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Amendments to Five (5) FX Futures Contracts

Effective Thursday, December 28, 2017 for trade date Friday, December 29, 2017, and pending all relevant
CFTC regulatory review periods, Chicago Mercantile Exchange Inc. (‘CME” or “Exchange”) shall amend
five (5) FX futures contracts as listed in the tables below. These contracts are available for trading on CME
Globex and for submission for clearing via CME ClearPort.

Table A
Contract Title CME Rulebook Chapter | Commodity Code
Chinese Renminbi/U.S. Dollar (RMB/USD) Futures 270 RMB
Korean Won/U.S. Dollar (KRW/USD) Future 271 KRW
Chinese Renminbi/Euro (RMB/EUR) Cross Rate Futures 318 RME

Contracts in Table A

Termination of trading for the cash-settled contracts in Table A occurs two (2) business days immediately
preceding the third Wednesday of the contract month unless there is an Exchange holiday. In the event of
an Exchange holiday, termination of trading currently shifts from the Exchange holiday to preceding
Exchange business day. However, the OTC market is open on most Exchange holidays. At the request
of market participants and in an effort to further align with the OTC market, the Exchange is amending the
termination of trading rules to allow the contracts in Table A to terminate on an Exchange holiday. Below
is an example how the current and amended rules apply if a typical Monday last trading day happens to fall
on a US Exchange holiday.

Cash-Settled Contract Example
January 2018 Korean Won/U.S. Dollar (KRW/USD) Futures Contract

Current Rules — Last Trading Day

Current Rules — Cash Settlement Date

Friday January 12 instead of Monday January 15. This is
because Monday January 15 is an Exchange holiday (Dr.
Martin Luther King Jr. Day).

The contract is cash-settled to the Friday January
12 final settlement price. This is because there is
currently no trading on Monday January 15.

Amended Rules — Last Trading Day

Amended Rules — Cash Settlement Date

Monday January 15. This is because the Exchange is
amending the last trading day to allow for trading to terminate
on an Exchange holiday (e.g., Dr. Martin Luther King Jr. Day).

The contract is cash-settled to the Monday January
15 final settlement price. This is because the
Exchange is amending the last trading day to allow
for trading to terminate on an Exchange holiday.

Table B

Contract Title

CME Rulebook Chapter

Commodity Code

U.S. Dollar/Offshore Chinese Renminbi (USD/RMB) Futures

284L

CNH

E-Micro U.S. Dollar/Offshore Chinese Renminbi (USD/RMB) Futures 344L

MNH

Contracts in Table B

Termination of trading for the physically-delivered contracts in Table B occurs two (2) business days
immediately preceding the third Wednesday of the contract month unless there is an Exchange holiday. In
the event of an Exchange holiday, termination of trading currently shifts from the Exchange holiday to
preceding Exchange business day. The shift in termination currently has no impact on the delivery date,
which remains as the third Wednesday of the contract month. At the request of market participants and in
an effort to further align with the OTC market, the Exchange is amending the contracts in Table B to change




the last day of trading from the business day preceding a Monday Exchange holiday, to the business day
following a Monday Exchange holiday. For a Monday Exchange holiday, moreover, rules will be amended
to change an expiring contract’s delivery day from the third Wednesday of the contract month to the first
business day following the third Wednesday (usually the ensuing Thursday) of the contract month. Below
is an example how the current and amended rules apply if a typical Monday last trading day happens to fall

on a US Exchange holiday.

Physically Delivered Contract

Example

January 2018 U.S. Dollar/Offshore Chinese Renminbi (USD/RMB) Futures Contract

Current Rules — Last Trading Day

Current Rules — Delivery Date

Friday January 12 instead of Monday January 15. This is
because Monday January 15 is an Exchange holiday (Dr. Martin

Luther King Jr. Day).

Delivery date stays Wednesday January 17

Amended Rules — Last Trading Day

Amended Rules — Delivery Date

Tuesday, January 16 instead of Monday January 15. This is
because Monday January 15 is an Exchange holiday (Dr. Martin

Luther King Jr. Day).

Delivery date shifts from Wednesday
January 17 to Thursday, January 18

The Exchange has advised impacted open interest holders of the proposed amendments. As noted, the
Exchange is implementing the amendments at the request of market participants and the holders of open
interest have not expressed objection to the proposed amendments.

Appendix 1 provides the CME amendments for the contracts in Tables A and Table B in blackline format.
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Appendix 1
CME Rulebook Chapters

(Additions are underscored, deletions are straekihreugh.)

Chapter 270
Chinese Renminbi/U.S. Dollar (RMB/USD) Futures

27001. TRADING SPECIFICATIONS

27001.G. Termination of Trading

Futures trading shall terminate at 9:00 a.m. Beijing time on the second Beurng Busrness Day |mmed|ately precedrng
the thrrd Wednesday of the contract month atefor tepds—an-Exchangeholiday—futur

Chapter 271
Korean Won/U.S. Dollar (KRW/USD) Futures

27101. TRADING SPECIFICATIONS

27101.G. Termination of Trading

Futures trading shall terminate at 3:30 p.m. Seoul timez on the second Seoul Busrness Day |mmed|ately precedlng
the third Wednesday of the contract HSH d e VA :

Chapter 318
Chinese Renminbi/Euro (RMB/EUR) Cross Rate Futures

31801. TRADING SPECIFICATIONS

31801.1. Termination of Trading

Futures trading shall terminate at 9:00 a.m. Beijing time on the second Beulng Busmess Day immediately
precedlng the thlrd Wednesday of the contract month —¢ an-Exchang

Chapter 284L
U.S. Dollar/Offshore Chinese Renminbi (USD/RMB) Futures

284L01. FUTURES CALL

284L01.E. Termination of Trading

Futures trading shall terminate at 11:00 a.m. Hong Kong time on the second Hong Kong business day immediately
preceding the third Wednesday of the contract month. If the foregoing date for termination is an Exchange
holiday, futures trading shall terminate on the next preceding common Hong Kong and Exchange business day
unless the Exchange holiday falls on Monday in which case futures trading shall terminate on the next following common
Hong Kong and Exchange business day.

284L02. SETTLEMENT PROCEDURES



284L02.A. Physical Delivery

1. Procedures
In addition to the procedures and requirements contained in this chapter, delivery procedures shall be governed by
the rules set forth in Chapter 7.

2. Delivery Days

Delivery shall be made on the third Wednesday of the contract month. If that day is not a business day in the country
of delivery or is a bank holiday in either Chicago or New York City, then delivery shall be made on the next day which
is a business day in the country of delivery and is not a bank holiday in Chicago or New York City. If an Exchange
holiday falls on a Monday preceding the third Wednesday of the contract month, delivery shall be made on the first
business day following the third Wednesday of the contract month in the country of delivery that is not a bank holiday
in Chicago or New York City. Subject to Rule 744 and at the sole discretion of the Chief Executive Officer, President
or Chief Operating Officer or their delegate, delivery may be extended an additional business day or days in order to
accommodate availability of offshore Chinese renminbi. In such case, invocation of this clause may be deemed a
delivery obligation failure and acted upon in accordance with Rule 743.B.

Chapter 344L
E-Micro U.S. Dollar/Offshore Chinese Renminbi (USD/RMB) Futures

344L01. FUTURES CALL

344L01.E. Termination of Trading

Futures trading shall terminate at 11:00 a.m. Hong Kong time on the second Hong Kong business day immediately
preceding the third Wednesday of the contract month. If the foregoing date for termination is an Exchange holiday,
futures trading shall terminate on the next preceding common Hong Kong and Exchange business day unless the
Exchange holiday falls on Monday in which case futures trading shall terminate on the next following common Hong
Kong and Exchange business day.

3441L.02. SETTLEMENT PROCEDURES
3441L.02.A. Physical Delivery

1. Procedures
In addition to the procedures and requirements contained in this chapter, delivery procedures shall be governed by the
rules set forth in Chapter 7.

2. Delivery Days

Delivery shall be made on the third Wednesday of the contract month. If that day is not a business day in the country
of delivery or is a bank holiday in either Chicago or New York City, then delivery shall be made on the next day which
is a business day in the country of delivery and is not a bank holiday in Chicago or New York City. If an Exchange
holiday falls on a Monday preceding the third Wednesday of the contract month, delivery shall be made on the first
business day following the third Wednesday of the contract month in the country of delivery that is not a bank holiday
in Chicago or New York City. Subject to Rule 744 and at the sole discretion of the Chief Executive Officer, President
or Chief Operating Officer or their delegate, delivery may be extended an additional business day or days in order to
accommodate availability of offshore Chinese renminbi. In such case, invocation of this clause may be deemed a
delivery obligation failure and acted upon in accordance with Rule 743.B.




