
 

 

Special Executive Report  

S-7665R          May 26, 2016 

Amendments to CME Rule 588.H. (Globex Non-Reviewable Trading Ranges) for the Nikkei Stock 

Average Futures, Yen Denominated Nikkei Stock Average Futures and E-mini Yen Denominated 

Nikkei Stock Average Index Futures Contracts 

 

(This SER will supersede SER-7665 dated May 25, 2016 and is being issued to amend the effective date.  

No other changes have been made to the original SER.) 

Effective Sunday, June 12, 2016 for trade date Monday, June 13, 2016, Chicago Mercantile Exchange 

Inc. (“CME” or “Exchange”) will amend CME Rule 588.H. (“Globex Non-Reviewable Ranges”) for Nikkei 

Stock Average  Futures (CME Rulebook: 352, CME Globex Code: NKD; Clearing Code: NK), Yen 

Denominated Nikkei Stock Average Futures (CME Rulebook: 352B, CME Globex Code: NIY; Clearing 

Code: N1), and E-mini Yen Denominated Nikkei Stock Average Index Futures (CME Rulebook: 370; CME 

Globex Code: ENY; Clearing Code: ENY) contracts as noted below.  

(Additions are underscored; deletions are struckthrough) 
CME Rule 588.H. (“Globex Non-Reviewable Trading Ranges”) 

Equity Index Futures     

 Globex 

Symbol 

Globex Non-

Reviewable 

Ranges (NRR) 

NRR: 

Globex 

Format 

NRR: Ticks 

International Index Futures 

(CME) 

    

E-mini [Nikkei 225 (Yen) Futures] 

Yen Denominated Nikkei Stock 

Average Index Futures 

ENY [60]100 index 

points 

 

[60]100 

 

[60]100 

 

[Nikkei 225 (Dollar) Futures] 

Nikkei Stock Average Futures 

NKD [60]100 index 

points 

 

[60]100 

 

[60]100 

 

[Nikkei 225 (Yen) Futures]Yen 

Denominated Nikkei Stock 

Average Futures 

NIY [60]100 index 

points 

 

[60]100 

 

[60]100 

 



Please contact Frederick Sturm, Executive Director, Financial Research & Product Development at 

(312)930-1282 or Lucy Wang, Director, Financial Research & Product Development at (312)648-5478 if 

you have any inquiries regarding this matter.  


