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Special Executive Report

DATE: January 25, 2022
SER#: 8911

SUBJECT: Amendments to Block Trade Reporting Window for Certain Equity Contracts
such that ALL Block Eligible Equity Futures and Options Contracts for ALL
Hours will be Fifteen (15) Minutes

Effective on Sunday, February 27, 2022 for trade date Monday, February 28, 2022, and pending all relevant
CFTC regulatory review periods, Chicago Mercantile Exchange Inc. (‘CME”) and The Board of Trade of the
City of Chicago, Inc. (“CBOT”) (collectively, the “Exchanges”) will increase the block trade reporting window
for certain equity contracts such that ALL block eligible Equity futures and options contracts during RTH
shall be increased from five (5) minute to fifteen (15) minutes.

Therefore, effective on trade date February 28, 2022, the reporting window for ALL Equity futures and
options block transactions submitted for clearing via CME ClearPort will be fifteen (15) minutes during ALL
hours (RTH, ATH, and ETH).

The current Market Regulation Advisory Notice (“MRAN”) concerning Rule 526. (“Block Trades”) may be
viewed HERE. Please note that the MRAN concering Rule 526. will be updated concurrent with the
effective date of trade date Monday, February 28, 2022.

Inquiries regarding the aforementioned may be directed to:

Paul Woolman paul.woolman@cmegroup.com +44 20 3379 3312
John Wiesner john.wiesner@cmegroup.com +1 312 806 7648
Erin Middleton erin.middleton@cmegroup.com +1 312 341 3286
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