{3 CME Group

Special Executive Report

DATE: 20 March 2017
SER#: 7866

SUBJECT: Reductions in Minimum Quantity Requirements for Block Trades in Certain CBOT
and CME Index Futures Products

Effective Sunday, 9 April 2017, for trade date Monday, 10 April 2017, and pending all relevant CFTC
regulatory review periods, The Board of Trade of the City of Chicago, Inc. (“CBOT”) and Chicago Mercantile
Exchange Inc. (“CME”) (collectively, “the Exchanges”) shall reduce the minimum quantity of contracts
required to execute outright trades or Basis Trade at Index Close (“BTIC”) trades as privately negotiated
block transactions in the following index futures products, as detailed below and in Exhibit 1:

CBOT Bloomberg Commodity Index futures contracts (CBOT Rulebook Chapter 29; CME Globex:
AW; CME Clearing/ClearPort: 70),

CME E-mini NASDAQ Biotechnology Index futures contracts (CME Rulebook Chapter 360; CME
Globex: BIO; CME Clearing/ClearPort: BQ),

BTIC transactions in CME E-mini NASDAQ Biotechnology Index futures contracts (CME Rulebook
Chapter 360; CME Globex/Clearing/ClearPort: BIT),

CME S&P MLP Total Return Index futures contracts (CME Rulebook Chapter 389; CME
Globex/Clearing/ClearPort: SLP), and

BTIC transactions in CME S&P MLP Total Return Index futures contracts (CME Rulebook Chapter
389; CME Globex/Clearing/ClearPort: SLT).

Exhibit 1
Current and Amended Minimum Quantity Requirements for Block Trades in Certain Index Futures Products

Futures Product DCM CME CME Clearing / Minimum Quantity of Contracts
Globex CME ClearPort per Block Transaction
Code Code
Current  Effective 9 April 2017
Bloomberg Commodity Index CBOT AW 70 300 50
E-mini NASDAQ Biotechnology Index (BTIC) CME BIO (BIT) BQ (BIT) 50 20
S&P MLP Total Return Index (BTIC) CME SLP (SLT) SLP (SLT) 50 20

Simultaneously, and pending all relevant CFTC regulatory review periods, the Exchanges also shall reduce
the minimum quantity of contracts required to execute intramarket spread or combination trades as privately
negotiated block transactions in the following index futures products, as set forth below and in Exhibit 2:
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CBOT Bloomberg Roll Select Commodity Index futures (CBOT Rulebook Chapter 29D; CME
Globex/Clearing/ClearPort: DRS),

CME S&P GSCI Commodity Index futures contracts (CME Rulebook Chapter 401; CME Globex:
GD; CME Clearing/ClearPort: Gl), and

CME S&P GSCI Excess Return Index (CME Rulebook Chapter 415; CME Globex: GIE; CME
Clearing/ClearPort: GA).

Exhibit 2
Current and Amended Minimum Quantity Requirements for Block Trades in Intramarket Spreads or Combinations
in Certain Index Futures Products

Futures Product DCM CME CME Clearing / Minimum Quantity of Contracts
Globex CME ClearPort per Leg per Block Transaction
Code Code
Current  Effective 9 April 2017
Bloomberg Roll Select Commodity Index CBOT DRS DRS 300 50
S&P GSCI Commodity Index CME GD Gl 300 50
S&P GSCI Excess Return Index CME GIE GA 300 50

Please refer questions on this subject to:

Tim McCourt tim.mccourt@cmegroup.com 212.299.2415
Frederick Sturm frederick.sturm@cmegroup.com 312.930.1282
Giovanni Vicioso giovanni.vicioso@cmegroup.com 212.299.2163
Lucy Wang lucy.wang@cmegroup.com 312.648.5478
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