
 

Market Surveillance 

DATE: February 4, 2015  

NOTICE #: MSN02-04-15 

SUBJECT: Administrative Amendments to the Chicago Mercantile Exchange Inc. 

Position Limit, Position Accountability and Reportable Level Table   

 

Effective February 10, 2015, and pending all relevant CFTC regulatory review periods, the Chicago 

Mercantile Exchange Inc. (CME or Exchange) will implement revisions to the CME Position Limit, Position 

Accountability and Reportable Level Table located in the Interpretations & Special Notices Section of 

Chapter 5 of the CME Rulebook.  The revisions, which are reflected in Exhibit A of CME Submission #15-

054, do not alter the terms and conditions, including spot, single or all month limits, accountability levels, 

or aggregation allocations of any listed contracts.  

In addition, effective February 10, 2015, the New York Mercantile Exchange, Inc. (NYMEX) and the Board 

of Trade of the City of Chicago, Inc. (CBOT) will implement revisions to the Position Limit, Position 

Accountability and Reportable Level Tables located in the Interpretations & Special Notices Section of 

Chapter 5 of each of the NYMEX and CBOT Rulebooks to eliminate the "Intra Crop Year Spread 

Allowance" column as it is no longer applicable to any of the listed contracts and insert a “Daily 

Accountability Level” column into, and harmonize column headers of, the CBOT Position Limit, Position 

Accountability and Reportable Level Table to render the columns consistent across CME, CBOT and 

NYMEX Rulebooks.  The revisions are stylistic in nature and do not impact the terms and conditions of 

any listed contracts.  The CFTC will be notified of the revisions during the week of February 16, 2015, via 

the weekly notification procedures set forth in Part 40 of the CFTC Regulations. 

 

Please refer questions on this subject to: 

Market Surveillance 

Surveillance: 
Chris Reinhardt    Chris.Reinhardt@cmegroup.com  (312) 435-3665 

Products: 
Nadine Brown    Nadine.Brown@cmegroup.com   (212) 299-2223 

Large Trader Reporting: 
Sandra Valtierra   Sandra.Valtierra@cmegroup.com   (312) 347-4137 
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