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Christopher Bowen  

Managing Director and Chief Regulatory Counsel 

Legal Department 

 
July 12, 2013  
 
VIA E-MAIL 

  
Ms. Melissa Jurgens  
Office of the Secretariat  
Commodity Futures Trading Commission  
Three Lafayette Centre  
1155 21st Street, N.W.  
Washington, DC 20581  
 

RE:  Rule 40.6(a) Certification: Correction of Position Limit Table for Dow Jones - UBS Roll Select 
Commodity Index Futures Contract 
CBOT Submission No. 13-274  

 
Dear Ms. Jurgens:  
 
The Board of Trade of the City of Chicago, Inc. (“CBOT” or the “Exchange”), pursuant to Commission Regulation 
40.6(a), hereby notifies the Commodity Futures Trading Commission (“CFTC” or “Commission”) that it is self-
certifying a correction to the position limit table at the end of CBOT Rule Chapter 5 as it relates to the Dow Jones - 
UBS Roll Select Commodity Index Futures contracts (“Roll Select Futures”). The Exchange plans to make this 
correction effective on July 27, 2013.  
 
By CBOT Submission No. 13-232, dated June 12, 2013, CBOT notified the Commission it was listing the Roll Select 
Futures for trading on Globex and for submission for clearing through CME ClearPort for trading date Monday, June 
17, 2013. The explanatory text and contract specifications in Submission No. 13-232 described single month and all 
month combined position limits of 52,000 contracts. However, the spreadsheet table attached as Appendix D to 
Submission No. 13-232 erroneously depicted position accountability levels, rather than position limits, in those 
amounts. The Exchange is now self-certifying a correction to the table so that the intended positions limits will apply 
to the Roll Select Futures. There is no open interest in any of the listed contract months. Please see Appendix 1, 
attached under separate cover, for the amendments to the CBOT Rulebook Chapter 5 position limit table. 
 
The Market Regulation Department and the Legal Department collectively reviewed the designated contract market 

core principles (“Core Principles”) as set forth in the Commodity Exchange Act (“Act”).  During the review, we have 

identified that the correction may have some bearing on the following Core Principle:  

 Availability of General Information:  As required by this Core Principle, the position limit table will be 

updated and made publicly available in order to ensure that affected market participants have correct 

information concerning the position limits and position accountability levels applicable to the Roll Select 

Futures. 

The Exchange hereby certifies that this correction complies with the Act and applicable CFTC Regulations 
thereunder. The Exchange is not aware of any substantive opposing views.  
 
The Exchange certifies that this submission has been concurrently posted on its website at 
http://www.cmegroup.com/market-regulation/rule-filings.html.  
 
If you have any questions regarding this submission, please contact me at 212.299.2200 or via email at 
Christopher.Bowen@cmegroup.com.  Alternatively, you may contact John McKinlay at 312.930.3028 or via email at 
John.McKinlay@cmegroup.com. Please reference CBOT Submission No. 13-274 in any related correspondence. 
 

 

Sincerely,  

/s/ Christopher Bowen  
Managing Director and Chief Regulatory Counsel 

Attachment: Appendix 1: CBOT Rulebook Chapter 5 Position Limit Table (under separate cover)
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Appendix 1 

CBOT Rulebook Chapter 5 Position Limit Table 

(under separate cover) 



Contract Name
Rule 
Chapter

Commodity 
Code Contract Size

Dow Jones-UBS Roll Select Commodity Index 29D DRS 100



Contract Units Type Settlement
times the Dow Jones-UBS Roll Select Commodity Index Futures Financially settled futures



Group
Reporting 
Level

Single Month Aggregate 
Into Futures Equivalent 
Leg (1)

Single Month Accountability 
Level  (In Net Futures 
Equivalents) Leg (1) / Leg (2)

CBT COMMODITY 200 DRS 52,000



Single Month Limit (In 
Net Futures 
Equivalents)  Leg (1) / 
Leg (2)

All Month Limit 
Aggregate Into Futures 
Equivalent Leg (1)

All Month Accountability 
Level (In Net Futures 
Equivalents) Leg (1) / Leg (2)

All Month Limit (In Net 
Futures Equivalents) Leg 
(1) / Leg (2)

52,000 DRS 52,000 52,000
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