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==== C M E G ro u Christopher Bowen
A4 Managing Director and Chief Regulatory Counsel

Legal Department

June 26, 2015

VIA ELECTRONIC PORTAL

Mr. 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 Amendments Related to Product Terms
and Conditions.

CBOT Submission No. 15-294

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 amendments related to product terms and
conditions made effective during the week of June 15, 2015.

On Thursday, June 18, 2015, the Exchange delisted the CBOT Dow Jones Industrial Average® Index
($10 Multiplier) Futures and Options contracts. As previously announced in SER #7296 and CBOT
Submission No. 15-063 (both dated February 4, 2015), June 2015 was the final futures delivery month
and the final option expiration month in these products. The marketplace was notified of these delistings
via Special Executive Report #7378, which is attached hereto as Exhibit A.

As a result of the delistings above, on Thursday, June 18, 2015, the Exchange also (i) amended the
aggregation allocations of the related E-mini contracts to reflect the new parent contract and new
aggregations, and (ii) adjusted the value of the All Month Limit such that the value is reflected in the net
futures equivalents of the new parent contract. The marketplace was notified of these amendments via
Market Surveillance Notice #06-18-15A, which is attached hereto as Exhibit B.

On Friday, June 19, 2015, the Exchange approved the request from Solae LLC for a withdrawal of
regularity for the delivery of Soybean Meal at the firm’s Gibson City, IL facility. There are no registered
shipping certificates outstanding from this facility. A notice to the marketplace, MKR# 06-19-15, is
attached hereto as Exhibit C. In accordance with this approval, the Exchange updated the “Soybean Meal
Facilities” Chart in Chapter 7 of the CBOT Rulebook, which is attached hereto as Exhibit D, with additions
underlined and deletions everstruck.
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If you require any additional information, please e-mail CMEG SubmissionInguiry@cmegroup.com or
contact the undersigned at (212) 299-2200.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachments:  Exhibit A— SER #7378
Exhibit B — MSN #06-18-15A
Exhibit C — MKR# 06-19-15
Exhibit D — CBOT Rulebook Chapter 7 Charts (blacklined)

1 North End Avenue New York, NY 10282 1212299 2200 F212 299 2299 christopher.bowen@cmegroup.com cmegroup.com

2


mailto:CMEGSubmissionInquiry@cmegroup.com

EXHIBIT A

{3 CME Group

Special Executive Report

S-7378 18 June 2015

Delisting of CBOT Dow Jones Industrial Average®" Index
($10 Multiplier) Futures and Options Contracts

The Board of Trade of the City of Chicago, Inc. (“CBOT” or “Exchange”) has delisted the futures and
option products identified in the Exhibit below. As previously announced (SER-7296, 4 February 2015),
June 2015 was the final futures delivery month and the final option expiration month in these products.

Exhibit

Contract Name Clearing Current CBOT CBOT Rulebook
Code Product Codes  Chapters

Dow Jones Industrial Average 11 DJ 26

Index Futures ($10 Multiplier)

Options on Dow Jones Industrial 26A

Average Index Futures ($10

Multiplier)
11 DJC/DJP

Quarterly Options (Calls / Puts) 11 DJC /DJP

Serial Options (Calls / Puts) ZD1 ZD1

Weekly Options — Week 1 ZD2 ZD2

Weekly Options — Week 2 ZD4 ZD4

Weekly Options — Week 4 EZD EZD

End-of-Month Options

The respective product rule chapters, 26 and 26A, and terms and conditions contained in Rule 588.H.,
Rule 855., and the Position Limit, Position Accountability and Reportable Level Table in the
Interpretations and Special Notices Section of Chapter 5 (Trading Qualifications and Practices) have
been removed from the CBOT Rulebook. In addition, certain relevant CBOT Rules were amended as a
result of the delisting and are provided in blackline format in the attachment below.

The Exchange earlier notified the Commodity Futures Trading Commission (CFTC) of the delisting of
certain previously listed futures delivery months and option expiration months in these products (CBOT
Submission No. 15-063, 4 February 2015). The CFTC will be notified of the delisting of these products
during the week of 22 June 2015.

Enquiries concerning this action should be addressed to:

Frederick Sturm Frederick.Sturm@cmegroup.com (312) 930-1282
Lucy Wang Lucy.Wang@cmegoup.com (312) 648-5478
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Attachment
Amendments to CBOT Rulebook Chapter 8
Clearing House and Performance Bonds

(Deletions are struck-through.)

855. Offsetting Different Sized Futures Positions

B—Physically delivered-futures—contracts— With the consent of the account controller, a clearing member

may offset and liquidate long mini-sized futures positions against short full-sized futures positions, or
short mini-sized futures positions against long full-sized futures positions, held in the same account in the
following ratios of mini-sized to full-sized futures contracts:

Mini-sized (1000 bu.) Corn to Full-sized (5000 bu.) Corn 5:1
Mini-sized (1000 bu.) Soybean to Full-sized (5000 bu.) Soybean 5:1
Mini-sized (1000 bu.) Wheat to Full-sized (5000 bu.) Wheat 5:1

Mini-sized (1000 bu.) KC HRW Wheat to Full-sized (5000 bu.) KC HRW Wheat 5:1

The clearing member shall notify the Clearing House of offsetting positions by submitting reports to the
Clearing House in such form and manner as the Clearing House shall specify. The positions shall be
offset at the previous day’s settlement price.

The positions being offset shall be transferred to a holding account at the Clearing House. Long and short
positions in the same contract and contract month held in the holding account shall be netted, thus
reducing the number of open positions in such contract.



EXHIBIT B

¢ CME Group

How the world advances

Market Surveillance

DATE: June 18, 2015
NOTICE #: MSNO06-18-15A

SUBJECT: REMINDER. Delisting of Certain CBOT Equity Index Futures and Option
Contracts and Amendment to Aggregations of Existing Related Contracts

Earlier today, and as previously announced in Special Executive Report SER-7296 dated February 4,
2015, the Board of Trade of the City of Chicago, Inc. (CBOT or Exchange) delisted the following equity
futures and option contracts following the termination of trading and expiry of the June 2015 contract
month.

e Dow Jones Industrial Average Index Futures ($10 Multiplier) futures and option (11)
e Weekly options on Dow Jones Industrial Average Index ($10 Multiplier) futures (ZD1, ZD2, ZD4)
e End of Month option on Dow Jones Industrial Average Index ($10 Multiplier) futures (EZD)

As a result of the delisting of the Dow Jones Industrial Average Index Futures ($10 Multiplier) futures (11)
contract, the Exchange (i) amended the aggregation allocations of the related E-mini contracts to reflect
the new parent contract and new aggregations, and (ii) adjusted the value of the All Month Limit such that
the value is reflected in the net futures equivalents of the new parent contract. These changes are
reflected in the table below.

The terms and conditions for the related E-mini contracts have been updated in the CBOT Position Limit,
Position Accountability and Reportable Level Table located in the Interpretations and Special Notices
Section of Chapter 5 of the CBOT Rulebook, as noted below.

(Bold underline indicates additions; strikethrough indicates deletions)

All Month
All Month
Rule Commodity Cpntract e Al Lo Limit (In Net
Contract Name Chapter | Code Size and Into Aggregate Into Futures
p Units Futures Ratio Equivalents)
Equivalent q
CBOT E-mini Dow Jones Industrial 5 Dollar x . 100,000
Average Index Futures (85 Multiplier) 21 M DJIA M ¥ 50.000
CBOT E-mini Dow Jones Industrial
Average Index ($5 Multiplier) Futures 27A YM g;)lgllar X 2 YM 2¥YM-1-41 %
Options '
CBOT E-mini Dow Jones Industrial > VM1:111
Average Index ($5 Multiplier) Weekly 27A YM1 gﬁzllar X 1 YM 1YM1 : 1 YM %
Option - week 1 E—— '
CBOT E-mini Dow Jones Industrial > VM2 1 11
Average Index ($5 Multiplier) Weekly 27A YM2 gﬁzllar X 2 YM 1YM2 . 1 YM %
Option - week 2 — '



http://www.cmegroup.com/
http://www.cmegroup.com/tools-information/lookups/advisories/ser/SER-7296.html
http://www.cmegroup.com/rulebook/files/position-limits-cbot.xlsx
http://www.cmegroup.com/rulebook/files/position-limits-cbot.xlsx
http://www.cmegroup.com/�

CBOT E-mini Dow Jones Industrial

e 5 Dollar x 2-¥YM4-111 100,000
Ave.rage Index ($5 Multiplier) Weekly 27A YM4 DJIA 1 YM TYM4: 1YM 50.000
Option - week 4 E—
CBOT E-mini Dow Jones Industrial > EVM- 111
Average Index ($5 Multiplier) End-of- 27A EYM SDBXIIar X 1 YM 1EYM : 1YM %
Month Option E— ’

The Commodity Futures Trading Commission (CFTC) will be notified of this approval during the week of
June 22, 2015 via the weekly notification procedures set out in Part 40 of the CFTC Regulations.

Please refer questions to:

Market Regulation

Surveillance:

Chris Reinhardt Chris.Reinhardt@cmegroup.com +1 312 435-3665
Products:

Nadine Brown Nadine.Brown@cmegroup.com +1 212 299-2223

Large Trader Reporting:
Sandra Valtierra Sandra.Valtierra@cmegroup.com +1 312 347-4137
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EXHIBIT C

DATE: June 19, 2015
MKR#: 06-19-15

SUBJECT: Withdrawal of Regularity in Soybean Meal

Pursuant to Rule 707, notice hereby is given that The Board of Trade of the City of Chicago, Inc. (CBOT)
has approved a request from Solae LLC for a withdrawal of regularity for the delivery of Soybean Meal at
the firm’s Gibson City, IL facility. There are no registered shipping certificates outstanding from this
facility.

This withdrawal of regularity is effective immediately.

Market Surveillance
Marc Naimoli Marc.Naimoli@cmegroup.com (312) 341-7051

The Commodity Futures Trading Commission (CFTC) will be notified of this withdrawal of regularity
during the week of June 22, 2015 via the weekly notification procedures set out in Part 40 of the CFTC
Regulations.
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EXHIBIT D

CBOT RULEBOOK

Chapter 7

(additions underlined; deletions everstrueck)

SOYBEAN MEAL FACILITIES

CCL Code

2252
2258
2257
2010
2250
2089
2056

2011

2023

2024

2025

2026

2020

2027

2117

2112

2115
2116

2061

2060
2058

2100

FIRM/FACILITY

Ag Processing Incorporated
Eagle Grove, IA

Manning, 1A

Mason City, 1A

Emmetsburg, 1A

Sergeant Bluff, IA

Sheldon, IA

St. Joseph, MO

Archer-Daniels-Midland Co.

Decatur, IL

Des Moines, IA
Fostoria, OH
Frankfurt, IN
Mexico, MO
Quincy, IL
Deerfield, MO

Bunge North America (East), LLC
Bellevue, OH

Decatur, IN

Morristown, IN

Delphos, OH

Bunge North America (ODP West), Inc.
Council Bluffs, 1A

Bunge North America, Inc.

Cairo, IL

Decatur, AL

Cargill, Inc.

Bloomington, IL

DAILY RATE OF
LOADING (TONS)

1,600
600
700
700

1,500
840

1,012

1,805

1,365
655
1,040
460
1,650

575

800
2,000
1,496

600

2,500

2,000
1,150

1,000

MAXIMUM CERTIFICATES
BONDED TO ISSUE

265
115
114
117
250
155
181

295

240

111

169

94

297

136

220
900

284

90

545

300
195

90



2902
2104

2105

2106

2098

2103

2200

2260

2610

2600

2800

Guntersville, AL
lowa Falls, 1A

Kansas City, MO
Lafayette, IN
Sioux City, 1A
Sidney, OH

Consolidated Grain & Barge Company
Mt. Vernon, IN

Incobrasa Industries, LLC

Gilman, IL

Louis Dreyfus Claypool Holdings, LLC
Claypool, IN

Owensboro Grain Company, LLC
Owensboro, KY

Riceland Foods, Incorporated
Stuttgart, AR

Solae LLC

900

1,500

1,500

850

2,000

1,500

1,000

1,000

2,500

1,600

325

188
225

225

128

330

225

210

250

500

553

98
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