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Director and Assistant General Counsel
Legal Departiment

April 27, 2012
VIA E-MAIL

Mr. David Stawick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

Re: Rule 40.6(a) Certification. Notification Regarding the Delisting of CME S&P
GSCI-ER Index Forward contracts. Submission #12-133

Dear Mr. Stawick,

The Chicago Mercantile Exchange, Inc. (‘“CME” or “Clearing House”) is notifying the Commodity Futures
Trading Commission (“CFTC" or "Commission”) that it is self-certifying the permanent halt in listing
contract months for the cleared only S&P GSCI-ER Index Forwards and the delisting of previously listed
contract months, effective close of business, Friday, April 27, 2012. There is no open interest in any
contract months.

CME business staff responsible for the listing of contract months in these contracts and the CME legal
department collectively reviewed the designated contract market core principles (“Core Principles”) as set
forth in the Commodity Exchange Act (“Act”). During the review, CME staff identified that the delisting of
contract months may have some bearing on the following Core Principles:

Participant and Product Eligibility

There has been no activity in the S&P GSCI-ER Forward contracts since launch in 2009 and no
prospective activity is anticipated so the contract is being delisted.

Recordkeeping

The Clearing House will continue to maintain records related to the S&P GSCI-ER Forward contract as
required by this Core Principle.

As a result of the delisting, CME Rule chapter 415B will be deleted from the CME Rulebook while the
Position Limit table at the end of CME Chapter 5 will be amended to delete references to S&P GSCI-ER
Index Forwards. These revisions are attached.

Pursuant to Section 5c(c) of the Act and CFTC Rule 40.6(a), the Exchange hereby cettifies that the
delisting of contract months complies with the Act, including regulations under the Act. There were no
substantive opposing views to this proposal.

The Exchange cettifies that this submission has been concurrently posted on the Exchange’s website at
http://www.cmegroup.com/market-regulation/rule-filings.html.

Should you have any questions concerning the above, please contact the undersigned at (312) 830-8167
or at Sean.Downey@cmegroup.com.

Sincerely,

/s/ Sean Downey
Director and Assistant General Counsel
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Amendment to CME POSITION LIMIT, POSITION ACCOUNTABILITY AND REPORTABLE LEVEL TABLE
in pertinent section at the end of Chapter 5, as follows (deletions overstruck):

CONTRACT
NAME

OPTIONS

FIRST
SCALE-
DOWN
SPOT
MONTH

SECOND
SCALE-
DOWN
SPOT
MONTH

SPOT
MONTH

SINGLE
MONTH

ALL
MONTHS
COMBINED

POSITION
ACCOUNT-
ABILITY

REPORT-
ABLE
FUTURES
LEVEL

REPORT-
ABLE
OPTIONS
LEVEL

CME
commodities

S&P GSCI
ER Index

*45,000

25

S&P-GSCE
ER-Index
Ferwards

16,000

S&P GSCI
ER Index
Swaps

10,000

*Net futures equivalents (NFE) long or short




