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SUBJECT: Amendments to the Special Price Fluctuation Limits and Daily
Limits Table in Connection with CME Cryptocurrency Futures
Contracts

Effective January 6, 2023, and pending all relevant CFTC regulatory review periods, Chicago Mercantile
Exchange Inc. (“CME”) will amend the Special Price Fluctuation Limits and Price Limits table (the “Table”)
located in CME Rule 589. (“Special Price Fluctuation Limits”) to remove the existing price limit of 30% for
all CME cryptocurrency futures contracts (and their associated products) provided in Table 1. below. The
Contracts will continue to be subject to Dynamic Price Fluctuation Limits with a 10% dynamic variant
pursuant to Rule 589.D. (“Dynamic Price Fluctuation Limits”).

Table 1.
CME Globex
. and
Contract Title CME Clearing Rulebook Chapter

Code
Bitcoin Futures BTC 350
Bitcoin Euro Futures BTE 450
Micro Bitcoin Futures MBT 348
Ether Futures ETH 349
Ether Euro Futures ETE 449
Micro Ether Futures MET 347



https://www.cmegroup.com/content/dam/cmegroup/rulebook/CME/IV/350/350.pdf
https://www.cmegroup.com/content/dam/cmegroup/rulebook/CME/IV/400/450.pdf
https://www.cmegroup.com/content/dam/cmegroup/rulebook/CME/III/300/348.pdf
https://www.cmegroup.com/content/dam/cmegroup/rulebook/CME/III/300/348.pdf
https://www.cmegroup.com/content/dam/cmegroup/rulebook/CME/IV/400/449.pdf
https://www.cmegroup.com/content/dam/cmegroup/rulebook/CME/III/300/347.pdf

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.
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