sf tra€1il"l§ iA tl:tat eeRtraet sF!all ~al~e ~ay~eRt te or reeeive J3ayFFJeFlt 
freFR tRe CleariR§! Flel!ISB iR aeeerelaAG€J witl=l FlOFmal 'a'ariatioR ~erf€Jrmanee BBA€1 
~reBe€1~:;~res ease€1 9R a settleFFJeRt f<}riBe e€Jl;lal to tl=le fiRal settleFFJeAt ~rise. Tl:le 
GleariR~ He~se st:lall alse BJ(eRaAge tl:te E FRiRi rive YeaF l!!l!IF8ElOIIElF ~~A€119 fwtle4F9S 
witR tRe BE!l;livaleAt ~Fl€1erlyin!1J li FFliAi !il;lre€1ellar fl;lt~res. li!.!1J. a ISR!1J ~ositieR ef 237 
sentraets of tl=le E FRiFli F'ive Year EwFeElsllar QwA€lle fle4twres sl;!all I::Je eJctiAg~;JisRe€1 
aR€1 a IOA!1J ~esitieR of 237 eeRtrasts easl=l ef tl=le l;IA€1erlyiFlg tvJeAty eeRSB€ll;lti¥e 
eJc~iratioRs 9f E FRiRi i!:l;IFS€1€JIIar fl;ltl;lr=es sl<lall ee estaelist.::te€1. 

FAilURE! TO PERIP'ORM 

If tF!e sleariA!1J FFleFFJeer witl=l a €1elivery €l€JFRmitFFJeFlt fails to ~erferFR all aets FBfiJI!liFB€1 
ey tl=lis eRa~ter, tRen tl>lat eleariA!1J meFFJeer sRall ee eleeFFJe€1 as failiR~ t9 ~erh~rFFl 
whist:! FFJay ee J31!1Aishaele as a FFJajer vielatioR. ,o, sleariA!1J FFJeFFJeer sl=lall ee lia@le h~ 
tRe sleariRg FFJ€JFFJ8er t@ whish it was FFJiiltsl=le€1 OA ti;;Je failiA!1J traRsastien fer aRy less 
sf3staiRe€1. Tl=le E!loar€1 shall EletermiRe aA€1 assess losses s~staiAeel, tal<iR!1J iAte 
aG€l€U..mt the settlemeAt ~rise, interest earAiA!1JS fore~eAe, ar>Jel Sl;IGA etl=ler fast8rs as it 
SBBFFIS a~~F@~riate. Tl=:le l!l9ElF€1 FFIEIY alse assess SW6R ~enalties as it €1991998 
EI~~F€Jf<}Fiat€J iR a€1€1iti@n to €1aFRa!1JBS. 
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Attachment 3 (continued) 

4 56Q5, [RiiSERVED~ 

45606, ACTS OF GOVE:RNME~JT, ACTS OF GOD A~JD OTHER EMERGENCIES 

(RBf8r ts Rl:ll8 7Q1. ACTS OF GOV!iiRNPA~NT, ,o,GTG OF GObl A~Jbl OT~ER 
liM~RG~~JGI~G) 
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50201. 

Attachment 4 

C~apter 502 
10 year JapaRese GeverRmeRt Ehmd F~hm~s 

SCOPE OF CWAPTiiR 

Tflis Bl=la~tsr is li~it€3€1 iR s~~liBatisR ts f~h;~res tra€liRg 1 Q Year Ja~aFlese 
GeverFH=t:JOFlt EleREis. TF!o weeoebires fer treeiA!jl, BloariAg eAel settloR'!oFlt, E1F18 sAy 
etF!sr ~atters Ret s~eBifiBally Bevere€1 F!ereiR sflall 8e geverRs€1 8y tfle rwles ef tf;te 
~lE6RaRg€l. 

CQMMO()IT¥ SPECIFICATIONS ~ 

~ElBR f~s~t~s~res BeRtreet sflell 8e fer 1 Q,QQQ,QQQ yeFl ~Be valbie Retier=~eller=~g ter~ 1 Q 
year cle~aFleeo Ge•JeFAR'IBFlt EleREI witfl 8% B€Jl!:I~9Fl. 

FUTURES CAL.b. 

50202.A. Trading Sel:u~dwle~ 

r:bit~s~res BBRtraBts sF1all 8e seflee~s~le€1 fer tra€1ir1g €1~s~riFlg sbiBR Flsbirs SFl€1 €1elivery iR 
siH5R ~eRtl:ls as ~ay ee €1eterFAiFleel 8y tf;te E!ear8 ef Qiroeters. 

50202.8. Trading Unit 24 

Tfle size sf tflo ~Flit ef tra€1ir1g sflaiii3€J 1 Q,QQQ,QQQ yer=~ fa Be velwo RetisrtelleAg terFA 
1 Q year Ja~aFlese GeverFl~BFlt EleFl€1 witfl 9% B€Jbi~€JFI. 

50202.C. Priee ln&remer=~ts ~ 

Tl=le ~Fi&e ef 1 Q Year Ja~aRese GevorR~eRt E!sFl€1 fbitbires eF1all 8e €JWete€1 iR ~eir1ts 
~or 1 QQ yeFI ~er vel~e~e. ORe J39iRt €l€j~als 1 QQ,QQQ yeR. Tfle ~iFli~lolFA ~riee 
fl~s~Bt~s~etisFis sf tt:.le 1 Q Year claJ3aRese GsvemFReRt EleR€1 sf~ all 8e .Q1 ef eRe ~eiRt er 
1,QQQ yeR 19er eerttra&t. 

50202.D. PesitieR b.imits ~ 
/\ !98FS€JFI sflall Fl€lt €JWFI €JF 6€JRtrel FFI€JF9 tREIFl 2§,QQQ 6€JFltraets FISt I€JFig BF Ret SR€Jrt iFI 
all GElFitFEl€lt R'I9Rtfls 6€l~BiFI€l€1, 8l{€l8f9t tflat iFI FIEl 9VBF1t sF!all RB 9WFI ElF 6€JFltF€JI FFI€JF8 
tAaA 1 §,QQQ seAtraets iA tAe leael meAtA €JA er after tfle €1sy twe weel<s 19rier te tfle 
terFRiRatieFI ef trselir~g . Fer J3€lsitieFis iFI'JelviFlg 919tieRs eFl 1 Q Year Ja~aFiese 
Gelv'BFFIFFI8Flt El€JFl€lS fbitbires, tflis FbiiB is Slslf3€lFSB€lB€1 ey tfle €J~ti€JFI s~ee~s~letive ~esitieFl 
limit Fbile. 

5Q2Q2.i:. AsswmwlatieR of PesitieRs 

Fer tf;;Je ~Elr~eses ef tRis r~s~le, tf;:te ~esitieFls ef all a56919Flts elirestly er iFl€1iree;tl~' ewFJe€1 
er e;er~trelleel ey a ~orsBFl er ~erser~s, ar~€1 tfle ~esitieFls ef all ae;e;e~s~Rts ef a ~erser1 er 
!90FS€JFlS estiAg 191s1FS~oJElFlt te aFJ o>(J3Fesse€1 er i~19lio€1 agreomeRt 8F biFlelorstaR8iFlg, 
aFl€1 tt;}e f3€lsitier~s ef all a55€JbiFits iFl wflie;fl e ~erseFI er ~erseFls F1ave e ~F€J!9Fietsry er 
BeFlelle;ial iFiterest, eflall ee e;~s~mlellate€1. 

22 Revised March 2000. 
23 Revised December 2001 . 
24 Revised March 2000. 
25 Revised March 2000. 
26 Revised March 2000. 
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50293. 

Attachment 4 (continued) 

59202.F'. ExemptieRs 

T~:;Je fere~eiR~ JElBSitiEH-~ liR9i~s si:;Jall Ret aJElJElly te 8eRa Me Reei~e JEl9SitieRs F¥Jee~iR~ tl=le 
re~wireF¥JeRts ef Re~l;;llatieR 1 . ~(2)(1) ef t~;;te GFTG ems tl;;te Fl;;lles ef tF!e E!>csRaR~e. aR9 
sl;;iall Ret a~f!ill~· te etl;;ter JElesitieRs !;H€BR9JEltB9 JElWFSl;;laRt te R~!.~le §8Q, e>H>e!iJt tl=lat leas 
R9BRtl=l !iJesitieA liF¥Jits sRall a!§lf!iliY te iRterseR9FRB9ity S!§lrea€1!§lesitieRs. 

50292.G. TermiRatien ef TradiR~ 
Fl;;Jtbfres tra€1iR§J sl=lall terF¥JiRete eRe lal;;lsiRess €ley !iJFese€1iR~ tl=le Telwe ~teGI< 
E!Jcsl=laR~e's (T~E!) cla!iJaRese Ge·;erRFl99Rt BBFIEI ft4t~rss seRtraGt's last tra€1iR~ €lay. 
TF!e Ja!§laRese GeverRmeRt ~eR9 fl;;Jt~res seRtFaGt !,!Sl;;lally terF¥JiRetes tra€1iR~ BR ti-le 
S9V8Fitl=l cla!iJaRese Bl;;!SiR8SS €lay !iJFier te tRe €1elivery €late . Tl;;te €1elivery sate is tF!e 
2Qti;:J €lay ef ti;:Je 68RtFa€t's ealeR€1ar R99RtR. 

59202.1:-1. CeRtrast MedifieatieRs 

~~eeifiGatiEJRS sl;;lall t.>e fi><e€1 as ef tl=le first €lay ef tra€1iR~ ef a SEJRtrast EHESB!§lt tF!a~ all 
€1eli·;eries R9l;;!St 68Aferm te ~everrmHilRt re~~;~latieRs iR ferse at tF!s tiF¥18 ef elelivery. If 
aRy U.~. ~8¥BFRA"l9Rtal a~8R€Y ElF 8EJ€1y ~~Sl;;IBS aR EJFG€lF, Fl;;lliR~, €1irestive 9F law 
~eFtaiRiR~ te tF!e tra€1iR~, ~everRR98Rtal a~e~etieR, er 9eli¥BF)' ef .Ja!§laRese GevsrRR98Rt 
l!leR€1s, sweFI er€1er, r~e~liR~, €1irestive er law s!;;Jall ee GBRstr~e~e€1 te tal<e ~rese€1eRsB aFIEI 

_ )§'!89ffl8 ~art sf tR98~ Fi;il88, a A~ _all €li'JBR aR€1 FIB\¥ BQA_!Faets SR~llla~l__~~j§lei t(;l_ S_l:!_8_B __ 
~8V8FAFFIBRtal er€1ers. 

50292.1. Priee bimits aAd!er TraEiiAg l:-leblrs~ 

Tl;;lere sl;;lalllae Re trasiR~ ef tRe Ja~aRese GevBrAFReRt ~eRe fwtw~es seRt~ast Bl;IFiR~ 
E!leetreRis Tra€1iA~ leiEH4rs (E!TI-I) at a !§lriee me~e U~aA 2.QQ 13eiRts aBeve er eelew ~Fie 
RBfeFBRse RTW Prise.a" 

SETTb~M~NTPROCEQYRi6 

Deli'Jery l;;IFI€1er tF!e 1 Q Year claJElaRese GeveFAR9BRt liilsR€1 fl;lt~res sRall BEl By easR 
settleFReRt. 

50293.A. F'inal SettlemeRt Prise 

TAe fiAal settlsF¥JeRt 13~ise sA all lae tFIB effieial €lf3BRiR~ !§JFise ef tF!e T€ll<ye ~tesk 
E!JH~FiaR~e's (T&:E!) 1 Q Year .Ja13aAese GevemmeRt laeREI fl;;Jtwres 69Rtrast eR its last 
tra€1iA~ €lay. 

59203.e. F'iRal Settlement 

Clea~iR~ R9BR91aers Flel€1iR~ 8!3BR 19€JSiti€JRS iR a 1 Q Year Ja!§lEIAese G€l¥BFRR98Rt ~eR€1 
fl;;Jtw~es GeRtraet at tRB te~R9iAatieR ef tra€1iR~ iR tl=lat GeAtrast sl;;lall mal<9 ~ayF¥JeRt te er 
FBGeive !iJBYFRBRt freR9 tFIB GleariR~ Hel;;lse iR a5ser€1aAsB witFI R9~R9al variatieR 
f3BrfermaA89 laeR€l!§JF€l€9SWFBS ease€1 8R a setti9FR9At !§JFisB El€fl;;lal te tRe fiAal 
settiBR98Rt !3Fi68. 
50293.C. I. [Reser\'ed] 

27 Revised March 1993; November 1993.July 1999 . 
28 For futures contracts traded exclusively on GLOB EX, the Reference RTH Price is the previous 
session's settlement price. 
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Attachment 4 (continued) 

50204. 05, ERESERVEiD) 

5020~. ACTS OF GOVERNMENT, ACTS OF GOD A~JD OTf..IER EMERGE~JCIES 

(Refer te R~oile 701 . ,'\CTS OF GO\LriR~IMri~IT , ACTS OF GOfd A~JO OTWriR 
~M~RGI!:~JCI~S) 

(~As Gt=le~ter §Q2) 
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Attachment 5 

CME Chapter 5, Position Limit and Reportable Level Table 

(Deletions are stFI4GI'<ti:;!HH~~I:;l . ) 

FIRST SECOND 
SCALE- SCALE- REPORT- REPORT-
DOWN DOWN ALL POSITION ABLE ABLE 
SPOT SPOT SPOT SINGLE MONTHS ACCOUNT- FUTURES OPTIONS 

CONTRACT NAME OPTIONS MONTH MONTH MONTH MONTH COMBINED ABILITY LEVEL LEVEL 

I CME Interest Rate I 
13 Week Treasury Bill ¥ 15% S,OOO_(A)_ 100 ~ 

3 Month Eurodollar y 10,000 (B) 850 850 

3 Month OIS y 10,000 (D) 25 50 
3 Month Eurodollar- 100,000 
E-Mini (Q! 25 
liiYearii~o~~ 

Q~o~Rill8 li ~QiRi - - . - - 4,QOQ M> . 
Euroyen y *5,000 25 25 

MidCurve Eurodollar y 10,000 (B) 25 

One Month Eurodollar y 5,000 100 100 

*Net futures equivalents (NFE) long or short. 

(A) No more than the specified number of contracts net long or net short in all contract months combined, except that in no event shall own or 
cont;ol mora than1he numbers of contracts that correspond to fifteen percent of the announced auction amount of the 91-day U.S. T;easury Bill 
auction to which the contract settles in the lead month on or after the day two days prior to the delivery day. 

(B) Net Futures Equivalent Positions are combined across Eurodollar, Eurodollar E-minl, and Mid-Curve futures and options to determine 
Position Accountability. 

(C) 100,000 net long or short but10,000 net futures equivalents and is combined with ED, E-mini ED, and Midcurves. 

(D) Net Futures Equivalent Positions are combined across OIS futures and options to determine Position Accountability. 
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Attachment 6 

CME Rulebook, Chapter 5, Rule 588.G. No Bust Ranges 
CBOT Rulebook, Chapter 5, Rule 588.G. No Bust Ranges 

NYMEX Rulebook, Chapter 5, Rule 588.G. No Bust Ranges 

(Deletions are stF~:~ei«I9HH;l~l9.) 

I Futures Contract I No Bust Ran~e 

Futures Combinations No Bust Range 
Eurodollar Combinations & ~ 2.5 basis points 
l!!ioiFBBBiiaF l!lio!Aelle 
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