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RE: CME/CBOT Rule 588.K. ("Giobex No Bust Ranges") 
Submission No. 08-187 

Dear Mr. Stawick: 

Ghicago M~rcan.tile _Exchang~ Inc. ("CME~) and Gtlicago_ Bqard of Trc:~de. ("CBOT"). hert3bY 
notifY the Commission that they have approved an amendment to CME and CBOT Rule 
588.K that adds "3-Month Overnight Index Swaps Options" to the list of no bust range Option 
Contracts. The rule changes are attached with the additions underscored. 

CME and CBOT certify that this change complies with the Commodity Exchange Act and 
regulations thereunder. 

If you have any questions regarding this matter, please call me at (312) 648-5422. 

Sincerely, 

IS/ Stephen M. Szarmack 
,·.·.• •. · •. ·.·~~.::>~,.:-.• Director and Associate General Counsel 

SMS/7194 
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Futures Cgmbinations 

Eurodollar Combinations & E-mini Eurodollar Bundles 
Non-Eurodollar. Non-Implied Eligible. Intra-Commodity Futures 
Spreads 

Implied Eligible Inter- and Intra-Commodity Futures Spreads 

Inter-Commodity Futures Spreads 

Optlon Contract 

Eurodollars, Euroyen 

U.S. Treasuries (2, 5, 10 and 30Yr) 

30-Day Fed Funds 

Binary Fed Funds 

5Yr and 10Yr Swaps 

3-Month Overnight IQdex Swaos Ootions 

Equities (excluding DJIA) 

DJIA 

FX 

Agricultural (excluding Grains. Oil & Meal) 

Grains 

Soybean Oil 

Soybean Meal 

Non-Farm Payroll 

Ethanol 

MGEX Options 

KCBTOptions 

NYMEX Crude Oil, Cracks 

NYMEX Heating Oil 

NYMEXRBOB 

NYMEX Natural Gas 

COMEXGold 

COMEXSIIver 

COMEX Copper 

(No Changes to Remainder of Rule) 

Bid/A5k 

Reasonability 
2 basis points 

4/64ths 

4 basis points 

10 licks 

10/64ths 

3 basis points 

2.00 index points 

10 points 

Sticks 

$0.01 

$0.02 

$0.001 

$1.00 

None 

$.05 

$0.01 

$0.01' 

$0.25 

$0.015 

$0.015 

$0.10 

$4.00 

$0.10 

$0.02 

2.5 basis points 
5 ticks 

Same as the no bust range of 
the individualiegs 
The INider of the no bust ranges 
of the two individuailegs 

No Bust Ranae 

2 minimum tlcks 

20% of premium up to 2/64ths with 
minimum of 1 tick 

20% of premium up to 2 basis points with 
a minimum of 1 tick 

20% of premium from nearest endpoint (0 
or 100) stated in positive terms 

20% of premium up to 5/64ths with a 
minimum of 1 tick 

2 minimym ticks 

20o/u of premium up to 1.00 index point 
with a minimum of 1 tick 

20% of premium up to 5 points with a 
minimum of 1 lick 

20% of premlum,up to 4 ticks INith a 
minimum of 1 tick 

20% of premium up to $0.005 with a 
minimum of 1 tick 

20% of premium up to $0.01 with a 
minimum of 1 tick 

20% of premium up to $0.0005 INith a 
minimum of 1 lick 

20% of premium up to $0.50 INith a 
minimum of 1 tick 

None 

20% of premium up to $0.025 with a 
minimum of 1 tick 

20% of premium up to $0.005\Nith a 
minimum of 1 tick 

20% of premium up to $0.005 with a 
minimum of 1 tick 

20% of premium up to $0.50 INith a 
minimum of 1 lick 

20% of premium up to $0.0075 with a 
minimum of 1 tick 

20% of premium up to $0.0075 with a 
minimum of 1 tick 

20% of premium up to $0.05 with a 
minimum of 1 tick 

20% of premium up to $2.00 with a 
minimum of 1 tick 

20% of premium up to $0.05 with a 
minimum of 1 tick 

20% of premium up to $0.01 with a 
minimum of 1 tick 


