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& CME Group

Managing Director and Chief Regulatory Counsel
Legal Department

November 18, 2019

VIA ELECTRONIC PORTAL

Mr. Christopher J. Kirkpatrick

Office of the Secretariat

Commodity Future Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, DC 20581

Re: CFTC Regulation 40.6(a) Certification. Notification Regarding Administrative
Amendments to Twelve (12) Platts Refined Petroleum Futures Contracts.
NYMEX Submission: 19-357

Dear Mr. Kirkpatrick:

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 administrative amendments to
(12) refined petroleum futures contracts (the “Contracts”) traded on CME Globex electronic trading platform
and for submission for clearing via CME ClearPort, effective Sunday, December 15, 2019 for trade data
Monday, December 16, 2019, as noted in the table below.

CME
ClearPort Rulebook
Current Contract Title Amended Contract Title /CME
Chapter
Globex
Code
Gasoil 0.1% Barges FOB Rdam Gasoil 0.1% Barges FOB Rdam ARA
(Platts) vs. Low Sulphur Gasoil (Platts) vs. Low Sulphur Gasoil BALMO 6V 475
BALMO Futures Futures
Diesel 10ppm Barges FOB Rdam Diesel 10ppm Barges FOB Rdam ARA
(Platts) vs. Low Sulphur Gasoil (Platts) vs. Low Sulphur Gasoil BALMO 7X 478
BALMO Futures Futures
Gasoil 0.1% Barges FOB Rdam Gasoil 0.1% Barges FOB Rdam-ARA BS 488
(Platts) BALMO Futures (Platts) BALMO Futures
Diesel 10ppm Barges FOB Rdam Diesel 10ppm Barges FOB Rdam ARA u7 489
(Platts) BALMO Futures (Platts) BALMO Futures
Gasoil 0.1% Barges FOB Rdam Gasoil 0.1% Barges FOB Rdam ARA VL 532
(Platts) Futures (Platts) Futures
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Gasoil 0.1% Barges FOB Rdam Gasoil 0.1% Barges FOB Rdam ARA WQIAWQ 533
(Platts) vs. Low Sulphur Gasoil Futures | (Platts) vs. Low Sulphur Gasoil Futures
Micro Gasoil 0.1% Barges FOB Rdam Micro Gasoil 0.1% Barges FOB-Rdam M1B 534
(Platts) Futures ARA (Platts) Futures
European Diesel 10 ppm Barges FOB European Diesel 10 ppm Barges FOB
Rdam (Platts) vs. Low Sulphur Gasoill Rdam ARA (Platts) vs. Low Sulphur ET/AET 718
Futures Gasoil Futures
European Diesel 10 ppm Barges FOB European Diesel 10 ppm Barges FOB GT/IAGT 730
Rdam (Platts) Futures Rdam ARA (Platts) Futures
Mini European Diesel 10 ppm Barges Mini European Diesel 10 ppm Barges
FOB Rdam (Platts) vs. Low Sulphur FOB Rdam ARA (Platts) vs. Low MUD 37
Gasoil Futures Sulphur Gasoil Futures
. . Mini Gasoil 0.1% Barges FOB Rdam
0,
Mini Gasoil 0.1% Barges FOB Rdam ARA (Platts) vs. Low Sulphur Gasoil MGB 745
(Platts) vs. Low Sulphur Gasoil Futures
Futures
European Diesel 10ppm Barges FOB European Diesel 10ppm Barges FOB
Rdam (Platts) vs. NY Harbor ULSD Rdam ARA (Platts) vs. NY Harbor ULSD EL1 858
Futures Futures

Specifically, the Exchange will amend the titles of the Contracts to more accurately reflect the delivery basis
for the underlying Platts assessment. Also, at this time the Exchange will implement harmonizing
amendments to the product chapters of the Contracts as set forth in Exhibit A below with additions
underscored and deletions struck-through. All other references to the new contract titles will be reflected
on the CME website including the Position Limits, Position Accountability and Reportable Level Table in
Chapter 5 of the NYMEX Rulebook (see Exhibit B under separate cover) (collectively, the (“Rule
Amendments”).

It is important to note that the Rule Amendments are administrative in nature and will, in no manner, impact
the structure or economic value of the Contracts.

The Exchange reviewed the designated contract market core principles (“Core Principles”) as set forth in
the Commodity Exchange Act (“CEA”) and staff identified that the Contract may have some bearing on the
following Core Principles:

e Compliance with Rules: The Exchange shall continue its normal practice to establish, monitor,
and enforce compliance with the rule of the Contracts.

¢ Availability of General Information: The Exchange willamend the NYMEX Rulebook, accordingly
on the effective date, which is publicly available on the CME Group website. In addition, the
Exchange will publish a Special Executive Report (“SER”) to advise the marketplace of the Rule
Amendments. The SER will also be posted on the CME Group website.

e Execution of Transactions: These changes will notimpede the Exchange’s ability as a designated
contract market to provide a competitive, open, and efficient market mechanism for executing
transactions of the Contracts.
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Pursuant to Section 5c(c) of the Act and CFTC Regulation 40.6(a), the Exchange hereby certifies that the
Rule Amendments comply with the Act, including regulations under the Act. There were no substantive
opposing views to this proposal.

The Exchange certifies that this submission has been concurrently posted on the Exchange’s website at
http://www.cmegroup.com/market-requlation/rule-filings.html.

Should you have any questions concerning the above, please contact the undersigned at (212) 299-2200
or e-mail CMEGSubmissionInguiry@cmegroup.com.

Sincerely,

/s/Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachments:  Exhibit A - NYMEX Rulebook Chapters (blackline format)
Exhibit B - Position Limits, Position Accountability and Reportable Level Table in Chapter
5 of the NYMEX Rulebook (attached under separate cover)
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EXHIBIT A

NYMEX Rulebook

Chapter 475




Chapter 475

Gasoil 0.1% Barges FOB-Rdam ARA (Platts) vs. Low Sulphur Gasoil BALMO

475100.

475101.

475102.

475103.

Futures

SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

CONTRACT SPECIFICATIONS

The Floating Price for each contract month is equal to the balance-of-month arithmetic
average of the mid-point between the high and low quotations from the Platts European
Marketscan for Gasoil 0.1% under the heading "Barges FOB Rotterdam" minus the first
line ICE Low Sulphur Gasoil Futures settlement price for each business day during the
contract month (using Non-common pricing), except as noted below, starting from the
selected start date through the end of the contract month, inclusive.

The settlement prices of the 1st nearby contract month will be used except on the last day
of trading for the expiring ICE Low Sulphur Gasoil Futures contract when the settlement
prices of the 2nd nearby ICE Low Sulphur Gasoil contract will be used.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

475102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

475102.B. Trading Unit

The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.

475102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
475102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or_accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant qgualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

475102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

EINAL SETTLEMENT



https://www.cmegroup.com/content/dam/cmegroup/rulebook/NYMEX/1/nymex-comex-disclaimers.pdf

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

475104. DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.

Chapter 478
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Chapter 478

Diesel 10ppm Barges FOB Rdam ARA (Platts) vs. Low Sulphur Gasoil BALMO

478100.

478101.

478102.

Futures

SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

CONTRACT SPECIFICATIONS

The Floating Price for each contract month is equal to the balance-of-month arithmetic
average of the mid-point between the high and low quotations from the Platts European
Marketscan for Diesel 10ppm under the heading "Barges FOB Rotterdam" minus the first
line ICE Low Sulphur Gasoil Futures settlement price for each business day that both are
determined during the contract month (using Non-common pricing), starting from the
selected start date through the end of the contract month, inclusive, except as noted below.

The settlement prices of the 1st nearby contract month will be used except on the last
day of trading for the expiring ICE Low Sulphur Gasoil Futures contract when the
settlement prices of the 2nd nearby ICE Low Sulphur Gasoil contract will be used.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

478102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

478102.B. Trading Unit

The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.

478102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
478102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
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Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

478102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

478103. FINAL SETTLEMENT
Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

478104. DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.

Chapter 488

Chapter 488
Gasoil 0.1% Barges FOB Rdam ARA (Platts) BALMO Futures

488100. SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

488101. CONTRACT SPECIFICATIONS
The Floating Price for each contract month is equal to the balance-of-month arithmetic
average of the mid-point of the high and low quotations from the Platts European
Marketscan for Gasoil 0.1% under the heading "Barges FOB Rotterdam" starting from the
selected start date through the end of the contract month, inclusive.
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488102.

488103.

488104.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

488102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

488102.B. Trading Unit

The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.

488102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
488102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

488102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.
DISCLAIMER

See NYMEX/COMEX Chapter iv. (‘“DISCLAIMERS”) incorporated herein by reference.

Chapter 489
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Chapter 489
Diesel 10ppm Barges FOB Rdam ARA (Platts) BALMO Futures

489100. SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

489101. CONTRACT SPECIFICATIONS
The Floating Price for each contract month is equal to the balance-of-month arithmetic
average of the mid-point of the high and low quotations from the Platts European
Marketscan for Diesel 10ppm under the heading "Barges FOB Rotterdam" starting from
the selected start date through the end of the contract month, inclusive.

489102. TRADING SPECIFICATIONS
Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.
489102.A. Trading Schedule
The hours of trading for this contract shall be determined by the Exchange.
489102.B. Trading Unit
The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.
489102.C. Price Increments
Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
489102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels
The applicable position limits and/or accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.
A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.
489102.E. Termination of Trading
Trading terminates on the last business day of the calendar month.

489103. FINAL SETTLEMENT
Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

489104. DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.
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Chapter 532

Chapter 532
Gasoil 0.1% Barges FOB Rdam ARA (Platts) Futures

532100. SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange

for cash settlement based on the Floating Price.

532101. CONTRACT SPECIFICATIONS

11
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532102.

532103.

532104.

The Floating Price for each contract month is equal to the arithmetic average of the mid-
point between the high and low guotations from the Platts European Marketscan for Gasoil
0.1% under the heading "Barges FOB Rotterdam" for each business day that it is
determined during the contract month.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

532102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

532102.B. Trading Unit

The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.

532102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum_price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
532102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or_accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

532102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.

Chapter 533
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533100.

533101.

Chapter 533
Gasoil 0.1% Barges FOB Rdam ARA (Platts) vs. Low Sulphur Gasoil Futures

SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

CONTRACT SPECIFICATIONS

The Floating Price for each contract month is equal to the arithmetic average of the mid-
point between the high and low quotations from the Platts European Marketscan for Gasoil
0.1% under the heading "Barges FOB Rotterdam" minus the first line ICE Low Sulphur
Gasoil Futures settlement price for each business day during the contract month (using
non-common pricing), except as noted below.

The settlement prices of the first nearby contract month will be used except on the last day
of trading for the expiring ICE Low Sulphur Gasoil Futures contract when the settlement
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533102.

533103.

533104.

prices of the second nearby ICE Low Sulphur Gasoil contract will be used.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

533102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

533102.B. Trading Unit

The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.

533102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
533102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or_accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

533102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.

Chapter 534
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534100.

534101.

534102.

Chapter 534
Micro Gasoil 0.1% Barges FOB Rdam ARA (Platts) Futures

SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

CONTRACT SPECIFICATIONS

The Floating Price for each contract month is equal to the arithmetic average of the mid-
point between the high and low quotations from the Platts European Marketscan for Gasoil
0.1% under the heading "Barges FOB Rotterdam" for each business day that it is
determined during the contract month.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

534102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

534102.B. Trading Unit

The contract guantity shall be 10 metric tons. Each contract shall be valued as the contract
quantity (10) multiplied by the settlement price.

534102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
534102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or_accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.
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534103.

534104.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant qualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

534102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.

Chapter 718
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Chapter 718

European Diesel 10 ppm Barges FOB Rdam (Platts) vs. Low Sulphur Gasoil

718100.

718101.

718102.

718103.

718104.

Futures

SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

CONTRACT SPECIFICATIONS

The Floating Price for each contract month is equal to the arithmetic average of the mid-
point between the high and low quotations from the Platts European Marketscan for Diesel
10PPM Barges FOB Rotterdam minus the first line ICE Low Sulphur Gasoil Futures
settlement price for each business day during the contract month (using Non-common
pricing), except as noted below.

The settlement prices of the 1st nearby contract month will be used except on the last day
of trading for the expiring ICE Low Sulphur Gasoil Futures contract when the settlement
prices of the 2nd nearby ICE Low Sulphur Gasoil contract will be used.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

718102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

718102.B. Trading Unit

The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.

718102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
718102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

718102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.

Chapter 730

European Diesel 10 ppm Barges FOB Rdam (Platts) Futures
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Chapter 730
European Diesel 10 ppm Barges FOB Rdam ARA (Platts) Futures

730100. SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

730101. CONTRACT SPECIFICATIONS
The Floating Price for each contract month is equal to the arithmetic average of the mid-
point between the high and low quotations from the Platts European Marketscan for Diesel
10ppm (Platts) Barges FOB Rdam for each business day that it is determined during the
contract month.

730102. TRADING SPECIFICATIONS
Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.
730102.A. Trading Schedule
The hours of trading for this contract shall be determined by the Exchange.
730102.B. Trading Unit
The contract quantity shall be 1,000 metric tons. Each contract shall be valued as the
contract quantity (1,000) multiplied by the settlement price.
730102.C. Price Increments
Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum_price
fluctuation shall be $0.01 per metric ton There shall be no maximum price fluctuation.
730102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels
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730103.

730104.

The applicable position limits and/or accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant qualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

730102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

DISCLAIMER
See NYMEX/COMEX Chapter iv. (“‘DISCLAIMERS”) incorporated herein by reference.

Chapter 737
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737100.

737101.

737102.

737103.

737104.

Chapter 737
Mini European Diesel 10 ppm Barges FOB-Rdam ARA (Platts) vs. Low Sulphur
Gasoil Futures

SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

CONTRACT SPECIFICATIONS

The Floating Price for each contract month is equal to the arithmetic average of the mid-
point between the high and low quotations from the Platts European Marketscan for Diesel
10PPM Barges FOB Rotterdam minus the first line ICE Low Sulphur Gasoil Futures
settlement price for each business day during the contract month (using non-common
pricing), except as noted below.

The settlement prices of the 1st nearby contract month will be used except on the last day
of trading for the expiring ICE Low Sulphur Gasoil Futures contract when the settlement
prices of the 2nd nearby ICE Low Sulphur Gasoil contract will be used.

TRADING SPECIFICATIONS

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

737102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

737102.B. Trading Unit

The contract quantity shall be 100 metric tons. Each contract shall be valued as the contract
quantity (100) multiplied by the settlement price.

737102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
737102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or_accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

737102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

DISCLAIMER
See NYMEX/COMEX Chapter iv. (“DISCLAIMERS”) incorporated herein by reference.
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745100.

745101.

745102.

Chapter 745
Mini Gasoil 0.1% Barges FOB Rdam ARA (Platts) vs. Low Sulphur Gasoil Futures

SCOPE OF CHAPTER
The provisions of these rules shall apply to all contracts bought or sold on the Exchange
for cash settlement based on the Floating Price.

CONTRACT SPECIFICATIONS

The Floating Price for each contract month is equal to the arithmetic average of the mid-
point between the high and low quotations from the Platts European Marketscan for Gasoil
0.1% under the heading "Barges FOB Rotterdam" minus the first line ICE Low Sulphur
Gasoil Futures settlement price for each business day during the contract month (using
non-common pricing), except as noted below.

The settlement prices of the first nearby contract month will be used except on the last day
of trading for the expiring ICE Low Sulphur Gasoil Futures contract when the settlement
prices of the second nearby ICE Low Sulphur Gasoil contract will be used.

TRADING SPECIFICATIONS
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745103.

745104.

Contracts shall be listed for a range of calendar months. The number of months open for
trading at a given time shall be determined by the Exchange.

745102.A. Trading Schedule

The hours of trading for this contract shall be determined by the Exchange.

745102.B. Trading Unit

The contract quantity shall be 100 metric tons. Each contract shall be valued as the
contract quantity (100) multiplied by the settlement price.

745102.C. Price Increments

Prices shall be quoted in U.S. dollars and cents per metric ton. The minimum price
fluctuation shall be $0.001 per metric ton There shall be no maximum price fluctuation.
745102.D. Position Limits, Exemptions, Position Accountability and Reportable
Levels

The applicable position limits and/or accountability levels, in addition to the reportable
levels, are set forth in the Position Limit, Position Accountability and Reportable Level
Table in the Interpretations & Special Notices Section of Chapter 5.

A Person seeking an exemption from position limits for bona fide commercial purposes
shall apply to the Market Regulation Department on forms provided by the Exchange, and
the Market Regulation Department may grant gualified exemptions in its sole discretion.
Refer to Rule 559 for requirements concerning the aggregation of positions and allowable
exemptions from the specified position limits.

745102.E. Termination of Trading

Trading terminates on the last business day of the calendar month.

FINAL SETTLEMENT

Final settlement under the contract shall be by cash settlement. Final settlement, following
termination of trading for a contract month, will be based on the Floating Price. The final
settlement price will be the Floating Price calculated for each contract month.

DISCLAIMER
See NYMEX/COMEX Chapter iv. (“‘DISCLAIMERS”) incorporated herein by reference.
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Exhibit B.
NYMEX Rulebook

Chapter 5
(“Trading Qualifications and Practices”)

Position Limits, Position Accountability and Reportable Level Table
in Chapter 5 of the NYMEX Rulebook

(attached under separate cover)
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