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Interested persons are invited to
submit written data, views, and
arguments regarding whether the
proposed rule change should be
approved or disapproved by October 2,
2018. Any person who wishes to file a
rebuttal to any other person’s
submission must file that rebuttal by
October 16, 2018. The Commission asks
that commenters address the sufficiency
and merit of the Exchange’s statements
in support of the proposal, in addition
to any other comments they may wish
to submit about the proposed rule
change.

Comments may be submitted by any
of the following methods:

Electronic Comments

e Use the Commission’s internet
comment form (http://www.sec.gov/
rules/sro.shtml); or

e Send an email to rule-comments@
sec.gov. Please include File No. SR—
BOX-2018-14 on the subject line.

Paper Comments

e Send paper comments in triplicate
to Secretary, Securities and Exchange
Commission, 100 F Street NE,
Washington, DC 20549-1090.

All submissions should refer to File No.
SR-BOX-2018-14. The file number
should be included on the subject line
if email is used. To help the
Commission process and review your
comments more efficiently, please use
only one method. The Commission will
post all comments on the Commission’s
internet website (http://www.sec.gov/
rules/sro.shtml). Copies of the
submission, all subsequent
amendments, all written statements
with respect to the proposed rule
change that are filed with the
Commission, and all written
communications relating to the
proposed rule change between the
Commission and any person, other than
those that may be withheld from the
public in accordance with the
provisions of 5 U.S.C. 552, will be
available for website viewing and
printing in the Commission’s Public
Reference Room, 100 F Street NE,
Washington, DC 20549, on official
business days between the hours of 10
a.m. and 3 p.m. Copies of the filing also
will be available for inspection and
copying at the principal office of the
Exchange. All comments received will
be posted without change. Persons
submitting comments are cautioned that
we do not redact or edit personal
identifying information from comment
submissions. You should submit only

Affairs, S. Rep. No. 75, 94th Cong., 1st Sess. 30
(1975).

information that you wish to make
available publicly. All submissions
should refer to File No. SR-BOX-2018—
14 and should be submitted by October
2, 2018. Rebuttal comments should be
submitted by October 16, 2018.

For the Commission, by the Division of

Trading and Markets, pursuant to delegated
authority.28

Eduardo A. Aleman,

Assistant Secretary.

[FR Doc. 2018-19639 Filed 9-10-18; 8:45 am)]
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SECURITIES AND EXCHANGE
COMMISSION

Sunshine Act Meetings

TIME AND DATE: 2:00 p.m. on Thursday,
September 13, 2018.

PLACE: Closed Commission Hearing,
Room 10800.

STATUS: This meeting will be closed to
the public.

MATTERS TO BE CONSIDERED:
Commissioners, Counsel to the
Commissioners, the Secretary to the
Commission, and recording secretaries
will attend the closed meeting. Certain
staff members who have an interest in
the matters also may be present.

The General Counsel of the
Commission, or his designee, has
certified that, in his opinion, one or
more of the exemptions set forth in 5
U.S.C. 552b(c)(3), (5), (6), (7), (8), 9(B)
and (10) and 17 CFR 200.402(a)(3),
(a)(5), (a)(6), (a)(7), (a)(8), (a)(9)(ii) and

(a)(10), permit consideration of the

scheduled matters at the closed meeting.

Commissioner Peirce, as duty officer,
voted to consider the items listed for the
closed meeting in closed session.

The subject matters of the closed
meeting will be:

Institution and settlement of
injunctive actions;

Institution and settlement of
administrative proceedings;

Resolution of litigation claims; and

Other matters relating to enforcement
proceedings.

At times, changes in Commission
priorities require alterations in the
scheduling of meeting items.

CONTACT PERSON FOR MORE INFORMATION:
For further information and to ascertain
what, if any, matters have been added,
deleted or postponed; please contact
Brent J. Fields from the Office of the
Secretary at (202) 551-5400.

2817 CFR 200.30-3(a)(12); 17 CFR 200.30—
3(a)(57).

Dated: September 6, 2018.
Brent J. Fields,
Secretary.
[FR Doc. 2018-19791 Filed 9-7-18; 11:15 am]
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COMMISSION

[Release No. 34-84033; File No. SR—ICEEU-
2018-009]

Self-Regulatory Organizations; ICE
Clear Europe Limited; Order Approving
Proposed Rule Change Relating to
Amendments to the ICE Clear Europe
CDS End-of-Day Price Discovery
Policy (“Price Discovery Policy”)

September 5, 2018.

1. Introduction

On July 11, 2018, ICE Clear Europe
Limited (“ICE Clear Europe”) filed with
the Securities and Exchange
Commission (‘“Commission”), pursuant
to Section 19(b)(1) of the Securities
Exchange Act of 1934 (“Act”),* and
Rule 19b—4 thereunder,?2 a proposed rule
change (SR-ICEEU-2018-009) to revise
ICE Clear Europe’s CDS End-of-Day
Price Discovery Policy (‘“Price Discovery
Policy”) related to the bid-offer width
(“BOW”) methodology for pricing
single-name credit default swap
(“CDS”) instruments.? The proposed
rule change was published for comment
in the Federal Register on July 24,
2018.4 The Commission did not receive
comments on the proposed rule change.
For the reasons discussed below, the
Commission is approving the proposed
rule change.

IL. Description of the Proposed Rule
Change

Currently, ICE Clear Europe uses end-
of-day (“EOD”) price levels for risk
management purposes.® Each business
day, ICE Clear Europe determines EOD
prices in accordance with its Price
Discovery Policy.® Specifically, ICE

115 U.S.C. 78s(b)(1).

217 CFR 240.19b—4.

3 The Price Discovery Policy uses the term
“instrument” to refer to the complete set of
contractual terms that affect the value of a CDS
contract. For single-name CDS contracts, these
terms include the reference entity, currency, debt
tier, document clause, coupon, and scheduled
termination date.

4 Securities Exchange Act Release No. 34-83665
(July 18, 2018), 83 FR 35048 (July 24, 2018) (SR—
ICEEU-2018-009) (‘“Notice”).

5 Capitalized terms used herein but not otherwise
defined have the meaning set forth in the ICE Clear
Europe Clearing Rules, which is available at https://
www.theice.com/publicdocs/clear_europe/
rulebooks/rules/Clearing_Rules.pdf, or in the Price
Discovery Policy.

6Notice, 83 FR at 35049.
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