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Ms. Eileen Donovan ; :)
Office of the Secretariat v O
Commodity Futures Trading Commission ?—j =
Three Lafayette Centre A :_.C;
1155 21* Street, N.W. =
Washington, D.C. 20581 EIR

RE: Section 5c(c) Part 40.6(a) Rule Certification for Delisting
All Contract Months in CME Consumer Price Index (CPI) futures contracts.
CME Submission #06-85.

Dear Ms. Donovan:

Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) hereby notifies the Commission
under the exchange certification procedure of its intent to delist all of the currently listed CME
Consumer Price Index (CPI) futures contract months. This will be effective Friday, December
15, 2006. Open interest in all the listed expirations is zero at present. The Exchange plans to list

a new US Consumer Price Index futures contract with revised terms and conditions early next
year. The de-listing is a prelude to the listing of the new version.

The Exchange certifies that this delisting complies with the Act and rules thereunder.
Members/shareholders will be notified of the information above in the December 2006 CME
Update. If you require any additional information regarding this action, please do not hesitate to

contact Sayee Srinivasan of my staff at 312-454-5205 or ssriniva@cme.com, or me at 312-466-

7469 or jlab@cme.com. Please reference our CME Submission Number 06-85 in related
correspondence.

Sincerely,
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John W. Labuszewski, Director
Research & Product Development
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