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Market Surveillance

DATE: September 9, 2021
NOTICE #: MSNO09-09-21

SUBJECT: Amendments to the Spot Month Position Limits of Three (3) U.S. Midwest
Hot-Rolled Coil Steel Futures and Option Contracts

Effective on September 23, 2021 for the November 2021 contract month and beyond, the Commodity Exchange,
Inc. (“COMEX” or “Exchange”) will amend the spot month limits for the U.S. Midwest Domestic Hot-Rolled Coil
Steel (CRU) Index Futures, U.S. Midwest Domestic Hot-Rolled Coil Steel (CRU) Index Average Price Option, and
the U.S. Midwest Hot-Rolled Coil Steel (Platts) Futures contracts (the “Contracts”) as noted below and in Appendix
A & B of COMEX Submission No. 21-370. Please note that the spot month limits in the September 2021 and
October 2021 contract months are unchanged. The financially settled contracts have diminishing balances.

(bold, underline indicates addition; Strikethrough indicates deletion)
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Effective September 23, 2021, and pending all relevant CFTC regulatory review periods, the amendments will be
inserted into the COMEX Position Limit, Position Accountability and Reportable Level Table located in the
Interpretations & Special Notices Section of Chapter 5 of the COMEX Rulebook.

The commodity codes are provided for Clearing Members that file reports pursuant to COMEX Rule 561.A in a
machine-readable format.


https://www.cmegroup.com/market-regulation/rule-filings/2021/9/21-370_APPAB.xlsx
https://www.cmegroup.com/market-regulation/rule-filings/2021/9/21-370_APPAB.xlsx
https://www.cmegroup.com/market-regulation/rule-filings/2021/9/21-370.pdf
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
http://www.cmegroup.com/
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