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==== C M E G ro u Christopher Bowen
W Managing Director and Chief Regulatory Counsel

Legal Department
November 21, 2014

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: CFTC Regulation 40.6(d) Notification. The Board of Trade of the City of Chicago, Inc.
(“CBOT” or “Exchange”) Weekly Notification of Product Terms and Conditions
Amendments.

CBOT Submission No. 14-490

Dear Mr. Kirkpatrick:

Pursuant to Commodity Futures Trading Commission (“CFTC” or “Commission”) Regulation 40.6(d), the
Exchange submits this weekly notification of the following product terms and conditions amendments
made effective during the week of November 10, 2014.

Effective Sunday, November 9, 2014 for trade date Monday, November 10, 2014, the Exchange
amended CBOT Rule 580 to revise the FIX tag values in certain CBOT Interest Rate futures products.
The marketplace was notified of these amendments via CME Globex Notice, which is attached hereto as
Exhibit A.

If you require any additional information, please contact the undersigned at (212) 299-2200 or via e-mail
at Christopher.Bowen@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachment: Exhibit A — CME Globex Notice: FIX Tag Changes for CBOT Interest Rate Futures
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EXHIBIT A

FIX tag Changes for CBOT Interest Rate Futures

Effective Sunday, November 9 (for trade date Monday, November 10), the values in the following
FIX tags will be changed for CBOT interest rate futures and spreads:

e tag 55-Symbol for FIX/FAST, and

e tag 1151-SecurityGroup for MDP 3.0

FIX tag Changes for CBOT Interest Rate Futures

Current New FIX/FAST
FIX/FAST and | FIX/FAST and and iLink: tag
iLink: tag 1151- | iLink: tag 55- 55-Symbol

Futures Security Group Symbol MDP 3.0 tag
MDP 3.0: tag MDP 3.0 tag 1151 -
6937-Asset 1151 - Security Security
Group Group

2-Year U.S. Treasury Note ZT ZB ZT

Futures and Spreads

2-Year Deliverable Interest T1U ZB T

Rate Swap Futures and

Spreads

2-Year Euro-Denominated T1E ZB T

Deliverable Interest Rate Swap
Futures and Spreads

3-Year U.S. Treasury Note Z3N ZB Z3
Futures and Spreads

5-Year U.S. Treasury Note ZF ZB ZF
Futures and Spreads

5-Year U.S. Treasury Note ZF ZB ZF
Futures vs 5-Year Deliverable
Interest Rate Swap Futures

5-Year Deliverable Interest F1u ZB ZF
Rate Swap Futures and

Spreads

5-Year Euro-Denominated F1E ZB ZF

Deliverable Interest Rate Swap



Futures and Spreads

10-Year U.S. Treasury Note
Futures and Spreads

10-Year U.S. Treasury Note
Futures vs 10-Year Deliverable
Interest Rate Swap Futures
Intercommodity Spread

10-Year Deliverable Interest
Rate Swap Futures and
Spreads

10-Year Euro-Denominated
Deliverable Interest Rate Swap
Futures and Spreads

U.S. Treasury Bond Futures
and Spreads

Ultra T-Bond Futures and
Spreads

Ultra T-Bond Futures vs 30-
Year Deliverable Interest Rate
Swap Futures Intercommaodity
Spread

30-Year Deliverable Interest
Rate Swap Futures and
Spreads

Intercommodity Treasury and
Swap Spreads

N1U

N1E

ZB

uB

uB

B1U

BOB
FOB
FOL

FYT

NBY
NOB
NOL
TOB
TOF
TOU
TUB

ZB

ZB

ZB

ZB

ZB

ZB

ZB

ZB

ZB
ZB
ZB
ZB
ZB
ZB
ZB
ZB
ZB
ZB
ZB

ZN

ZN

ZN

ZN

ZB

ZU

ZU

ZU



TUF ZB v

TUL ZB \Y
TUN ZB Y
TUT ZB \Y
YT ZB v

These changes will be available in New Release for customer testing starting on
Monday, October 20.
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