& CME Group

Special Executive Report

DATE: December 6, 2021
SER#: 8879
SUBJECT: Delisting of Four (4) Commodity Index Forward Swap Contracts

Effective today, Monday, December 6, 2021, Chicago Mercantile Exchange Inc. (“CME”) delisted four (4)
commodity index forward swap contracts as noted in the table below (the “Contracts”). There is no open
interest in the Contracts.

Contract Title EAE G EaRDE Rulebook Chapter
Code
Bloomberg CI 2" Month Forward Swap DG2 CBOT 29B*
Bloomberg CI 39 Month Forward Swap DG3 CBOT 29C*
S&P GSCI ER Index 2 Month Forward Swap SE2 CME 415E
S&P GSCI ER Index 3 Month Forward Swap SE3 CME 415F

*The Bloomberg forward swap contracts product chapters were housed in The Board of Trade of the City
of Chicago, Inc. (“CBOT”) rulebook.

As a result of the delisting, information regarding the Contracts has been deleted from the respective product

chapters in the CME and CBOT rulebooks and all other references to the Contracts were removed from the
CME Group website.

Please refer questions on this subject to:

Business Line Management
Murphy Brennan murphy.brennan@cmegroup.com (312) 257 7824

Research and Product Development
Anna Ellis anna.ellis@cmegroup.com (312) 783 8764
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