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This supplemental filing to a previously filed submission contains additional information

relating to the CME/CBOT E-mini Equity Index Futures Market Maker Program. The

information contained herein is subject to a Freedom of Information Act notification.
PRIVILEGED AND CONFIDENTIAL




£: CME Group

Managing Director and Chief Regulatory Counsel
Legal Department

March 12, 2014
VIA E-MAIL

Ms. Melissa Jurgens

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

RE: SUPPLEMENTAL SUBMISSION: CME/CBOT Submission No. 14-084S:
Additional Supplemental Information Relating to the CME/CBOT E-mini
Equity Index Futures Market Maker Program.

Subject to Freedom of Information Act Protection.

Dear Ms. Jurgens:

Previously, pursuant to Submission No. 14-084 dated March 12, 2014, Chicago Mercantile Exchange Inc.
("*CME”) and the Board of Trade of the City of Chicago, Inc. (“CBOT") (collectively, the “Exchanges”)
notified the Commaodity Futures Trading Commission (“CFTC” or “Commission”) of modifications to the
CME/CBOT E-mini Equity Index Futures Market Maker Program (“Program”).

In this letter, the Exchanges are providing the Commission with certain additional information related to
the obligations and incentives under the Program. The additional supplemental information is provided in
Appendix A, for which a request for confidential treatment and detailed written justification is being
simultaneously submitted to the Commission. A copy of the request for confidential treatment and
detailed written justification is included with this supplemental filing.

CME and CBOT certify that the modifications to the Program comply with the Commodity Exchange Act
(“CEA") and the regulations thereunder. A concise explanation and analysis of the operation, purpose and
effect of the Program was provided in Submission No. 14-084. There were no substantive opposing views
to the modifications to the Program.

The Exchanges certify that a description of this submission has been concurrently posted on the
Exchanges’ website at http://www.cmegroup.com/market-regulation/rule-filings.html.

If you require any additional information regarding this submission, please contact Tim Elliott at 312-466-
7478 or via e-mail at tim.elliott@cmegroup.com, or contact me at 212-299-2200. Please reference our
CME/CBOT Submission No. 14-084S in any related correspondence.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachment: Appendix A
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APPENDIX A
(CONFIDENTIAL TREATMENT REQUESTED)

ADDITIONAL SUPPLEMENTAL INFORMATION

Program Terms

Obligations

To qualify for the Program, participants must meet the following obligations:

1. Average Daily Volume Requirement. Each calendar month, participants must maintain a minimum
combined average daily volume (“ADV") of 5,000 contract sides traded in the Products on Globex®.

2. Minimum Trading Volume Requirements. Each calendar month, participants must (i) trade sixty
percent (60%) or greater of their monthly volume in the Products on Globex® as passive volume,
OR (ii) average at least 40,000 contract sides per day in the Products on Globex® as passive
volume.

3. Minimum Quoting Obligations. Each calendar month, participants must quote continuous two-sided
markets in designated contracts of the Products at maximum bid/offer spreads and minimum quote
sizes, at least ninety percent (90%) of RTH (“Hours”) in accordance with the table below.

Products Minimum Maximum Spread
Size (lot) (ticks)
E-mini S&P 500 Futures 10 5
E-mini Nasdaq-100 Futures 5 10
E-mini Dow ($5) Futures 2 10
E-mini S&P MidCap 400 Futures 2 10

Notwithstanding the foregoing, the Exchanges may vary the quoting obligations and/or the Hours as they
deem necessary based on ongoing evaluations of the Program.

Incentives
If during an applicable calendar month, a participant meets the obligations set forth in (1) and (2) above

then, for each Product that the participant meets its monthly quoting requirements as set forth in (3)
above, the participant shall be subject to two times the standard CME messaging policy ratios.
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