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World Financial Center
One North End Avenue
New York, New York 10282

BY ELECTRONIC TRANSMISSION

Submission No. 13-12
February 5, 2013

Ms. Melissa Jurgens

Secretary of the Commission

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21% Street, NW

Washington, DC 20581

Re:  Amendmentsto Reportable Position levelsfor Certain Energy Contracts
Submission Pursuant to Section 5¢(c)(1) of the Act and Regulation 40.6

Dear Ms. Jurgens:

Pursuant to Section 5c(c)(1) of the Commodity Exchange Act, as amended, and
Commission Regulation 40.6(a), ICE Futures U.S,, Inc. (“Exchange’) hereby self certifies
amendments to Resolution No. 2 of Chapter 18, as set forth in Exhibit A. Resolution No. 2 of
Chapter 18 contains the position limit table for all Exchange Energy Contracts. Amendments to
the table reduce the reportable position level for 35 Energy Contracts from 25 lotsto 1 lot. Al
positions in these contracts will be reportable, which will increase transparency and alow the
Exchange to more closely monitor participant positions. The amendments will become effective
on February 21, 2013.

The Exchange certifies that the rule amendments comply with the requirements of the
Commodity Exchange Act and the rules and regulations promulgated thereunder. Specifically,
the amendments further the effectiveness of Core Principle 5 (Position Limits). The reduction
of the reportable position levels increase transparency and helps the Exchange monitor position
limits and accountability levels to reduce the potential for manipulation or congestion. NoO
substantive opposing views were expressed by members or others with respect to the
amendments. The Exchange further certifies that, concurrent with this filing, a copy of this
submission was posted on the Exchange's website, which may be accessed at
(https://www.thei ce.com/notices/Noti ces.shtml ?regul atoryFilings).



https://www.theice.com/notices/Notices.shtml?regulatoryFilings

If you have any questions or need further information, please contact me at 212-748-4021
or at jason.fusco@thei ce.com.
Sincerdly,

ot

Jason V. Fusco
Assistant General Counsel
Market Regulation

Enc.
CC: Division of Market Oversight
New York Regional Office



EXHIBIT A

Resolution No. 2 — Position Limit/AccountabilityTable
The position limit/accountability levels and reportable levels shall be applicable to Energy Contracts.

* * *
Spot Single Month Spot Month Spot Month All Month Aggregate 1 Aggregate 2 Exchange
Commodity Month | Accountability Conditional Accountability Accountability (Positive (Negative Reportable
Rule Contract Name Code Limit Level Limit Level Level Correlation) Correlation) L evel

CAISO NP-15 Real-
Time Pesk Daily Fixed
18.8.120 | Price Future NRP 750 2,000 5,000 NRP 251

CAISO SP-15 Real-
Time Peak Daily Fixed
18.B.123 | Price Future SRP 750 2,000 5,000 SRP 251

ERCOT Houston 345KV
Real-Time Peak Fixed
18.B.004 | Price Future ERH 750 1,500 5,000 ERH 251

ERCOT Houston 345KV
Real-Time Peak Daily
18.B.125 | Fixed Price Future EHD 750 1,500 5,000 ERH 251

ERCOT South 345KV
Real-Time Peak Fixed
18.B.011 | PriceFuture ERS 750 2,000 5,000 ERS 251

ERCOT South 345KV
Real-Time Peak Daily
18.B.132 | Fixed Price Future ESD 750 2,000 5,000 ERS 251

ERCOT West 345KV
Real-Time Peak Daily
18.B.135 | Fixed Price Future EWD 280 2,000 5,000 ERW 251

ERCOT West 345KV
Real-Time Peak Fixed
18.B.014 | PriceFuture ERW 280 2,000 5,000 ERW 251

Calendar One Time
Option on 1ISO New
England Massachusetts
Hub Day-Ahead Peak
Calendar Year One Time
18.E.036 | Fixed Price Future NEX 800 2,000 10,000 NEP 251

1SO New England
M assachusetts Hub Day-
18.B.019 | Ahead Peak Calendar NEX 800 2,000 10,000 NEP 251




Year One Time Fixed
Price Future

18.E.030

Option on 1SO New
England Massachusetts
Hub Day-Ahead Peak
Daily Fixed Price Future

EDP

800

2,000

10,000

NEP

18.B.137

1SO New England

M assachusetts Hub Day-
Ahead Peak Daily Fixed
Price Future

EDP

800

2,000

10,000

NEP

18.E.020

Option on 1SO New
England Massachusetts
Hub Day-Ahead Peak
Fixed Price Future

NEP

800

2,000

10,000

NEP

18.B.020

1SO New England

M assachusetts Hub Day-
Ahead Peak Fixed Price
Future

NEP

800

2,000

10,000

NEP

18.B.141

MISO Indiana Hub
Real-Time Peak Daily
Look Back Fixed Price
Future

IDO

750

2,000

10,000

CIN

18.E.032

Option on MISO Indiana
Hub Real-Time Peak
Daily Look Back Fixed
Price Future

IDO

750

2,000

10,000

CIN

18.B.030

MISO Indiana Hub
Real-Time Peak Fixed
Price Future

CIN

750

2,000

10,000

CIN

18.E.024

Option on MISO Indiana
Hub Real-Time Peak
Fixed Price Future

CIN

750

2,000

10,000

CIN

18.B.140

MISO Indiana Hub
Real-Time Peak Daily
Fixed Price Future

IDP

750

2,000

10,000

CIN

18.B.139

MISO Indiana Hub Day-
Ahead Peak Daily Fixed
Price Future

MDA

400

1,500

2,500

MCC

18.B.029

MISO Indiana Hub Day-
Ahead Peak Fixed Price
Future

MCC

20,000

75,000

125,000

MCC

18.B.035

NY1SO Zone G Day-
Ahead Peak Fixed Price
Future

NGY

200

2,000

5,000

NGY

18.B.143

NY1SO Zone G Day-
Ahead Peak Daily Fixed
Price Future

GDP

200

2,000

5,000

NGY

251

18.B.036

NY1SO Zone J Day-
Ahead Pesk Fixed Price

NJY

750

2,000

5,000

NJY

251




Future

NY1SO Zone J Day-
Ahead Peak Daily Fixed

18.B.144 | Price Future JDP 750 2,000 5,000 NJY 251
PIM Western Hub Day-
Ahead Peak Daily Fixed

18.B.155 | Price Future PDA 740 1,000 2,600 PJC 251
PIM Western Hub Day-
Ahead Peak Fixed Price

18.B.057 | Future PJC 37,000 | 50,000 130,000 PJC 251
PIM NI Hub Real-Time

18.B.051 | Peak Fixed Price Future | PNL 800 4,200 5,250 PNL 251
PIM NI Hub Real-Time
Peak Daily Fixed Price

18.B.152 | Future NDP 800 4,200 5,250 PNL 251
Climate Action Reserve

18.D.003 | Future CCS 100 500 1,000 CCS 251
Option on Climate

18.E.042 | Action Reserve Future CCSs 100 500 1,000 CCSs 251
Climate Action Reserve

18.D.003 | Vintage 2009 Future CCH 100 500 1,000 CCH 251
Climate Action Reserve

18.D.003 | Vintage 2010 Future CCl 100 500 1,000 CCl 251
Climate Action Reserve

18.D.003 | Vintage 2011 Future CCJ 100 500 1,000 CCJ 251
Climate Action Reserve

18.D.003 | Vintage 2012 Future CCK 100 500 1,000 CCK 251




