{3 CME Group

Special Executive Report

DATE: August 13, 2018
SER#: 8209
SUBJECT: Delisting of Ten (10) CME and CBOT Futures and Options Interest Rate Contracts

Effective today, Monday, August 13, 2018, Chicago Mercantile Exchange Inc. (“CME”) delisted seven (7)
interest rate futures and options contracts, and The Board of Trade of the City of Chicago, Inc. (“CBOT”)
delisted three (3) interest rate futures contracts (collectively, the “Contracts”), as noted in the tables below:

CME
Contract Title CME Rulebook Chapter Clearing Code
Two-Year Bundle Futures 454 BU2
Options on Two-Year Bundle Futures 454A BU2
Three-Year Bundle Futures 455 BU3
Options on Three-Year Bundle Futures 455A BU3
Five-Year Bundle Futures 456 BU5
Options on Five-Year Bundle Futures 456A BUS
Three-Month Euribor Futures 503 EB
CBOT
Contract Title CBOT Rulebook Chapter Clearing Code
2-Year Euro Interest Rate Swap Futures 55 T1E
5-Year Euro Interest Rate Swap Futures 56 F1E
10-Year Euro Interest Rate Swap Futures 57 N1E

There is no open interest in the Contracts.

The Contracts were listed for trading on the CME Globex electronic trading platform and were eligible for
submission for clearing through CME ClearPort.

As a result of the delisting, information regarding the Contracts has been deleted from the respective
product rule chapters, the related position limits have been deleted from the Position Limit, Position
Accountability and Reportable Level Table located in the Interpretations and Special Notices Section of
Chapter 5 (“Trading Qualifications and Practices”) of the CME and CBOT Rulebooks, the related CME
Globex non-reviewable ranges have been deleted from Rule 588.H. of the CME and CBOT Rulebooks and
the Contracts have been removed from the list of block-eligible products located on the CME Group website.
In addition, the Exchange has issued a revised Market Regulation Advisory Notice regarding Rule 526.
(“Block Trades”) to reflect the delisting of the Contracts.

Please refer questions regarding this matter to:

Ted Carey ted.carey@cmegroup.com 212.299.2020
Jonathan Kronstein jonathan.kronstein@cmegroup.com 312.930.3472
David Reif david.reif@cmegroup.com 312.648.3839

Frederick Sturm frederick.sturm@cmegroup.com 312.930.1282
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