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Dear Sir or Madam: 

On behalf on ICE Clear Europe Limited, a derivatives clearing organization and a private limited 
company organized under the laws of England and Wales, we hereby submit a copy of a 
certification of a rule amendment pursuant to CFTC Regulation 40.6, 17 CFR § 40.6, effective 
February 21,2011. The enclosed documents include (1) a submission cover sheet, (2) the text of 
the rule amendment, and (3) a certification by ICE Clear Europe Limited that the rule 
amendment complies with the Commodity Exchange Act and the regulations thereunder. We 
have also submitted these documents electronically. 

If you have any further questions, or require any further information, please feel free to call the 
undersigned at (212) 848-8531. 
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Michael J. Blankenship 

cc: Dee Blake, ICE Clear Europe Liniited 

Enclosures 

ABU DHABI I BEIJING I BRUSSELS I DOSSELDORF I FRANKFURT I HONG KONG I LONDON I MENLO PARK I MUNICH 

NEW YORK I PARIS I ROME I SAN FRANCISCO I SAO PAULO I SHANGHAI I SINGAPORE I TOKYO I TORONTO I WASHINGTON, DC 

SHEARMAN & STERUNG lLP IS A LIMITED LIABILITY PARTNERSHIP ORGANIZED IN THE UNITED STATES UNDER THE LAWS OF THE STATE OF DELAWARE, WHICH LAWS LIMIT THE PERSONAl lIABILITY OF PARTNERS. 

NYDOCSOll1259148.1 



CERTIJFICAl'ION: 
COMPUANCE THAT THE ADOPTED RlULlES COMpLY WHH THE COMMOIDITY 

EXf:lHANGlE ACT (CEA) AND THE REGULATiONS THEJ,U:VNDER 

fCE Clear Europe Limited, a derivatives uI~arillg organization registered with the 
Commodities Futures Trading Commission, hereby certifies that the "Introduction Df Clearing 
for Additionill ICE OTC Contracts" adopted on January 27, 2011 and effective on February 2 I, 
2011, comply with the Commodity Exchange Act and the regulations thereunder. 

In witness whereot~ the undersigned h~IS signed this Certific<n,ion as of the 17th 
day of February 20 I 1. 
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} 
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1 FINANCIAL GAS 

1.1 Natural Gas Fixed Price for LD1: Henry Hub Same Day 
Description Daily cash settled, Natural Gas Fixed Price for LDl, Henry Hub 

Contract Symbol SDH 

Contract Size per lot 2500 MMBtu 

Unit of Trading Any multiple of 2,500 MMBtus 

Currency USD and cents 

Price Increment One hundredth ofa cent ($0.0001) per MMBtu 

Floating Price In respect of daily settlement, the Floating Price will be a price in USD 
and cents per MMBtu equal to the marked to market price of the prompt 
month contraCt for the given contract date as publishea byCME .. 

Contract Series 3 daily (business day) instruments. 

Last Trading Day Close of business on the nominal contract day. 

Final Payment Date One business day following the Last Trading Day. 

Business Days US Business Days 

1.2 Natural Gas Fixed Price for LD1: Henry Hub Daily Options 
Description Options on the daily cash settled, Natural Gas Fixed Price for LD1, 

Henry Hub 

Contract Symbol SDH 

Contract Size per lot 2500MMBtu 

Unit of Trading Any multiple of2,500 MMBtus 

Currency USD and cents 

Price Increment One hundredth ofa cent ($0.0001) per MMBtu 

Option Type Options are European style and will be automatically exercised on the 
expiry day if they are "in the money". If an option is "out of the money" 
it will expire automatically. It is not permitted to exercise the option on 
any other day or in any other circumstances. No manual exercise is 
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Option PremiumlDaily 
Margin 

Expiry 

Contract Series 

Strike Price Intervals 

Final Payment Date 

Business Days 
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permitted. 

Henry Hub Daily Options are equity style. 

For options expiring on the next business day daily instrument, the 
premium payment is settled on the next day. The Net Liquidation Value 
(NL V) is considered in the overnight margin requirement calculation. A 
negative NL V value must be covered on top of the span margin result. A 
positive NLV is offset against other margin requirements. There's no 
variation margin paid/received following a change of option prices. The 
NL V is based on the relevant daily settlement prices. 

For options expiring on the next business day the.span margin 
requirement is based on initial margin parameters assuming underlying 
price moves, volatilitY scanning range and short option minimum 
parameters. 

Options expiring on the current business day are settling in the same day 
. clearing run, therefore there is no-overnight margin requirement. _ _ . 
Premium payments will be settled together with the NL V difference, 
comparing trade price to the settlement price on the close of the same 
business day. 

16:30 hours US Eastern Time on the Last Trading Day 
Automatic exercise settings are pre-set to exercise contracts which are 
one minimum price fluctuation or more "in the money" with reference to 
the relevant reference price. Members cannot override automatic 
exercise settings or manually enter exercise instruc~ions for this contract. 
The reference price will be a price in USD and cents per MMBtu equal to 
the monthly LDI price for the Henry Hub Natural Gas as made public by 
the New York Mercantile Exchange (NYMEX) for the nominal contract 
day of production as per ISDA commodity definitions. 
When exercised against, the Clearing House, at its discretion, selects 
sellers against which to exercise on a pro-rata basis. 

3 daily instruments 

The contract series will support strike prices in increments of $0.05 (5¢) 
per mm Btu from $0.05 (5¢) strike price to $15.00 strike price. 

One business day following the Last Trading Day. 

US Business Days 
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1.3 Natural Gas Index Swap: NGPL-Midcontinent 
Description Monthly cash settled, Natural Gas Index Swap: Inside FERC's Gas 

Market Report vs Gas Daily, NGPL Midcontinent 

Contract Symbol MCI 

Contract Size per lot 2500 MMBtu 

Unit of Trading Any multiple of2,500 MMBtus 

Currency USD and cents 

Price Increment One hundredth of a cent ($0.0001) per MMBtu 

Contract Pricing Premium is expressed as positive or negative 

Floating Price A A price in dollars per MMBtu dry equal to the Index Price, as reported in 
Platts Inside FERC's Gas Market Report in the first of the month 

-- -

puolicatioi'l for each month; for the corresponding Hub ana 
Determination Periods 

Floating Price B The 'Floating Price' shall be the average of the midpoint prices for each 
calendar day during the Determination Period as published in the 'Daily 
Price Survey' table of 'Gas Daily'. The floating price for any business day 
shall be the midpoint of the prices published in such sections of 'Gas 
Daily' on such business day for the immediately preceding business day. 
The floating price for any day that is not a business day shall be the 
midpoint of the prices for the section of 'Gas Daily' on the immediately 
succeeding business day of the prices for the immediately preceding 
business day. 

Contract Series Up to 48 consecutive months. 

Last Trading Day Close of business on the 2nd Business Day after the contract series 

Final Payment Date One business day following the Last Trading Day. 

Business Days US Business Days 

1.4 Natural Gas Swing Swap: NGPL-Midcontinent 
Description Financial Natural Gas Swing Swap: Fixed Price for Platts Gas Daily; 

NGPL, Midcontinent 

Contract Symbol MTS 

Contract Size per lot 2500 MMBtu 

ICE.OTC COlltr3ct Sp(-idficc!Uons for h-::bll.lary 21,2011 Launch 
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Unit of Trading Any multiple of2,500 MMBtus 

Currency USD and cents 

Price Increment One hundredth ofa cent ($0.0001) per MMBtu 

Minimum Price Flux One hundredth of one cent (USD 0.0001) per MMBtu 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward, 
and derivative markets for both physical and financial products. 

Final Settlement In respect of final settlement, the Floating Price will be a price in USD 
and cents per MMBtu based on the Day Ahead Index for NGPL, 
Midcontinent, as published in Platts' 'Daily Price Survey' table of 'Gas 
Daily'. 

- - - - - - - - - - - - - - - - -

Contract Series 65 consecutive daily contracts. 

Last Trading Day One business day following the Nominal Contract Day 

Final Payment Date One business day following the Last Trading Day. 

Busines,s Days US Business Days 

1.5 Natural Gas Basis Swap: TETCO-ELA 
Description Monthly cash settled, Natural Gas Basis Swap: Inside FERC's Gas 

Market Report for Texas Eastern Transmission Corp., East Louisiana 
zone 

Contract Symbol TEB 

Contract Size per lot 2500 MMBtu 

Unit of Trading Any multip'Ie of2,500 MMBtus 

Currency USD and cents 

Price Increment One hundredth of a cent ($0.0001) per MMBtu 

Contract Pricing Premium is expressed as positive or negative 

Floating Price A A price in dollars per MMBtu dry equal to the monthly last settlement 
price for natural gas futures as made public by the New York Mercantile 
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Exchange (NYMEX) for the month of production per ISDA commodity 
definitions. 

Floating Price B A price in dollars per MMBtu dry equal to the Index Price, as reported in 
Platts Inside FERC's Gas Market Report in the first of the month 
pUblication for each month, for the corresponding Hub and 
Determination Periods. 

Contract Series Up to 48 consecutive months. 

Last Trading Day Close of business on the 2nd Business Day of the contract series 

Final Payment Date One business day following the Last Trading Day. 

Business Days US Business Days 

2 FI NANCIAL POWER 

2.1 Financial Power Swap - MISO Illinois Day Ahead LMP, Peak Monthly 
Description Monthly cash settled Financial Power Swap - Peak, MISO Illinois DA 

LMP, Monthly 

Contract Symbol MLB 

Contract Size 16 

Unit of Trading Any multiple of 16 Mwh 

Currency US $ and cents per MWH 

Minimum Price Fluctuation 0.01 

Last Trading Day Close of business five US Business Days following the last calendar day 
of the contract series 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE based on Volume Weighted Trade in the settlement period plus 
consideration of other cash and derivative markets where necessary 

In respect of final settlement, the Floating Price will be a price in USD 
and cents per MWh equal to the arithmetic average of the hourly day-
ahead Locational Marginal Price (LMPs) for Midwest Independent 
System Operator (MISO) Illinois Hub for all peak hours in the month of 

IC[ OTC Contract Specifications i'oJ" February 21, 20'11 Lmmch 
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production as per ISDA commodity definitions. 

Contract Series Up to 50 months 

Final Payment Date The Business Day following the Last Trading Day 

Business Days US Business Days 

2.2 Financial Power Swap - MISO Illinois Day Ahead lMP, Off-Peak Monthly 
Description Monthly cash settled Financial Power Swap - Off-Peak, MISO Illinois, 

Monthly 

Contract Symbol MLD 

Contract Size 5 

Unit of Trading Any multiple of 5 Mwh 
- - -- - - - - - - - - -

Currency US $ and cents per MWH 

Minimum Price Fluctuation 0.01 , 

Last Trad~ng Day Close of business five US Business Days following the last calendar day 
of the contract series 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE based on Volume Weighted Trade in the settlement period plus 
consideration of other cash and derivative markets where necessary 

In respect of final settlement, the Floating Price will be a price in USD 
and cents per MWh equal to the arithmetic average of the hourly day-
ahead Locational Marginal Price (LMPs) for Midwest Independent 
System Operator (MISO) Illinois Hub for all off-peak hours in the 
month of production as per ISDA commoditiy definitions.· 

Contract Series Up to 50 months 

Final Payment Date The Business Day following the Last Trading Day 

Business Days US Business Days 
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2.3 Financial Power Swap - PJM CornEd Zone Day Ahead LMP, Peak Monthly 
Description Monthly cash settled Financial Power Swap - Peak, PJM CornEd DA 

LMP, Monthly 

Contract Symbol CEP 

Contract Size 16 

Unit of Trading Any multiple of 16 Mwh 

Currency US $ and cents per MWH 

Minimum Price Fluctuation O.oI 

Last Trading Day Close of business three US Business Days following the last calendar day 
of the contract series 

Fixed Price The traded price or the previous day's settlement price 
- - -- -- - - - - - -- - - - - - - -

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE based on Volume Weighted Trade in the settlement period plus 
consideration of other cash and derivative markets where necessary 

In respect of final settlement, the Floating Price will be a price in USD 
and cents per MWh equal to the arithmetic average of the hourly day-
ahead Locational Marginal Price (LMPs) for all peak hours in the month 
of production for PJM CornEd Zone published by PJM 

Contract Series Up to 50 months 

Final Payment Date The Business Day following the Last Trading Day 

Business Days US Business Days 

2.4 Financial Power Swap - PJM CornEd Zone Day Ahead LMP, Off-Peak 
Monthly 

Description Monthly cash settled Financial Power Swap - Off-Peak, PJM CornEd DA 
LMP, Monthly 

Contract Symbol CEO 

Contract Size 5 

Unit of Trading Any multiple of 5 Mwh 

Currency US $ and cents per MWH 
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Minimum Price Fluctuation om 

Last Trading Day Close of business three US Business Days following the last calendar day 
of the contract series 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE based on Volume Weighted Trade in the settlement period plus 
consideration of other cash and derivative markets where necessary 

In respect of final settlement, the Floating Price will be a price in USD 
and cents per MWh equal to the arithmetic average of the hourly day-
ahead Locational Marginal Price (LMPs) for all off-peak hours in the 
month of production for PlM CornEd Zone published by PlM 

Contract Series Up to 50 months 

-Final Payment Date - The Business Day following the bast Trading Day- - . - -" ,-

Business Days US Business Days 

2.5 Financial Power Swap - ISO New England Connecticut Day Ahead LMP, 
Peak Monthly 

Description Monthly cash settled Financial Power Swap - Peak, ISO-NE Connecticut 
Zone DA LMP, Monthly 

Contract Symbol rcp 

Contract Size 16 

Unit of Trading Any mUltiple of 16 Mwh 

Currency US $ and ~ents per MWH 

Minimum Price Fluctuation 0.01 

Last Trading Day Close of business three US Business Days following the last calendar day 
of the contract series 

Fixed Price The traded price 01' the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE based on Volume Weighted Trade in the settlement period plus 
consideration of other cash and derivative markets where necessary 
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In respect of final settlement, the Floating Price will be a price in USD 
and cents per MWh equal to the arithmetic average of the hourly day-
ahead Locational Marginal Price (LMPs) for all peak hours in the month 
of production for ISO New England Connecticut Zone Day Ahead 
published by ISO-NE 

Contract Series Up to 50 months 

Final Payment Date The Business Day following the Last Trading Day 

Business Days US Business Days -

2.6 Financial Power Swap - ISO New England Connecticut Day Ahead LMP, 
Off-Peak Monthly 

Description Monthly cash settled Financial Power Swap - Off-Peak, ISO-NE 
Connecticut Zone DA LMP, Monthly 

- -- - - -- - - - - - --' -- - .-- - - - -- -

Contract Symbol ICO 

Contract Size 5 

Unit of Trading Any multiple of 5 Mwh 

Currency US $ and cents per MWH 

l\iinimum Price Fluctuation 0.01 

Last Trading Day Close of business three US Business Days following the last calendar day 
of the contract series 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE based on Volume Weighted Trade in the settlement period plus 
consideration of other cash and derivative markets where necessary 

In respect of final settlement, the Floating Price will be a price in USD 
and cents per MWh equal to the arithmetic average of the hourly day-
ahead Locational Marginal Price (LMPs) for all off-peak hours in the 
month of production for ISO New England Connecticut Zone Day Ahead 
published by ISO-NE 

Contract Series Up t9 50 months 

Final-Payment Date The Business Day following the Last Trading Day 
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I Business Days I US Business Days 

3 Oil 

3.1 Naphtha Crack - CIF NWE Cargoes vs Brent 1st Line BALMO Swap 
Description A balance ofthe month cash settled swap based on the difference 

between the Platts daily assessment price for Naphtha CIF NWE Cargoes 
··1·· ~ . - . ~ - - - and the IGE daily settlement price for Brent IstLineCrude- " - - -

Contract Symbol . FJA-FKE 

Contract Size 1,000 Metric Tonnes (8,900 Barrels) 

Unit of Trading Any multiple of 1,000 Metric Tonnes 

Currency US Dollars and cents 

Settlement Prices To one tenth of one cent ($0.001) per Barrel 

Minimum Price Fluctuation One cent ($0.01) per Metric Tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement Price In respect of final settlement, the Floating Price will be a price in USD 
and cents per Barrel equal to the differel!ce of the arithmetic mean of the 
relevant high and low quotations appearing in the "Platts European 
Marketscan" under the heading "Northwest Europe cargoes" subheading 
"CIF NWE/Basis ARA" for the "Naphtha" quotation minus the average 
of the settlement prices as made public by ICE for the ICE Brent 1st Line 
Swap quotation for each Business Day in the determination period. 
Conversion factor: 8,900Bbls = 1,000MT. Non-common pricing applies. 
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Roll Adjust Provision In order to use the correct Floating Price quotations, the nearby month 
quotation for ICE Brent Futures specified in the Floating Price terms 
above will be used except for the expiration date of the commodity's 
underlying delivery month's futures contract. On such date, the 
applicable pricing quotation will be rolled to the following month's 
futures contract. 

Contract Series Up to 2 consecutive months 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days UK Business Days 

3.2 Gasoil Diff - ULSD 10 ppm CIF NWE vs ICE Gasoil BALMO Swap 
. _~escription 

- . - . 
_ A ~alal!ce of the monQ1.cash .settled swap _b~sed . on the ~if[erence_ 
between the Platts daily assessment price for ULSD 10 ppm CIF NWE 
Cargoes and the ICE daily settlement price for Gasoil 1st Line Swap 

Contract Symbol EPA-EQE 

Contract Size 1,000 Metric Tonnes 

Unit of Trading Any multiple of 1,000 Metric Tonnes 

Currency US Dollars and cents 

Settlement Prices To one tenth of one cent ($0.001) per Metric Tonne 

Minimum Price Fluctuation One cent ($0.01) per Metric Tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement Price In respect of final settlement, the Floating Price will be a price in USD 
and cents per Metric Tonne equal to the difference ofthe arithmetic mean 
of the relevant high and low quotations appearing in the "Platts European 
Marketscan" under the heading "Northwest Europe cargoes" subheading 
"CIF NWElBasis ARA" for the "ULSD 10 ppm" quotation minus the 
average of the settlement prices as made public by ICE for the ICE 
Gasoil 1st Line .Swap quotation for each Business Day in the 
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determination period. Non-common pricing applies. 

Roll Adjust Provision In order to use the correct Floating Price quotations, the nearby month 
quotation for ICE Gasoil Futures specified in the Floating Price terms 
above will be used except for the expiration date of the commodity's 
underlying delivery month's futures contract. On such" date, the 
applicable pricing quotation will be rolled to the following month's 
futures contract. 

Contract Series Up to 2 consecutive months 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days UK Business Days 

- -3.3 Diesel Diff ·-DieseI10ppm FOB Rdam Bargesvs ICE Gasoil-BALMO Swap 
Description A balance of the month cash settled swap based on the difference 

between the Platts daily assessment price for Diesel 10ppm FOB 
Rotterdam Barges and the ICE daily settlement price for Gasoil 1st Line 
Swap 

Contract Symbol EUA-EVE 

Contract Size 1,000 Metric Tonnes 

Unit of Trading Any multiple of 1,000 Metric Tonnes 

Currency US Dollars and cents 

Settlement Prices To one tenth of one cent ($0.001) per Metric Tonne 

Minimum Price Fluctuation One cent ($0.01) per Metric Tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement Price In respect of final settlement, the Floating Price will be a price in USD 
and cents per Metric Tonne equal to the difference of the arithmetic mean 
of the relevant high and low quotations appearing in the "Platts European 
Marketscan" under the heading "Northwest Europe barges" subheading 
"FOB Rotterdam" for the "Diesel 10 ppm" quotation minus the average 
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of the settlement prices as made public by ICE for the ICE Gasoil 1st 
Line Swap quotation for each Business Day in the determination period. 

Non-common pricing applies. 

Roll Adjust Provision In order to use the correct Floating Price quotations, the nearby month 
quotation for ICE Gasoil Futures specified in the Floating Price terms 
above will be used except for the expiration date of the commodity's 
underlying delivery month's futures contract. On such date, the 
applicable pricing quotation will be rolled to the following month's 
futures contract. 

Contract Series Up to 2 consecutive months 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days UK Business Days 

3.4 Naphtha Outright - Japan C+F Naphtha Cargoes BAlMO Swap 
Description A balance of the month cash settled swap based on the Platts daily 

assessment price for Naphtha C+F Japan 

Contract Symbol FEA~FFE 

Contract Size 1,000 Metric Tonnes 

Unit of Trading Any multiple of 1,000 Metric Tonnes 

Currency US Dollars and cents 

Settlement Prices To one tenth of one cent ($0.001) per Metric Tonne 

Minimum Price Fluctuation One cent ($0.01) per Metric Tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement Price In respect of final settlement, the Floating Price will b,e a price in USD 
and cents per Metric Tonne equal to the arithmetic mean of the relevant 
high and low quotations appearing in the "Platts Asia-Pacific/Arab Gulf 
Marketscan" under the headinK "Japan ~hysical oil assessments" 
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subheading "C+F Japan" for the "Naphtha ($!mt)" quotation for each 
Business Day in the determination period. 

Contract Series Up to 2 consecutive months 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days Asian Business Days 

3.5 Jet Fuel Diff - Singapore Jet Kero Cargoes vs 0.5% Singapore Gasoil 
BALMO Swap 

Description A balance of the month cash settled swap based on the difference 
between the Platts' daily assessment price for Singapore Jet Kero Cargoes 
and the Platts daily assessment price for Singapore 0.5% Gasoil Swap 

Contract Symbol FGA-FHE 

Contract Size 1,000 Barrels 

Unit of Trading Any multiple of 1,000 Barrels 

Currency US Dollars and cents 

Settlement Prices To one tenth of one cent ($0.001) per Barrel 

Minimum Price Fluctuation One cent ($0.01) per Barrel 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement Price In respect of final settlement, the Floating Price will be a price in USD 
and cents per Barrel based on the difference between the arithmetic mean 
of the relevant high and low quotations appearing in the "Platts Asia 
Pacific! Arab Gulf Marketscan" under the heading "Singapore" 
subheading "FOB Singapore" for the "Kerosene" quotation minus the 
arithmetic mean of the relevant high and low quotations appearing in the 
"Platts Asia Pacific!Arab Gulf Marketscan" under the heading 
"Singapore" subheading "FOB Singapore" for the "Gasoil Reg 0.5% 
sulfur" quotation for each Business Day in the determination period. 
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Contract Series Up to 2 consecutive months 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days Asian Business Days 

3.6 Gasoil Outright - Gasoil 50 ppm FOB Rotterdam Barges Swap 
Description A monthly cash settled swap based on the Platts daily assessment price 

for Gasoil 50ppm FOB Rotterdam Barges. 

Contract Symbol GSA 

Contract Size 1,000 Metric Tonnes 

_ Unit ofl'rading Any multiple of 1,000 Metlic rQnnes -------- ------ - ,-

Currency US Dollars and cents 

Settlement Prices To one tenth of one cent ($0.001) per Metric Tonne 

Minimum Price Fluctuation One cent ($0.01) per metric tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement In respect of final settlement, the Floating Price will be a price in USD 
and cents per Metric Tonne based on the arithmetic mean of the relevant 
high and low quotations appearing in the "Platts European Marketscan" , 
under the heading "Northwest Europe barges" subheading "FOB 
Rotterdam" for the "Gasoil 50 ppm" quotation for each Business Day in 
the determination period. 

Contract Series Up to 48 consecutive months will be listed commencing with the next 
calendar month. Quarterly and calendar tenors will be listed within the 
total number of listed monthly contract months as appropriate. An 
additional 12 months will be added to the end of the series upon the 
expiry of prompt December contract. 

Final Payment Dates One Business Day following the Last Trading Day 
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I Business Days. I UK Business Days 

3.7 Gasoil Outright - Gasoil50 ppm FOB Rotterdam Barges BALMO Swap 
Description A balance of the month swap based on the Platts daily assessment price 

for Gasoil 50ppm FOB Rotterdam Barges, 

Contract Symbol FLA-FME 

Contract Size 1,000 Metric Tonnes 

Unit of Trading Any multiple of 1,000 Metric Tonnes 

Currency US Dollars and cents 

~ 

Settl!)ment Pric.es .. ~ To one tenth of Qneceni($O ,00 1) per t'ieJric Tonne. 
-- - . - -

Minimum Price Fluctuation One cent ($d.01) per metric tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement Price In respect of final settlement, the Floating Price will be a price in USD 
and cents per Metric Tonne based on the arithmetic mean of the relevant 
high and low quotations appearing in the "Platts European Marketscan" 
under the heading "Northwest Europe barges" subheading "FOB 
Rotterdam" for the "Gasoil 50 ppm" quotation for each Business Day in 
the determination period. 

Contract Series Up to 2 consecutive months 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days UK Business Days 

3.8 Gasoil Diff • Gasoil 50 ppm FOB Rotterdam Barges vs 0.1 % Gasoil FOB 
Rotterdam Barges Swap 

Description 
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Platts daily assessment price for Gasoil 0.1 % FOB Rotterdam Barges. 

Contract Symbol GSF 

Contract Size 1,000 Metric Tonnes 

Unit of Trading Any multiple of 1,000 Metric Tonnes 

Currency US Dollars and cents 

Settlement Prices To one tenth of one cent ($0.001) per Metric Tonne 

Minimum Price Fluctuation One cent ($0.01) per Metric Tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price -In-respecf of daily settiement,the Floating Price-wilibe determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement In respect of final settlement, the Floating Price will be a price in USD 
and cents per Metrie Tonne equal to the difference of the arithmetic mean 
of the relevant high and low quotations appearing in the "Platts European 
Marketscan" under the heading "Northwest Europe barges" subheading 
"FOB Rotterdam" for the "Gasoil 50 ppm" quotation minus the 
arithmetic mean o(the relevant high and low quotations appearing in the 
"Platts European Marketscan" under the heading "Northwest Europe 
barges" subheading "FOB Rotterdam" for the "Gasoil 0.1%" quotation 
for each Business Day in the determination period. 

Roll Adjust Provision In order to use the correct Floating Price quotations, the nearby month 
quotation for ICE Gasoil Futures specified in the Floating Price terms 
above will be used except for the expiration date of the commodity's 
underlying delivery month's futures contract. On such date, the 
applicable pricing quotation will be rolled to the following month's 
futures contract. 

Contract Series Up to 48 consecutive months will be listed commencing with the next 
calendar month. Quarterly and calendar tenors will be listed within the 
total number of listed monthly contract months as appropriate. An 
additional 12 months will be added to the end of the series upon the 
expiry of prompt December contract. 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days UK Business Days 
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3.9 Gasoil Crack - Gasoil 50 ppm FOB Rotterdam' Barges vs Brent 1st Line 
Swap 

Description A monthly cash settled swap based on the difference between the Platts 
daily assessment price for Gasoil 50 ppm FOB Rotterdam Barges and the 
ICE daily, settlement price for Brent 1st Line Swap. 

Contract Symbol GSC 

Contract Size 1,000 Metric Tonnes 

Unit of Trading Any mUltiple of 1,000 Metric Tonnes 

Currency US Dollars and cents 

Settlement Prices One tenth ofa cent ($0.001) per Barrel 
- - -

Minimum Price Fluctuation Orie cent ($0.01) per Metric Tonne 

Last Trading Day First Business Day following the settlement period 

Fixed :rrice The traded price or the previous day's settlement price 
, 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and fmancial products. 

Final Settlement In respect of final settlement, the Floating Price will be a price in USD 
and cents per Barrel equal to the difference of the arithmetic mean of the 
relevant high and low quotations appearing in the "Platts European 
Marketscan" under the heading "Northwest Europe barges" subheading 
"FOB Rotterdam" for the "Gasoil 50 ppm" quotation minus the average 
ofthe settlement prices as made public by ICE for the ICE Brent 1st Line 
Swap quotation for each Business Day in the determination period. The 
conversion factor is 7.45 barrels per metric tonne. 

Roll Adjust Provision In order to use the correct Floating Price quotations, the nearby month 
quotation for ICE Gasoil Futures specified in the Floating Price terms 
above will be used except for the expiration date of the commodity's 
underlying delivery month's futures contract. On such date, the 
applicable pricing quotation will be rolled to the following month's 
futures contract. 

Contract Series Up to 48 consecutive months will be listed commencing with the next 
calendar month. Quarterly and calendar tenors will be listed within the 
total number of listed monthly contract months as appropriate. An 
additional 12 months will be added to the end of the series upon the 
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expiry of prompt December contract. 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days UK Business Days 

3.10 Gasoil Diff - Gasoil 50 ppm FOB Rotterdam Barges vs Gasoil1 st Line Swap 
Description A monthly cash settled swap based on the difference between the Platts 

daily assessment price for Gasoil 50 ppm FOB Rotterdam Barges and the 
ICE daily settlement price for Gasoil1st Line Swap. 

Contract Symbol GSD 

Contract Size 1,000 Metric TOMes 

_ JJl!itofTrading ~ny multiple_of 1,000 M(jt!ic1'onnes _ 

Currency US Dollars and cents 

Settlement Prices One tenth of a cent ($0.001) per Metric Tonne 

Minimum Price Fluctuation One cent ($0~01) per Metric Tonne 

Last Trading Day First Business Day following the settlement period 

Fixed Price The traded price or the previous day's settlement price 

Floating Price In respect of daily settlement, the Floating Price will be determined by 
ICE using price data from a number of sources including spot, forward 
and derivative markets for both physical and financial products. 

Final Settlement In respect of final settlement, the Floating Price will be a price in USD 
and cents per Metric Tonne based on the arithmetic mean of the relevant 
high and low quotations appearing in the "Platts European Marketscan" 
under the heading "Northwest Europe barges" subheading "FOB 
Rotterdam" for the "Gasoil 50 ppm" quotation minus the average of the 
settlement prices as made public by ICE for the ICE Gasoil 1st Line 
Swap qu~tation for each Business Day in the determination period. 

Roll Adjust Provision In order to use the correct Floating Price quotations, the nearby month 
quotation for ICE Gasoil Futures specified in the Floating Price terms 
above will be used exoept for the expiration date of the commodity's 
underlying. delivery month's futures contract. On such date, the 
applicable pricing quotation will be rolled to the following month's 
futures contract. 
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Contract Series Up to 48 consecutive months will be listed commencing with the next 
calendar month. Quarterly and calendar tenors will be listed within the 
total number of listed monthly contract months as appropriate. An 
additional 12 months will be added to the end of the series upon the 
expiry of prompt December contract. 

Final Payment Dates One Business Day following the Last Trading Day 

Business Days UK Business Days 

--- --- -------
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