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NOTICE #: MSNO07-22-24

SUBJECT: Amendments to the Aggregation of the Chilean Peso/U.S. Dollar
(CLP/USD) Futures Contract

Effective on trade date July 22, 2024, the Chicago Mercantile Exchange Inc. (“CME” or “Exchange”)
delisted the U.S. Dollar/Chilean Peso (USD/CLP) Futures (Commaodity Code CHL) as noted in Exhibit B of
CME Submission No. 24-332. As a result of the delisting, the Exchange amended the aggregation of the
existing related contract, the Chilean Peso/U.S. Dollar (CLP/USD) Futures (Commodity Code CHP). These
amendments are reflected in the table below.

(bold/underline indicates addition; strikethrough indicates deletion)
Spot & All

Spot & All .
Month Month Spot & All Initial Sp‘ot.— All Month Limit
. Contract . Aggregate Month Month Limit (In )
Rule Commodity . Reporting Aggregate (In Net Futures
Size and Into Aggregate Net Futures .
Chapter Code . Level Into Futures . . Equivalents)
Units Futures Equivalent Into Ratio Equivalents) Leg (1) / Leg (2)
Equivalent Lg @ Leg (2) Leg (1)/ Leg (2) 9 9
Leg (1) 9
50,000,000
Chilean Peso
346 CHP in notional 25 CHP EHE 4CHP+3CHL 5,000 10,000
value per
contract

Effective on trade date July 22, 2024, and pending all relevant CFTC regulatory review periods, the CME
Position Limit, Position Accountability and Reportable Level Table located in the Interpretations & Special
Notices Section of Chapter 5 of the CME Rulebook will be amended in accordance with the CME
Submission.

The commodity code is provided for the Clearing Members that file reports pursuant to CME Rule 561.A.
in a machine-readable format.

Please refer questions on this subject to:

Surveillance:
William Lange William.Lange @cmegroup.com +1 312 341-7757

Large Trader Reporting:
Sandra Valtierra Sandra.Valtierra@cmegroup.com +1 312 347-4137
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