
November 29, 2007 

Mr. David Stawick 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st Street, N.W. 
Washington, DC 20581 

cmee 
Chicago Mercantile Exchange 

20 South Wacker Drive 
Chicago,IL 60606-7499 
www.cme.com 

Re: Amendment to Interpretation Section of Chapter 5 

Dear Mr. Stawick: 

312/930.1000 tel 
312/466.4410 fax 

CJ 
'"r] 
("') 

a 
-·-1 
-; 
:r: 
rn 
(/) 

rri 
C"'.l 
:::0 
r:1 

:.;:~~ 

·~:i 

25 
..::::;: 

w 
0 

~ g 
Chicago Mercantile Exchange Inc. ("CME" or "Exchange") hereby notifies the Co~issiQIQ 
regarding an amendment to the Reportable Level table in the Interpretations Section of C~ter ~ 
CME revised the CME Position Limit and Reportable Level Table to include a reference to the E
mini MSCI Emerging Markets contract that was previously excluded. 

The amendment to the CME Position Limit and Reportable Level table in the Interpretations Section 
of Chapter 5 is attached, with the addition underlined. 

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

If you require any additional information regarding this action, please do not hesitate to contact Mr. 
Robert Sniegowski at 312-648-5493 or via e-mail at robert.sniegowski@cmegroup.com. We would 
be appreciative if you could reference our CME Submission #07-97 n any related correspondence. 

Sincerely, 

/s/ Stephen M. Szarmack 
Director and Associate General Counsel 
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*(A) E-mini Euro FX and theE-mini Japanese Yen are deemed to be the equivalent of one-half (.50) of the Euro FX and Japanese Yen contract. 

* 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 combined shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the position, trading strategy, 
and information if 



*(A) No more than the specified number of futures contracts net long or net short during the last five days of an expiring contract month. 

*(B) This is an aggregate position limit and is the specified number of futures or futures equivalent contracts net long or net short in all contract months 
combined. For the purpose of aggregation, one big futures contract shall be deemed equivalent to five E-Mini futures contracts. 

*(C) This is an aggregate position limit in Standard & Poor's 500 Stock Price Index (S&P 500) futures and options, S&P 500 Growth futures, S&P 500 Value 
futures, and E-Mini S&P 500 futures and options, and is the specified number of S&P 500 futures or futures equivalent contracts net long or net short in all 
contract months combined. For purpose of aggregation: One S&P 500 futures contract shall be deemed equivalent to one S&P 500 Growth futures contract 
plus one S&P 500 Value futures contract. One S&P 500 futures contract shall be deemed equivalent to five E-Mini S&P 500 futures contracts. 

*Net futures or short. 



No more than the specified number of contracts net long or net short in all contract months combined, no event own or 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 Mid curves. 

*Net futures equivalents (NFE) long or short. 

co~~rollino more than the specified number of Mures or futures equivalent contracts net long or short in all contract months 
information 

** PosHion Accountability rule: A person owning or controlling more than the specified number of futures or futures equivalent contracts net long or short in any single contract in all 
contract months combined shall provide, in a timely fashion, upori request by the Exchange, information regaming the nature of the posHion, trading strategy, and hedging information 


