& CME Group

March 24, 2011

Mr. David Stawick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, NW

Washington, DC 20581

RE: Section 5¢(c) and Regulation §40.6(a) Submission Cettification
INTERPRETATIONS AND SPECIAL NOTICES RELATED TO CHAPTER 5 (“Position
Limit, Position Accountability and Reportable Level Table”)
CME Submission 11-119.

Dear Mr. Stawick:

Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) hereby notifies the Commodity
Futures Trading Commission of an amendment to the Interpretations and Special Notices
Related to CME Rulebook Chapter 5 (“Position Limit, Position Accountability and Reportable
Level Table”) to reflect the delisting of the S&P 500 Financial SPCTR and the S&P 500
Technology SPCTR futures contracts on March 21, 2011.

The amendment is attached with deletions struck through.

CME certifies that this amendment complies with the Commaodity Exchange Act and regulations
thereunder. There were no substantive opposing views to this proposal.

If you require any additional information regarding this submission, please do not hesitate to
contact Mr, John Nyhoff, Director-Research & Product Development, at 312-930-2310 or via e-
mail at john.nyhoff@cmegroup.com or Ms. Lucy Wang at 312-648-5478 or via e-mail at
lucy.wang@cmegroup.com. Alternatively, you may contact me at 312-930-8167. Please
reference CME Submission No. 11-119 in any related correspondence.

Sincerely,

/s! Sean Downey
Associate Director and Assistant General Counsel

CC: Mr. Thomas M. Leahy and Mr. Philip Colling
CFTC Division of Market Oversight, Product Review & Analysis Section
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Page 2
INTERPRETATIONS AND SPECIAL NOTICES RELATED TO CHAPTER 6
Position Limits and Reportable Levels
(Additions are underlined. Deletions are struck through.)
SECOND REPORT

FIRST ALL POSITION REPORT
CONTRAGT NAME OPTIONS | SCALE- o ror | ook | e | MONTHS ACCOUNT- | ABLE | ABLE OPT

DOWN SPOT | ponm COMBINED | ABILITY LEVEL LEVEL

MONTH
CME Equity Index
E-Mini EAFE *10,000 25
E-Mini Nasdaq Biotech Stock
Index *10,000 25
E-Mini Nasdaq Composite
Index *25,000 25
E-Mini Nasdag-100 Y 10,000 (B) 25 25
E-Mini S&P 500 \ 20,000 (C) 100 100
E-Mini S&P 500 End of Mo.
Options Y 20,000 (C) 100
E-Mini S&P MidCap 400 Y 5,000 (B) 25 25
Eurozone Harmonized Index *5,000 25

i '::sgxr?ée's Russell'2000Index |~ =~ meoo | | | Tl
G
Nasdag-100 Y 10,000 (B) 25 25
Power Shares QQQ (Nasdag-
100 Tracking) (1;)'250 25
Nikkel 225 Y *5,000 50 50
Nikkei 225 (JPY) Y *5,000 25 25
S&P 500 Y 20,000 (C) 100 100
S&P 500 American Flex .
Options Y 20,000 (C) 25
S&P 500 Depositary Receipts 22,500 25
G

Sé&P 500 End of Mo. Options | Y 20,000 (C) 100
S&P 500 European Flex
Options Y 20,000 (C) 25
S&P 500 Growth Y 20,000 (C) 25 25
S&P 500 Value Y 20,000 (C) 25 25
S&P-500/Financial-SPCTR *12.800 25
S&P-500fFechnolegy-SPCTR *42.500 25
S&P MidCap 400 Y 5,000 (B) 25 26
S&P SmallCap 600 25,000 (B) 25
E-mini SmallCap 600 Y 25,000 (B) 25 25
E-mini FTSE Xinhua China 25 *5,000 25
E-mini S&P CNX Nifty 5,000(B) 25




