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Administrative Amendments to the S&P 500 Total Return Index Futures and
S&P 500 Carry Adjusted Total Return Index Futures Contracts

Effective Tuesday, December 20, 2016 for trade date Wednesday, December 21, 2016, and pending all
relevant CFTC regulatory review periods, Chicago Mercantile Exchange Inc. (“CME” or “Exchange”) will
implement administrative amendments to Rulebook Chapter 357 (“S&P 500 Total Return Index Futures”)
and Chapter 357A (“S&P 500 Carry Adjusted Total Return Index Futures”) contracts (the “Contracts”).

The amendments to the Contracts are simply administrative in nature and will replace language in the rules
regarding Basis Trade at Index Close (“BTIC”) transactions with the Exchange’s standard language
referencing BTIC transactions.

CME Rulebook

(additions underscored; deletions struckthrough)
Chapter 357

S&P 500 Total Return Index Futures

35706. BASIS TRADE AT INDEX CLOSE (“BTIC”) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B
35706.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526. For a

BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the
Index closing value for the current Trading Day. For a BTIC block trade executed on a given




Trading Day after the scheduled close of the Primary Listing Exchange, the corresponding
futures price shall be made by reference to the Index closing value for the next Trading Day.

[The remainder of Chapter 357 remains unchanged.]

Chapter 357A
S&P 500 Carry Adjusted Total Return Index Futures
357A06. BASIS TRADE AT INDEX CLOSE (“BTIC”’) TRANSACTIONS

All BTIC transactions must be executed in accordance with the requirements of Rule 524.B
357A06.A. BTIC Block Trade Requirements

BTIC block trades must be executed in accordance with the requirements of Rule 526. For a

BTIC block trade executed on a given Trading Day on or before the scheduled close of the
Primary Listing Exchange, the corresponding futures price shall be made by reference to the
Index closing value for the current Trading Day. For a BTIC block trade executed on a given
Trading Day after the scheduled close of the Primary Listing Exchange, the corresponding
futures price shall be made by reference to the Index closing value for the next Trading Day.




[The remainder of Chapter 357A remains unchanged.]

Please refer questions to:

Tim McCourt
Richard Co
Tom Rafferty
Frederick Sturm
Lucy Wang
John Kerpel
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richard.co@cmegroup.com
tom.rafferty@cmegroup.com
frederick.sturm@cmegroup.com
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john.kerpel@cmegroup.com

212 299 2415
312 930 3227
312 634 8396
312 930 1282
312 648 5478
312 930 1371
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