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C I I E G ro u Christopher Bowen
Managing Director and Chief Regulatory Counsel

Legal Department

August 23, 2021

VIA ELECTRONIC PORTAL

Christopher J. Kirkpatrick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, DC 20581

RE: Weekly Notification of Rule Amendments
CME Clearing Submission No. 21-394

Dear Mr. Kirkpatrick:

Pursuant to Commission Regulation 40.6(d), the clearing house division of Chicago Mercantile Exchange Inc. (“CME
Clearing”) submits this Weekly Notification of the following rule amendments issued during the week of August 16,

2021:

Clearing House Advisory Notice 21-284 (August 16, 2021), OTC IRS New Release Advisory - 2021 ISDA
Interest Rate Definitions: New Floating Rate Options — Effective August 16, 2021.

Clearing House Advisory Notice 21-285 (August 17, 2021), OTC IRS New Release Advisory - Dress Rehearsal
for Basis Swap Splitting — Effective August 17, 2021.

Clearing House Advisory Notice 21-286 (August 17, 2021), Performance Bond Requirements: Energy,
Agriculture, Metals — Effective August 18, 2021.

Clearing House Advisory Notice 21-287 (August 19, 2021), Performance Bond Requirements: Energy,
Agriculture — Effective August 20, 2021.

Clearing House Advisory Notice 21-288 (August 19, 2021), Performance Bond Requirements: Agriculture,
Energy, Interest Rate, and Metal Margins — Effective August 20, 2021.

Clearing House Advisory Notice 21-290 (August 20, 2021), Performance Bond Requirements: Agriculture,
Energy and FX margins — Effective August 23, 2021.

Copies of the above-referenced materials are available at www.cmegroup.com. If you require any additional
information, please e-mail CMEGSubmissioninquiry@cmegroup.com or contact the undersigned at (212) 299-2200.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

300 Vesey Street  New York, NY 10282 712122992200 F212 3014645 christopher.bowen@cmegroup.com cmegroup.com
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