£ CME Group

Managing Director and Chief Regulatory Counsel
Legal Department

March 17, 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: CFTC Regulation 40.6(a) Certification. Notification of Delisting of CME E-Mini Three-Month
Eurodollar Futures Contract.
CME Submission No. 14-086

Dear Ms. Jurgens:

Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) hereby notifies the Commaodity Futures Trading
Commission (“CFTC” or “Commission”) that it self-certifies the delisting of E-Mini Three-Month Eurodollar
futures (CME Rulebook Chapter: 452C; Clearing Code: EED). Effective immediately, these contracts
shall be delisted from the CME Globex electronic trading platform, the venue on which it had been listed
for trading.

E-Mini Three-Month Eurodollar futures were introduced on 8 October 2006. Trading volume in these
contracts has been zero since the end of 2006, and there has been no open interest in these contracts
since mid-December 2013.

The Exchange’s Research Department and Legal Department have reviewed the designated contract
market core principles (“Core Principles”), as set forth in the Commaodity Exchange Act (“CEA” or “Act”).
During the review, staff identified the delisting may have some bearing on the following Core Principles:

Emergency Authority: As there is no open interest in CME E-Mini Three-Month Eurodollar
futures, there will be no market disruption related to the delisting.

Availability of General Information: The Exchange shall publish notice of the delisting of CME
E-Mini Three-Month Eurodollar futures. Upon their delisting, the terms and conditions of these
contracts will no longer be available to the marketplace.

Pursuant to Section 5c¢(c) of the Act and CFTC Regulation 40.6(a), the Exchange hereby certifies that this
action complies with the Act and regulations thereunder. There were no substantive opposing views to
this proposal.

The Exchange certifies that this submission has been concurrently posted on the Exchange’s website
at http://www.cmegroup.com/market-requlation/rule-fillings.html.

If you require additional information regarding this action, please do not hesitate to contact me at 212-
299-2200 or via e-mail at Christopher.Bowen@cmegroup.com.

Sincerely,

/s/ Christopher Bowen
Managing Director and Chief Regulatory Counsel

1 North End Avenue New York, NY 10282 1212299 2200 £ 212 299 2299 christopher.bowen@cmegroup.com cmegroup.com
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Attachments:  Appendix 1 — CME Rulebook Chapter 452C
Appendix 2 — Amendments to CME Position Limit Table (provided under separate cover)
Appendix 3 — Amendments to CME Globex Non-Reviewable Ranges
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Appendix 1

Amendments to CME Rulebook Chapter 452C — E-Mini Three-Month Eurodollar Futures

(Deletions are denoted by struck-through font.)







Appendix 2

Amendments to the Position Limit, Position Accountability and Reportable Level Table in the
Interpretations & Special Notices Section of CME Rulebook Chapter 5

(Provided Under Separate Cover)



Appendix 3

Amendments to CME Rule 588.H. Globex Non-Reviewable Trading Ranges

(Deletions are shown in struek-through font.)

Instrument Globex Globex Non-Reviewable NRR: NRR:
Name Symbol Ranges (NRR) Globex Format Ticks




Contract Name Rule Chapter

Cash Settled Butter 56 & 56A
Nonfat Dry Milk 54 & 54A
Class Il Milk 52 & 52A
Midsize Options on Class Il Milk 52B

Class IV Milk 55 & 55A
CME Dry Whey 57 & 57A
Cheese (CASH-SETTLED) 60 & 60A
Feeder Cattle 102 & 102A
S&P GOLDMAN SACHS Commodity Index 401 & 401A
S&P GSCI™ ER Index 415

S&P GSCI™ ER Index Swaps (Cleared OTC) 415A

S&P GSCI™ Enhanced ER Index Swaps (Cleared OTC415B
S&P GSCI™ Gold Excess Return Index Swaps (Cleare 415C
S&P GSCI™ Crude Oil Excess Return Index Swaps (C 415D
S&P GSCI™ ER Index 2 Month Forward Swaps (Clea 415E
S&P GSCI™ ER Index 3 Month Forward Swaps (Clea 415F

Lean Hog 152 & 152A
1st contract back Lean Hog CSO 152B

2nd contract back Lean Hog CSO 152B

3rd contract back Lean Hog CSO 152B

4th contract back Lean Hog CSO 152B

5th contract back Lean Hog CSO 152B

Live Cattle 101 & 101A
Live Cattle 1 WKLY OPTIONS 101A

Live Cattle 2 WKLY OPTIONS 101A

Live Cattle 3 WKLY OPTIONS 101A

Live Cattle 4 WKLY OPTIONS 101A

Live Cattle 5 WKLY OPTIONS 101A

1st contract back Live Cattle CSO 101B

2nd contract back Live Cattle CSO 101B

3rd contract back Live Cattle CSO 101B
Random Length Lumber 201 & 201A
U.S. Dollar Cash Settled Crude Palm Oil 204

Commodity Contract
Code Size

CB
NF
DA
Q
DK
DY
CSC

62
Gl

GA
SES
RRE
GDI
GCO
SE2
SE3
LN
ROA
ROB

ROC
ROD

ROE
48

LC1
LC2
LC3
LC4
LC5
COA
cos
coc

CPO

Contract Units

20,000 pounds
44,000 pounds
200,000 pounds
100,000 pounds
200,000 pounds
44,000 pounds
20,000 pounds

50,000 pounds
250 times the S&P GOLL

100 dollars times S&P G!
100 dollars times the S&
100 dollars times the S&
500 dolars times the S&!
100 dollars times the S&
100 dollars times the S&
100 dollars times the S&
40,000 pounds

2 one Lean Hog future
2 one Lean Hog future

2 one Lean Hog future
2 one Lean Hog future

2 one Lean Hog future

40,000 pounds

1 Live Cattle futures ¢
1 Live Cattle futures c
1 Live Cattle futures ¢
1 Live Cattle futures c
1 Live Cattle futures c
2 one Live Cattle futui
2 one Live Cattle futui

2 one Live Cattle futui

110,000 board feet
25 metric tons


http://www.cmegroup.com/rulebook/CME/II/50/56/56.pdf
http://www.cmegroup.com/rulebook/CME/II/50/54/54.pdf
http://www.cmegroup.com/rulebook/CME/II/50/52/52.pdf
http://www.cmegroup.com/rulebook/CME/II/50/52B/52B.pdf
http://www.cmegroup.com/rulebook/CME/II/50/55/55.pdf
http://www.cmegroup.com/rulebook/CME/II/50/57/57.pdf
http://www.cmegroup.com/rulebook/CME/II/50/60/60.pdf
http://www.cmegroup.com/rulebook/CME/II/100/102/102.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/401/401.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/415/415.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/415A/415A.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/415B/415B.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/415C/415C.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/415D/415D.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/415E/415E.pdf
http://www.cmegroup.com/rulebook/CME/IV/400/415F/415F.pdf
http://www.cmegroup.com/rulebook/CME/II/150/152/152.pdf
http://www.cmegroup.com/rulebook/CME/II/150/152B/152B.pdf
http://www.cmegroup.com/rulebook/CME/II/150/152B/152B.pdf
http://www.cmegroup.com/rulebook/CME/II/150/152B/152B.pdf
http://www.cmegroup.com/rulebook/CME/II/150/152B/152B.pdf
http://www.cmegroup.com/rulebook/CME/II/150/152B/152B.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101/101.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101A/101A.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101A/101A.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101A/101A.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101A/101A.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101A/101A.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101B/101B.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101B/101B.pdf
http://www.cmegroup.com/rulebook/CME/II/100/101B/101B.pdf
http://www.cmegroup.com/rulebook/CME/II/200/201/201.pdf
http://www.cmegroup.com/rulebook/CME/II/200/204/204.pdf

USD Malaysian Crude Palm Qil Calendar Swap (Clez 204A CPC 25 metric tons

Last updated: August 30, 2013



Type Settlement  Group

Futures/An Financially sett CME COMMODITY
Futures/An Financially sett CME COMMODITY
Futures/An Financially sett CME COMMODITY
European c Exercisable int CME COMMODITY
Futures/An Financially sett CME COMMODITY
Futures/An Financially sett CME COMMODITY
Futures/An Financially sett CME COMMODITY

Futures/An Financially sett CME COMMODITY
Futures/An Financially sett CME COMMODITY

Futures  Financially sett CME COMMODITY
Swaps Financially sett CME COMMODITY
Swaps Financially sett CME COMMODITY
Swaps Financially sett CME COMMODITY
Swaps Financially sett CME COMMODITY
Swaps Financially sett CME COMMODITY
Swaps Financially sett CME COMMODITY
Futures/An Financially sett CME COMMODITY
European c Exercisable int CME COMMODITY
European c Exercisable int CME COMMODITY

European c Exercisable int CME COMMODITY
European c Exercisable int CME COMMODITY

European c Exercisable int CME COMMODITY
Futures/An Physically deliv CME COMMODITY
American c Exercisable int CME COMMODITY
American c Exercisable int CME COMMODITY
American c Exercisable int CME COMMODITY
American c Exercisable int CME COMMODITY
American c Exercisable int CME COMMODITY
European c Exercisable int CME COMMODITY
European c Exercisable int CME COMMODITY
European c Exercisable int CME COMMODITY

Futures/An Physically delin CME COMMODITY
Futures Financially sett CME COMMODITY

Reporting
Level

25
25
25
25
25
25
25

Spot-Month

Aggregate Into  Spot-Month
Futures Aggregate Into
Equivalent Leg  Futures Equivalent
(1) Leg (2)

CB

NF

DY

62

LN
LN
LN

LN
LN

LN
48

LB
CPO



Swaps Financially sett CME COMMODITY 25



Spot-Month
Aggregate
Ratio Into
Futures
Equivalents
Leg (1)

Spot-Month

Spot-Month
Aggregate Ratio
Into Futures
Equivalents Leg

(2)

Initial Spot-Month

Limit (In Net Futures
Spot-Month Equivalents) Leg (1)/
Accountability Level Leg (2)

100
100

200

300

950
950
950

950
950

950
450

435
500



Second Spot-Month

Second Spot-

Month Limit (In Second Spot-

Net Futures Month Limit
Initial Spot-Month Limit Effective Date Equivalents) Effective Date

In the expiring contract month as of the close of business on the business day immediately pre:

In the expiring contract month as of the close of business on the business day immediately pre:

In the expiring contract month as of the close of business on the business day immediately pre:

In the spot month during the last ten days of trading

In the expiring contract month as of the close of business on the fifth business day of the contr
In the expiring contract month as of the close of business on the fifth business day of the contr
In the expiring contract month as of the close of business on the fifth business day of the contr

In the expiring contract month as of the close of business on the fifth business day of the contr
In the expiring contract month as of the close of business on the fifth business day of the contr

In the expiring contract month as of the close of business on the fifth business day of the contr

Close of trading on the first business day following the first 300 Close of business

Close of trading on the first business day of the contract month.
In the expiring contract month as of the close of business on the last business day of the montt



Single Month
Single Month Aggregate Into
Aggregate Into Futures
Futures Equivalent Equivalent Leg

Leg (1) ()
cB

NF

DA

DA

DK

DY

csc

62
Gl

GA
SES
RRE
GDI
GCO
SE2
SE3
LN
LN
LN

LN
LN

LN
48
48
48
48
48
48
48
48
48

LB
CPO

Single Month

Single Month
Accountability
Single Month Level (In Net
Aggregate Single Month Futures
Ratio Into Leg  Aggregate Ratio Equivalents) Leg
(2) Into Leg (2) (1) / Leg (2)
2(JQ)to 1 (DA)-
10,000
10,000
10,000
10,000
10,000
10,000

Single Month
Limit (In Net
Futures
Equivalents) Leg
(1) / Leg (2)
500
1,000
1,500
3,000 (JQ)/1,500 (
1,000
1,000
1,000

1,950
23,600

59,000

4,575
4,575
4,575

4,575
4,575

4,575
6,300
6,300
6,300
6,300
6,300
6,300
6,300
6,300
6,300

1,000
1,000



CpC 2,800



All Month Limit All Month Limit
Aggregate Into Aggregate Into
Futures Equivalent Futures Equivalent
Leg (1) Leg (2)

DA)

Gl
GA
SES
RRE
GDI
GCO
SE2
SE3

All Month

All Month All Month
Aggregate Aggregate
Ratio Into Ratio Into
Futures Futures
Equivalents Leg Equivalents
(1) Leg (2)

All Month
Accountability
Level (In Net
Futures
Equivalents) Leg
(1) / Leg (2)

10,000
10,000
10,000
10,000
10,000
10,000

All Month
Limit (In Net
Futures
Equivalents)
Leg (1) / Leg
(2)

23,600
59,000



CpC 2,800






Reporting
Contract Size  Contract Units Type Settlement Group Level
100,000 US-Dollars Futures Financialy-setth CMEINTEREST R/ 25

Position Limit in
Shipping
Certificates,
Warehouse
Receipts



Spot month position
comprised of future

and deliveries

Spot-Month

Aggregate Into Aggregate Into

Futures

Equivalent Leg Equivalent Leg

(1)

Spot-Month

Futures

(2)

Spot-Month
Aggregate
Ratio Into
Futures
Equivalents
Leg (1)

Spot-Month

Spot-Month
Aggregate
Ratio Into
Futures
Equivalents
Leg (2)

Spot-month

Accountability

Level



Initial Spot- Single Month
Month Limit (In Spot-Month Aggregate Into
Net Futures Limit (In Futures
Equivalents) Leg Initial Spot-Month Contract Equivalent Leg
(1)/ Leg (2) Limit Effective Date Units) (2)

Eb



Single Month

Single Month All Month
Single Month Accountability Limit
Aggregate Single Month  Single Month Level (In Net Single Month Limit  Aggregate
Into Futures Aggregate Aggregate Futures (In Net Futures Into Futures
Equivalent Ratio Into Leg Ratio Into Leg Equivalents) Leg  Equivalents) Leg (1) Equivalent
Leg (2) (1) (2) (1) / Leg (2) / Leg (2) Leg (1)



All Month

All Month All Month

All Month Limit Aggregate Aggregate
Aggregate Into Ratio Into Ratio Into

Futures

Futures Futures

Equivalent Leg Equivalents Equivalents

(2)

Leg (1) Leg (2)

All Month
All Month Limit (In Net
Accountability Level Futures
(In Net Futures Equivalents)
Equivalents) Leg (1) Leg(1)/ Leg
/ Leg (2) (2)
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