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Christopher Bowen  
Managing Director and Chief Regulatory Counsel 

Legal Department 
 
December 22, 2014 

VIA ELECTRONIC PORTAL 

Christopher J. Kirkpatrick 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st Street, N.W. 
Washington, DC 20581 
 

Re: CFTC Regulation 40.6(a) Certification. Notification of Delisting Certain Contract Months 
for Twenty-Four (24) Electricity Futures and Option Contracts.  

 NYMEX Submission No. 14-387 

Dear Mr. Kirkpatrick: 

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 previously-listed 
contract months on its trading and clearing venues for twenty-four (24) electricity futures and option 
contracts effective immediately, as set out in the table below.  The last listed contract month by venue for 
each futures contract is also indicated below. 

 

Contract 
Code 

Rulebook 
Chapter Contract Name 

Current Listing 
Schedule by Venue 

Last Listed 
Contract Month 

by Venue effective 
December 22, 

2014 

Contract Months 
To Be Delisted by 
Venue effective 

December 22, 2014 

4S 178 

PJM Western Hub 
50 MW Peak 
Calendar-Month 
Real-Time LMP 
Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2015 

All Venues: January 
2016 and beyond 
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FTM 1073 

MISO Indiana Hub 
Real-Time Off-Peak 
Calendar-Month 5 
MW Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2016 

All Venues: January 
2017 and beyond 

PTM 1071 

MISO Indiana Hub 
Real-Time Peak 
Calendar-Month 5 
MW Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
72 consecutive 
months 

All Venues: 
December 2015 

All Venues: January 
2016 and beyond 

EJ 774A 

MISO Indiana Hub 
(formerly Cinergy 
Hub) Off-Peak LMP 
Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

CME 
ClearPort/Floor: 
December 2018 

CME 
ClearPort/Floor: 
January 2019 and 
beyond 

EM 774 

MISO Indiana Hub 
(formerly Cinergy 
Hub) Real-Time 
Peak Calendar-
Month 2.5 MW 
Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
72 consecutive 
months 

CME 
ClearPort/Floor: 
December 2018 

CME 
ClearPort/Floor: 
January 2019 and 
beyond 

JP 635A 
PJM Off-Peak 
Calendar-Month 
LMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

CME 
ClearPort/Floor: 
December 2018 

CME 
ClearPort/Floor: 
January 2019 and 
beyond 
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FDM 1072 

MISO Indiana Hub 
Day-Ahead Off-Peak 
Calendar-Month 5 
MW Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2014 

All Venues: January 
2015 and beyond 

KA 616 NYISO Zone A Peak 
LBMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2016 

All Venues: January 
2017 and beyond 

KB 616A NYISO Zone A Off-
Peak LBMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2016 

All Venues: January 
2017 and beyond 

KG 617 NYISO Zone G Peak 
LBMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2016 

All Venues: January 
2017 and beyond 
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KH 617A NYISO Zone G Off-
Peak LBMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2016 

All Venues: January 
2017 and beyond 

KK 618A NYISO Zone J Off-
Peak LBMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

CME 
ClearPort/Floor: 
December 2017 

CME 
ClearPort/Floor: 
January 2018 and 
beyond 

UO 762A 
PJM Northern Illinois 
Hub Off-Peak LMP 
Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

All Venues: 
December 2016 

All Venues: January 
2017 and beyond 

KI 756A 
ISO New England 
Mass Hub Off-Peak 
LMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

CME 
ClearPort/Floor: 
December 2017 

CME 
ClearPort/Floor: 
January 2018 and 
beyond 
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KJ 618 NYISO Zone J Peak 
LBMP Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

CME 
ClearPort/Floor: 
December 2017 

CME 
ClearPort/Floor: 
January 2018 and 
beyond 

NI 756 

ISO New England 
Mass Hub Day-
Ahead Peak 
Calendar-Month 2.5 
MW Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
72 consecutive 
months 

CME 
ClearPort/Floor: 
December 2017 

CME 
ClearPort/Floor: 
January 2018 and 
beyond 

UM 762 

PJM Northern Illinois 
Hub Real-Time Peak 
Calendar-Month 2.5 
MW Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
72 consecutive 
months 

CME 
ClearPort/Floor: 
December 2017 

CME 
ClearPort/Floor: 
January 2018 and 
beyond 

VM 765 

PJM AEP Dayton 
Hub Real-Time Peak 
Calendar-Month 2.5 
MW Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
72 consecutive 
months 

CME 
ClearPort/Floor: 
December 2017 

CME 
ClearPort/Floor: 
January 2018 and 
beyond 

VP 765A 
PJM AEP Dayton 
Hub Off-Peak LMP 
Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
Current year plus the 
next five calendar 
years with a new 
calendar year added 
following the 
termination of trading 
in the December 
contract month of the 
current year. 

CME 
ClearPort/Floor: 
December 2017 

CME 
ClearPort/Floor: 
January 2018 and 
beyond 

PDM 1070 

MISO Indiana Hub 
Day-Ahead Peak 
Calendar-Month 5 
MW Futures 

CME Globex: 
36 consecutive 
months 
 
CME ClearPort/Floor: 
72 consecutive 
months 

All Venues: June 
2016 

All Venues: 
July 2016 and 
beyond 
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JO 380 PJM Calendar –
Month LMP Option 

CME Globex: 
1 month 
 
CME ClearPort/Floor: 
60 consecutive 
months 

CME 
ClearPort/Floor: 
May 2016 

CME 
ClearPort/Floor: 
June 2016 and 
beyond 

6O 354 
PJM Electricity 
Option on Calendar 
Futures Strip 

CME Globex: 
3 one-year strips 
 
CME ClearPort/Floor: 
5 one-year strips 

All Venues: 
January 2016 

All Venues: January 
2017 and beyond 

OEM 921 

MISO Indiana Hub 
(formerly Cinergy 
Hub) Peak Option 
on Calendar Futures 
Strip 

CME Globex: 
1 one-year strip 
 
CME ClearPort/Floor: 
5 one-year strips 

CME 
ClearPort/Floor: 
January 2015 

CME 
ClearPort/Floor: 
January 2016 and 
beyond 

PML 312 

MISO Indiana Hub 
(formerly Cinergy 
Hub) Off-Peak LMP 
Futures 

CME Globex: 
18 consecutive 
months 
 
CME ClearPort/Floor: 
72 consecutive 
months 

CME 
ClearPort/Floor: 
December 2016 

CME 
ClearPort/Floor: 
January 2017 and 
beyond 

 

There is no open interest in the contract months that are being delisted. 

The Exchange reviewed the designated contract market core principles (“Core Principles”) as set forth in 
the Commodity Exchange Act (“CEA” or “Act”) and identified that the amendments to listing schedule of 
the contracts may impact the following Core Principles as follows: 

• Emergency Authority: There is no open interest in the delisted contract months, and therefore 
there will be no market disruption related to their delisting. 
 

• Availability of General Information:  The Exchange will make publicly available the details of the 
delisting of contract months by publishing a notice to the market. 

 
Pursuant to Section 5c(c) of the Act and CFTC Regulation 40.6(a), the Exchange hereby certifies that the 
delisting of the certain contract months for these contracts 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 CME Group website at 
http://www.cmegroup.com/market-regulation/rule-filings.html. 
 
Should you have any questions concerning the above, please contact me at 212-299-2200 or via e-mail 
at CMEGSubmissionInquiry@cmegroup.com. 
 

 
Sincerely, 

 
 
      /s/Christopher Bowen 
      Managing Director and Chief Regulatory Counsel 
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