OneChicago x

Via Portal Submission

June 16, 2017

Christopher J. Kirkpatrick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

Re: OneChicago, LLC Rule Submission
Amending OneChicago Rule 902 (Contract Specifications)
(OneChicago Submission Number 17-011)

Dear Mr. Kirkpatrick:

Pursuant to section 5c¢(c)(1) of the Commodity Exchange Act, as amended (the “Act”), and §
40.6(a) of the regulations promulgated by the Commodity Futures Trading Commission
(“CFTC” or the “Commission”) under the Act, OneChicago, LLC (“OneChicago” or the
“Exchange”) hereby submits the following rule amendment, which will become effective on July
10, 2017. OneChicago is proposing to amend OCX Rule 902 (Contract Specifications) to permit
outright transactions to trade in four (4) decimal places.

The minimum price increment for these trade types was previously contained in OCX Rule 905
(Form of Specifications Supplement). Rule 905 was amended in OneChicago Submission
Number 16-015, and the Minimum Price Increment field was removed from the supplement as
part of that amendment. In 2011, OneChicago amended Rule 905 to permit block and Exchange
of Future for Physical (“EFP”) transactions to trade in four decimal places. In 2015, Rule 905
was further amended to permit spread transactions to also trade in four decimal places.
OneChicago is now amending OCX Rule 902 to permit outright futures transactions to trade in
four decimal places, thereby harmonizing the trading increments of all OneChicago trade types
in four decimal places. As was the case for blocks, EFPs, and spreads, OneChicago is making
this change to allow market participants to more accurately price in the interest rate component
of their single stock futures trades.

The purpose and effect of the rule amendment is to permit outright futures trading in four
decimal places. Comments on the rule amendment have not been solicited and none have been
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received. OneChicago is not aware of any substantive opposing views to this rule amendment.
OneChicago certifies that the rule amendment complies with the Act, including the core
principles, and the Commission’s regulations promulgated thereunder. OneChicago further
certifies that a copy of this submission has been posted on the OneChicago website.

OneChicago staff has reviewed the core principles applicable to designated contract markets
(“DCMs”), and has concluded that the rule amendment may have some bearing upon the
following core principle(s):

Core Principle 7: Core Principle 7 requires DCMs to make available to market authorities,
market participants, and the public accurate information concerning the rules and regulations for
executing transactions on the contract market. The proposed rule amendment supports Core
Principle 7 in that it informs market participants of OneChicago’s contract specifications.

If you have any questions or comments related to this filing, please feel free to contact me by
telephone at (312) 883-3441 or through e-mail at wbarazi@onechicago.com.

Respectfully Submitted,

o —

Waseem Barazi
Chief Regulatory Officer and Associate General Counsel

Encl: Attachment A
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Attachment A

902. Contract Specifications
(@) — (d) No Change

(e) Minimum Price Fluctuations. The minimum price fluctuation for
each Single Stock Futures shall be $0.0001 per share, which is equal to $1:60

$0.01 per Contract;-er-as-otherwise-stated-by-the-Exchange.
(F) = (m) No Change
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