
 

 

55 East 52nd Street 

New York, NY 10055 

 

 

BY ELECTRONIC TRANSMISSION 

 

        Submission No. 23-77 

        June 2, 2023 

 

Mr. Christopher J. Kirkpatrick 

Secretary of the Commission 

Office of the Secretariat 

Commodity Futures Trading Commission 

Three Lafayette Centre 

1155 21st Street, NW 

Washington, DC 20581 

 

Re: Delisting of Certain Futures and Option on Futures - Submission Pursuant to Section 5c(c)(1) 

of the Act and Regulation 40.6(a)                    

 

Dear Mr. Kirkpatrick: 

 

Pursuant to Section 5c(c)1 of the Commodity Exchange Act, as amended (the “Act”) and 

Commodity Futures Trading Commission (“Commission”) Regulation 40.6(a), ICE Futures U.S., Inc. 

(“Exchange”) submits notice to the Commission that, effective as of the close of business today, June 2, 

2023, the Exchange will delist all contract months of the following futures and option on futures:  

 

• Crude Diff – Argus ANS vs Brent 1st Line Future (ABL) 

• Crude Diff – Argus WTI Houston vs WTI Trade Month Balmo Future (ACL) 

• Crude Diff – Argus WTS vs WTI 1st Line Future (AFH) 

• Crude Diff – Argus WTS vs WTI 1st Line Balmo Future (AFI) 

• Crude Diff – Argus WTS vs WTI 1st Line Average Price Option (AFH) 

• Crude Diff – Argus WTI Houston vs WTI 1st Line Balmo Future (AIK) 

• Crude Diff – Argus WTI Houston vs WTI 1st Line Average Price Option (AIL) 

• Diesel Diff – Argus ULSD NYH Buckeye Pipeline vs Heating Oil 1st Line Future (AIO) 

• Diesel Diff – Argus ULSD NYH Colonial Offline vs Heating Oil 1st Line Future (AIP) 

• Crude Diff – Argus LLS vs Dated Brent (Platts) Future (ARJ) 

• Crude Diff – Argus LLS vs WTI 1st Line Average Price Option (ARK) 

• Crude Diff – Argus LLS vs WTI Trade Month Average Price Option (ARL) 

• Crude Diff – Argus Mars vs WTI 1st Line Average Price Option (ARO) 

• Crude Diff – Argus Mars vs WTI Trade Month Balmo Future (ARS) 

• Crude Diff – Argus Mars vs WTI Trade Month Average Price Option (ARW) 

• Crude Diff - Argus WTS vs WTI Trade Month Average Price Option (AVT) 

• Crude Diff - Argus WCS (Cushing) Crude Oil Trade Month Average Price Option (CSH) 



• Diesel Diff – Diesel 10ppm FOB ARA Barges (Platts) vs Heating Oil 1st Line Future 

(DFF) 

• Daily WTI 1-Month Calendar Spread Future (DWO)* 

• Daily WTI 1-Month Calendar Spread Option (DWO)* 

• Heating Oil Diff – EU-Style Heating Oil vs Low Sulphur Gasoil Future (EHL)* 

• Heating Oil Diff – EU-Style Heating Oil vs Low Sulphur Gasoil Option (EHL)* 

• Fuel Oil Diff – New York 1% Fuel Oil vs 1% FOB NWE Cargoes Fuel Oil Balmo Future 

(FOI) 

• Fuel Oil Crack – New York 1% Fuel Oil vs WTI 1ST Line Balmo Future (FOL) 

• Fuel Oil Diff – USGC HSFO (Platts) vs Fuel Oil 3.5% FOB Rotterdam Barges (Platts) 

Future (in MTs) (NVV) 

• Diesel Diff – Daily Gulf Coast ULSD (Platts) vs Heating Oil 1st Line Future (DFK) 

• Diesel Crack – Gulf Coast ULSD vs Brent 1st Line Future (GUV) 

• Diesel Crack – Gulf Coast ULSD vs WTI 1st Line Future (GUW) 

• Diesel Diff – Gulf Coast ULSD vs Low Sulphur Gasoil 1st Line Future (GUX) 

• Jet Fuel Outright – Gulf Coast Jet Fuel (Platts) Average Price Option (JCF) 

• Jet Fuel Diff – Argus NYH Jet Fuel vs Heating Oil 1st Line Future (JCH) 

• Jet Fuel Diff – Argus NYH Jet Fuel vs Heating Oil 1st Line Balmo Future (JCI) 

• Jet Fuel DIff – Daily Gulf Coast Jet Fuel (Platts) vs Heating Oil 1st Line Future (DFL) 

• Crude Diff – Argus WTI Midland vs WTI 1st Line Balmo Future (MLU) 

• Crude Diff – Argus WTI Midland vs WTI 1st Line Average Price Option (MLT) 

• Crude Diff – Argus WTI Midland vs Argus WTS Trade Month Future (MST) 

• Crude Diff – Argus WTI Midland vs WTI Trade Month Balmo Future (MLS) 

• Diesel Diff – Argus 67-Grade NYH ULSD vs Heating Oil 1st Line Future (NH7) 

• Crude Diff – ICE SYN 1B Index Future (SYN) 

• Crude Diff – WTI 12-Month Calendar Spread Future (TIZ)* 

• Crude Diff – WTI 12-Month Calendar Spread Option (TIZ)* 

• ICE C5 1a Index Average Price Option (TMF) 

• Crude Diff – ICE LSB 1A Index Future (TML) 

• Diesel Diff – ULSD 10ppm CIF Med Cargoes (Platts) vs Heating Oil 1st Line Future 

(TMN) 

• ICE SW 1a Index Average Price Option (TMR) 

• ICE SYN 1a Index Average Price Option (TMS) 

• ICE UHC 1a Index Average Price Option (TMU) 

• Crude Diff – ICE WCS 1a Index Average Price Option (TMW) 

• Diesel Diff – ULSD 10ppm CIF NWE Cargoes (Platts) vs Heating Oil 1st Line Future 

(TNN) 

• Crude Diff – Argus Sour Crude Index (ASCI) Diff Trade-Month Future (TOB) 

• Crude Diff – ICE UHC 1B Index Future (UHB) 

• Diesel Diff – ULSD NYH Colonial Offline (Platts) vs Heating Oil 1st Line Future (UHL) 

• Diesel Diff – 67-Grade USGC ULSD (Platts) vs Heating Oil 1st Line Future (UL7) 

• Heating Oil Arb – Heating Oil 1st Line vs Low Sulphur Gasoil 1st Line Future (in MTs) 

(ULL) 

• ICE WCS Cushing 1a Index Trade Month Future (TMQ) 

• Diesel Outright - Diesel EIA Flat Tax On-Highway Future (EIT) 

• Gasoline Diff - Gulf Coast Unl 87 Gasoline Prompt Pipeline (Platts) vs. Argus Euro-Bob 

Oxy FOB Rotterdam Barges Future (349.86 conversion) (GDU) 

• Biodiesel Outright - Argus Houston Methanol Future (BOM) 



• Jet Fuel Diff - Gulf Coast Jet Fuel (Platts) vs NYH ULSHO 1st Line Future (NYJ) 

• Diesel Diff - Gulf Coast ULSD (Platts) vs NYH ULSHO 1st Line Future (NYD) 

• Crude Diff – Midland WTI American Gulf Coast Trade Month vs WTI Trade Month Future 

(HOZ) 

• Crude Diff - Argus WTI Midland-Enterprise vs WTI Trade Month Future (MSE) 

 

The products above currently have no open interest. Products designated with “*” are referenced 

contracts under CFTC Regulation 150. 

 

The Exchange certifies that, concurrent with this filing, a copy of this submission was posted on 

the Exchange’s website and may be accessed at (https://www.theice.com/futures-us/regulation).    

 

If you have any questions or need further information, please contact me at 312-836-6745 or at 

patrick.swartzer@theice.com. 

 

Sincerely, 

 
      Patrick Swartzer 

      Director 

      Market Regulation 

 

Enc.         

cc: Division of Market Oversight 

 New York Regional Office 

https://www.theice.com/futures-us/regulation
mailto:patrick.swartzer@theice.com

