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June 23, 2014
VIA E-MAIL

Ms. Melissa Jurgens

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1165 21st Street, NW

Washington, DC 20581

RE: CFTC Regulation 40.6(a) Certification. Notification Regarding Delisting of Twelve
(12) CMIE 10-Year Sovereign Yield Spread Futures Contracts.
CME Submission No. 14-236

Dear Ms. Jurgens:

Chicago Mercantile Exchange Inc. (“CME" or "Exchange”) is notifying the Commodity Futures Trading
Commission ("CFTC” or Commission”) that it is self-certifying the delisting of twelve (12) 10-Year
Sovereign Yield Spread Futures contracts (CME Rulebook Chapter 502 (“10-Year Sovereign Yield
Spread Futures”)) effective immediately as set out below:

50202.B.1. US-UK (Commaodity Code: SKV)
50202.B.2. US-Germany (Commodity Code: SEV)
50202.B.3. US-France (Commodity Code: SFV)
50202.B.4. US-Italy (Commodity Code: STV)
50202.B.5. US-Netherlands (Commodity Code: SDV)
50202.B.6. UK-Germany (Commodity Code: KEV)
50202.B.7. UK-France (Commodity Code: KFV)
50202.B.8. UK-Italy (Commaodity Code: KTV)
50202.B.9. UK-Netherlands (Commodity Code: KDV)
50202.B.10. Germany-France (Commaodity Code: DFV)
50202.B.11.  Germany-ltaly (Commodity Code: DTV)
50202.B.12.  Germany-Netherlands (Commodity Code: DNV)

These contracts will be delisted from CME Globex and CME ClearPort, the venues on which they are
currently listed. There is no open interest in these contracts.

CME business staff responsible for the delisting of the contracts and the Legal Department collectively
reviewed the designated contract market core principles (“Core Principles”) as set forth in the Commaodity
Exchange Act (“CEA” or “Act”). During the review, CME staff identified that the delisting of the contracts
may have some bearing on the following Core Principles:

o Emergency Authority: There is no open interest in these contracts, and therefore there will be no
market disruption related to their delisting.

e Availability of General Information: Notice will be made of the contracts’ delisting, and upon
delisting, the terms and conditions of these contracts will no longer be available to the
marketplace.
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Pursuant to Section 5c¢(c) of the Act and CFTC Regulation 40.6(a), the Exchange hereby certifies that the
trading venue change complies with the Act, including regulations under the Act. There were no
substantive opposing views to this proposal.

The Exchange certifies that this submission has been concurrently posted on the Exchange’s website at:
hitp:/fwww.cmegroup.com/market-requlation/rule-filings.html.

Should you have any questions concerning the above, please contact the undersigned at (212) 299-2200
or via e-mail at Christopher.Bowen@cmedroup.com.

Sincerely,

/s/Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachments:
Appendix A — CME Rulebook Revision (blackline format)
Appendix B — Amendments to NYMEX Position Limit Table (under separate cover)
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Appendix A
(strikethrough denotes deletion)
















Contract Name

GERMANY-TALY-SOVEREIGN-YIELD-SPREAD-
GERMANY-NETHERLAND-SOVEREIGN-YUELD-SPREAD-

UK-DESOVEREIGN-YIELD-SPREAD-

Commodity

Rule Chapter Code

502
502

502
502

bR
DNY

KBV
KRV

Contract Size




Contract Units Tybe

Forany-contrac Futures
For-any-contrac Futures
Forany-contra¢ Futures
Forany-contrac Futures
For-any-contrac kutures
For-any-contrac Futures
Forany-contrac Futures
Forany-contrac¢ Futures
For-any-contrac Futures
Forany-contrac Futures
Forany-contrac kutures

Reporting
Settlement Group Level

Financially-settl CMEINTERESTRA 25
Financially-settle CMEINTERESTR/ 25
Financially-settl CMEINTEREST-R/ 25
Financially-setthk CMEINTEREST-R/ 25
Financially-settl GMEINTERESTRA 25
Financially-settl CMEINTERESTRS 25
Financially-settl CMEINTERESTRS 25
Financially-setth CMEINTEREST-RE 25
Financialhysettl CMEINTERESTRE 25
Financially-settl GMENTEREST-RS 25
Einancially-setth CMEINTEREST-R 25

Pasition Limit in
Shipping
Certificates,
Warehouse
Receipts




Spot month position
comprised of future

and deliveries

Spot-Month

Aggregate Into Aggregate Into
. Futures
Equivalent Leg Equivalent Leg

Futures

(1)

Spot-Month

Spot-Month
Aggregate
Ratio Into
Futures
Equivalents

leg (1)

Spot—Month

Spot-Month
Aggregate
Ratio.Into
Futures
Equivalents
Leg (2)

Spot-month

Accountability

Level




Initial Spot- ‘
Month Limit (In Spot-Month
Net Futures Limit (In
Equivalents) Leg Initial Spot-Month  Contract
(1)/ Leg (2) Limit Effective Date Units)




Single Month
Aggregate
Into Futures
Equivalent
Leg (2)

Single Month

Single Month
Aggregate
Ratio Into Leg
(1)

Single Month
Aggregate
Ratio Into Leg
(2)

Single Month

Accountability

Level (In Net
Futures

Equivalents) Leg

(1)/leg(2)

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

All Month
Limit
Aggregate
Into Futures
Equivalent
Leg (1)

bR

PNV

KBV




All Month
Al Month Limit. Aggregate
Aggregate Into Ratio Into

Futures Futures
Equivalent Leg Equivalents
(2) Leg (1)

All Month

All Month
Aggregate
Ratio:Into
Futures
Equivalents
Leg (2)

All Month

All Month
Limit (In Net

Accountability Level Futures
(In Net Futures Equivalents)
Equivalents) Leg (1) Leg (1)/ Leg

/Leg (2)

(2)




