{3 CME Group

Special Executive Report

DATE: December 12, 2019
SER#: 8499

SUBJECT: Amendments to Rule 588.H. (Globex Non-Reviewable Trading Ranges)
Table for the U.S. Midwest Domestic Hot-Rolled Coil Steel (CRU) Index
Futures and Aluminum Futures Contracts

Effective Sunday, January 12, 2020 for trade date Monday, January 13, 2020, and pending all relevant
CFTC regulatory review periods, New York Mercantile Exchange, Inc. (“NYMEX”) and Commodity
Exchange, Inc. (“COMEX”) (collectively, the “Exchanges”) will amend COMEX/NYMEX Rule 588.H.
(“Globex Non-Reviewable Trading Ranges”) table (the “Table”) for the U.S. Midwest Domestic Hot-Rolled
Coil Steel (CRU) Index Futures and Aluminum Futures contracts as more specifically described below.

CME Globex/ Rulebook
Contract Title CME ClearPort Exchange
Chapter
Code
U.S. Midwest Domestic Hot-Rolled
Coil Steel (CRU) Index Futures HRC/HR NYMEX 920
Aluminum Futures ALI/ALI COMEX 107

Amendments to the Table are provided in Exhibit A below in blackline format.



EXHIBIT A
NYMEX/COMEX Rulebook
Chapter 5
(“Trading Qualifications and Practices”)
Rule 588.H. (“Globex Non-Reviewable Trading Ranges”) Table
(additions underscored; deletions struck-through)

Outright Spreads
Globex Globex NRR: NRR:
Instrument Non- NRR:
N . NRR: S
ame Reviewable Globex . Minimum
Symbol Ticks Globex .
Ranges Format Format Outright
(NRR) Ticks
. $20.00
Aluminum $50.00 p 2000 Each leg evaluated
Futures ALl 9 Per 5000 80260 as an outright
metric ton
u.S.
Midwest
Domestic $20.00
S 2000 Each leg evaluated
Hot_—RoIIed HRC $50.00 per 5000 2050 as an outright
Coll Steel short ton
Index
Futures

Inquiries regarding the aforementioned may be directed to the CME Group Global Command Center at
312.456.2391. Questions regarding this Special Executive Report may be directed to the CME Global
Command Center at +1.800.438.8616, in Europe at +44.800.898.013, in Asia at +65.6532.5010, or
GCC@cmegroup.com.



mailto:GCC@cmegroup.com

