May 1, 2009

Mr. David Stawick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, NW

Washington, DC 20581

RE: CBOT Chapters 23A and 24A
Delisting of CBOT Options on 5-Year Interest Rate Swap Futures
and Options on 10-Year Interest Rate Swap Futures
CBOT Submission No. 09-088
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Dear Mr. Stawick:

The Board of Trade of the City of Chicago, Inc. (‘CBOT") hereby notifies the Commodity Futures
Trading Commission that it will delist CBOT Chapter 24A, Options on 5-Year Interest Rate
Swap Futures; and Chapter 23A, Options on 10-Year Interest Rate Swap Futures effective

Monday, May 4, 2009. The rule changes are attached with deletions overstruck.

These option contracts were first listed for trading on November 8, 2002. Options on 10-Year
Interest Rate Swap futures achieved cumulative trading volume of 10,240 contracts between
November 2002 and June 2003. Over the same interval, cumulative trading volume in Options
on 5-Year Interest Rate Swap futures reached 100 contracts. Since mid-2003, there has been
neither any trading activity nor any open interest in these option contracts. There is currently no

open interest in these option contracts.
CBOT certifies that this action complies with the Commodity Exchange Act and regulations
thereunder. .

If you require any additional information regarding this action, please do not hesitate to contact
Mr. Frederick Sturm, Director-Research & Product Development at 312-930-1282 or via e-mail
at frederick.sturm@cmegroup.com or contact me at 312-648-5422. Please reference our CBOT

Submission No. 09-088 on all future correspondence regarding this notification.

Sincerely,

s/ Stephen M. Szarmack
Director and Associate General Counsel
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Fhae-Exchange-rray-modify-the-procedure-for-the-introduction-of-sirike prices-as-it-deems-approprate-in

Fhe-buyereof-one—10-Yearinterest-Rate- Swap-futuresput-option-may-exercise-his-eption-at-any-time
prior-to-expiration{(subjectto-Rule-23A02-A-)-to-assume-a-shoert-pesition-of one-10-Year-Interest Rate
Swap-futures-contract-of a-spesified-cen

tract-menth-at-a-strikingprice—set-at-the ime-the-oplion-was
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oplions-that-have-not-beenliguidated-orexercised-on-the-last-day-ef-tradingin-such-option-shall- be
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An-option-is-in-the-money-it-the-setilement price-of the-underyingfutures-contract-is less-inthe-caseof

Unexercised10-Yearinterest Rate Swap-fulures-oplions-shall-expire-at 7:00-p-m-Chicago-time-on-the
last-day-of-trading-
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All-such-futures-pesitions-shall-be-assigned-at-a-price-equato-the-exercise-price-oi-the-eption-and-shall
be-marked-to-market-in-aceordance-with-Rule-814-on-the-trading-day-of acceptance-by-the-Glearing
House-of the-exercise-notice-






One-5-Yearinterest-Rate Swap-fulures-contrast-of a-specifled-contractmonth-
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On-the-last-day-of-trading-in-ar-explring-eption—the-expiring 5-Year-interest Rate-Swap-futures-options
shall-ceasetrading-at-10:04 Chicago-time-which-shall-be-the-same-timeat-which-the-sorresponding
futures-contract-coasestrading:
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24A02. EXERCISE-AND-ASSIGNMENT

WHMMWMMW%WWG%SL%H@ME%MW
6:00-p-m~Chicage-tine~orby-such-cthertime-designated by-the-Exchan

ge—-oh-such-day{nthe money
W%%WWF%M&HMM&%MWW&M

aaau%—e@#eaie%heeas&e@aeaﬂ%han—th&exe@se—pne&eﬁhe@pﬁen

Unexersised-5-Yearinterest Rate-Swap-futures-options-shall-expire at-400-p-m—Chicage-time-on-the
lastday-of-trading-
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