& CME Group

Director and Assistant General Counsel
Legal Department

July 23, 2012

VIA E-MAIL

Mr. David Stawick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

Re: Rule 40.6(a) Certification. Notification Regarding the Delisting of Four
NYMEX Tanker Freight Swap Futures Contracts
NYMEX Submission #12-238

Dear Mr. Stawick,

The New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”) is notifying the Commodity Futures
Trading Commission (“CFTC” or “Commission”) that it is self-certifying the delisting of four tanker freight
swap futures contracts, as set out below:

Rule
Contract Code Chapter
Freight Route TC1 (Platts) Swap Futures TG 680
Freight Route TC4 (Platts) BALMO Swap Futures V9 309
Freight Route TD10D (Baltic) Swap Futures TO 688
Freight Route TD9 (Baltic) Swap Futures TN 687

These contracts will be delisted from the NYMEX trading floor, and CME ClearPort, the venues on which
they are currently listed. There is no open interest in these contracts. The delisting of these contracts
shall be effective immediately. The respective rule chapters and terms and conditions contained in the
Position Limit, Position Accountability and Reportable Level Table located in the Interpretations and
Special Notices Section of Chapter 5 of the NYMEX Rulebook shall also be removed from the Exchange
rulebook.

NYMEX business staff responsible for the delisting of the contracts and the NYMEX legal department
collectively reviewed the designated contract market core principles (“Core Principles”) as set forth in the
Commodity Exchange Act (“CEA” or the “Act”). During the review, NYMEX staff identified that the
delisting of the contracts may have some bearing on the following Core Principles:

e Emergency Authority: There is no open interest in these contracts submitted for delisting and
therefore, there will be no market disruption related to their delisting.

e Availability of General Information: Notice will be made of the contracts’ delisting, and upon
delisting, the terms and conditions of these contracts will no longer be available to the
marketplace.

Pursuant to Section 5c¢(c) of the Act and CFTC Rule 40.6(a), the Exchange hereby certifies that the
delisting of these contracts complies with the Act, including regulations under the Act. There were no
substantive opposing views to this proposal.
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The Exchange certifies that this submission has been concurrently posted on the Exchange’s website at
http://www.cmegroup.com/market-regulation/rule-filings.html.

Should you have any questions concerning the above, please contact the undersigned at (312) 930-8167
or Sean.Downey@cmegroup.com.

Sincerely,

/sISean M. Downey
Director and Assistant General Counsel

Attachments:  Appendix A — Deletion of Terms and Conditions from Exchange Rulebook

20 South Wacker Drive, Chicago, Illinois 60606 T 3129308167 F 312930 3323 sean.downey@cmegroup.com cmegroup.com


http://www.cmegroup.com/market-regulation/rule-filings.html
mailto:Sean.Downey@cmegroup.com

(strikethrough indicates deletion)

NYMEX Rulebook Chapter 5 Position Limit Table

Appendix A

Name

Rule
Chapter

Chapter
Commodity
Code

Diminishing
Balances
Contracts

All Month
Accountability
Level

Any One Month
Accountability

Level

Expiration
Month Limit

Reporting
Level

Aggregate
Into (1)

Rule 560

Rule 560

Rule 559

Rule 561

Clean Tanker
Index

Freight Route

1%

1%

Dirty Tanker
Index

Freight I%e. e
FDo-(Balic)
Swap-Futures

1%

Freight Route
TDB10b-(Baltic}
Swap-Futures

1%
















