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Dear Mr. Stawick:

Chicago Mercantile Exchange Inc. (“CME”) hereby notifies the Commission that it
has amended the CME Position Limit and Reportabie Level Table in the Interpretations
& Special Notices Relating to Chapter 5 section of the CME Rulebook to reflect the
addition of the position accountability and reportable position levels for 30-Day Euro
Interest Rate futures. As noted in CME submission 08-80 from April 28, 2008, the
Commission will be notified in the future with the specific launch date for this new

product.

The pertinent section of the Table is attached, with additions underlined.

CME certifies that this change neither violates nor is inconsistent with any
provision of the Commodity Exchange Act or of the rules and regulations thereunder.

Iif you have any questions regarding this matter, please contact Robert
Sniegowski, Associate Director, Market Regulation Department, at 312.648.5493 or me

at 312.648.5422.

Sincerely,

/s/ Stephen M. Szarmack
Director and Associate General Counsel

20 South Wacker Drive Chicago, lllinois 60606 13129301000 cmegroup.com



POSITION LIMIT AND REPORTABLE LEVEL TABLE

2

13 Week Treasury Bill Y *(A) 5,000 . 100 100
“(B)
3 Month Eurodollar Y 10,000 850 850
*(©)
3 Month Eurodollar -E-Mini 100,000 25
5 Year Eurodollar Bundle-E-Mini ) . **1,000 45
§ 30-Day Euro Interest Rate 5,000 25
Eurodollar SWAP ) **5,000 25
Euroyen Y *5,000 25 25
Euroyen Libor Y *5,000 25 25
*(B)
MidCurve Eurodollar Y 10,000 25
One Month Libor Y **5,000 100 100
CME Credit Index Event *5,000 25

*(A) No more than the specified number of contracts net long or net short in all contract months combined, except that in no event shall own or control more
than the numbers of contracts that correspond to fifteen percent of the announced auction amount of the 91-day U.S. Treasury Bill auction to which the contract
settles in the lead month on or after the day two days prior to the delivery day.

*(B) Net Futures Equivalent Positions are combined across Eurodollar, Eurodollar E-mini, and Mid-Curve futures and options to determine Position
Accountability.

*(C) 100,000 net long or short but 10,000 net futures equivalents and is combined with ED, E-mini ED, and Midcurves.

* .
Net futures equivalents (NFE) long or short.
** Position Accountability rule: A person owning or controlling more than the specified number of futures or futures equivalent contracts net long or short in all contract months

L_combined shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the position, trading strateqy, and hedging information if applicable. |



