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Jason Silverstein 

Executive Director and Associate General Counsel 
Legal Department 

 
October 10, 2012 
 
VIA E-MAIL 
 
Ms. Sauntia Warfield 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st Street, N.W. 
Washington, D.C.  20581  
 

RE: CDX North American Investment Grade Index Series 8 
CME Submission No. 12-326. 

 

Dear Ms. Warfield: 
 
Chicago Mercantile Exchange Inc. (“CME”) pursuant to Commodity Futures Trading Commission (“the 
“Commission”) Regulation 39.5 hereby notifies the Commission of the acceptance of CDX North 
American Investment Grade Index Series 8 (“CDX IG 8”) for clearing. 
 
Pursuant to Regulation 39.5(b)(3)(i), CME states that it is eligible to accept CDX IG 8 for clearing as such 
swaps are in a group, category type or class of swaps that is already clears.  Should the Commission 
determine that such swaps are required to be cleared, CME will be able to maintain compliance with the 
DCO core principles set forth in Section 5b(c)(2) of the Commodity Exchange Act (“Act”) and the 
regulations promulgated thereunder. 
 
This filing supplements our previous submission to the Commission, dated February 22, 2012 (Mandatory 
Clearing Determination for Pre-Enactment Swaps and Swaps Cleared as of February 1, 2012, CME 
Submission No. 12-053) which included information for such swaps pursuant to Commission Regulation 
39.5(b)(3).  The information submitted in Submission No. 12-053 with respect to OTC credit default swaps 
is incorporated herein.  As supplement to Submission No. 12-053, pursuant to Regulation 39.5(b)(3)(iii), 
the symbol for CDX IG 8 is “CG8”. 
 
The related maturities for each of the above series is set forth in the changes to Appendix 1 to CME 
Chapter 802 Rules attached hereto. The text of Appendix 1 is attached, with the additional Series and 
related maturities underscored.  CDX IG 8 will be accepted for clearing on October 15, 2012. 
 
Notice of this submission has been concurrently posted on CME Group’s website at 
http://www.cmegroup.com/market-regulation/rule-filings.html. 

 
CME certifies these changes comply with the Act and regulations thereunder.  
 
If you require any additional information regarding this submission, please contact Jennifer Peve at 312-
466-7472 or via e-mail at Jennifer.Peve@cmegroup.com, or contact me at 212-299-2228.  Please 
reference our CME Submission No. 12-326 in any related correspondence. 
 

Sincerely, 
 
/s/ Jason Silverstein 
Executive Director & Associate General Counsel 

 
 
Attachment: Appendix 1 – CDX Indices 
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CME Chapter 802 Rules: Appendix 1 
 

APPENDIX 1 
 

CDX Indices 
 

 
CDX Index 

 

Series 
Termination Date (Scheduled 

Termination Date) 

CDX North American Investment Grade (CDX.NA.IG) 8 
20 Jun 2014 
20 Jun 2017 

CDX North American Investment Grade (CDX.NA.IG) 9 
20 Dec 2012 
20 Dec 2014 
20 Dec 2017 

CDX North American Investment Grade (CDX.NA.IG) 10 
20 Jun 2013 
20 Jun 2015 
20 Jun 2018 

CDX North American Investment Grade (CDX.NA.IG) 11 

20 Dec 2011 
20 Dec 2013 
20 Dec 2015 
20 Dec 2018 

CDX North American Investment Grade (CDX.NA.IG) 12 

20 Jun 2012 
20 Jun 2014 
20 Jun 2016 
20 Jun 2019 

CDX North American Investment Grade (CDX.NA.IG) 13 

20 Dec 2012 
20 Dec 2014 
20 Dec 2016 
20 Dec 2019 

CDX North American Investment Grade (CDX.NA.IG) 14 

20 Jun 2013 
20 Jun 2015 
20 Jun 2017 
20 Jun 2020 

CDX North American Investment Grade (CDX.NA.IG) 15 

20 Dec 2013 
20 Dec 2015 
20 Dec 2017 
20 Dec 2020 

CDX North American Investment Grade (CDX.NA.IG) 16 

20 Jun 2014 
20 Jun 2016 
20 Jun 2018 
20 Jun 2021 

CDX North American Investment Grade (CDX.NA.IG) 17 

20 Dec 2014 
20 Dec 2016 
20 Dec 2018 
20 Dec 2021 

CDX North American Investment Grade (CDX.NA.IG) 18 

20 Jun 2015 
20 Jun 2017 
20 Jun 2018 
20 Jun 2022 

CDX North American Investment Grade (CDX.NA.IG) 19 

20 Dec 2015 
20 Dec 2017 
20 Dec 2019 
20 Dec 2022 

CDX North American High Yield (CDX.NA.HY) 11 
20 Dec 2013 

 

CDX North American High Yield (CDX.NA.HY) 12 
20 Jun 2014 

 

CDX North American High Yield (CDX.NA.HY) 13 
20 Dec 2014 

 



 

 

 

 

CDX North American High Yield (CDX.NA.HY) 14 
20 Jun 2015 

 

CDX North American High Yield (CDX.NA.HY) 15 
20 Dec 2015 

 

CDX North American High Yield (CDX.NA.HY) 16 
20 Jun 2016 

 

CDX North American High Yield (CDX.NA.HY) 17 
20 Dec 2016 

 

CDX North American High Yield (CDX.NA.HY) 18 20 Jun 2017 

CDX North American High Yield (CDX.NA.HY) 19 20 Dec 2017 

 

 


