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Chapter 660

European 3.5% Fuel Oil (Platts) Barges FOB Rdam Calendar Swap Futures
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SCOPE

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

FLOATING PRICE

The Floating Price for each contract month is equal to the arithmetic average of the high and low
quotations from Platts European Marketscan for 3.5% Fuel Oil under the heading "Barges FOB
Rotterdam" assessment for each business day that it is determined during the contract month.

CONTRACT QUANTITY AND VALUE

The contract quantity shall be 1000 metric tons. Each contract shall be valued as the contract
quantity (1,000) multiplied by the settlement price.

CONTRACT MONTHS

Trading shall be conducted in contracts in such months as shall be determined by the Board of
Directors.

PRICES AND FLUCTUATIONS

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.

TERMINATION OF TRADING

Trading shall cease on the last business day of the contract month.

FINAL SETTLEMENT

Delivery 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.

EXCHANGE OF FUTURES FOR, OR IN CONNECTION WITH PRODUCT AND
EXCHANGE OF FUTURES FOR, OR IN CONNECTION WITH SWAP TRANSACTIONS

Any Exchange of Futures for, or in Connection with Product (EFP) or Exchange of Futures for, or in
Connection with Swap Transactions (EFS) shall be governed by the provisions of Rules 538 and
538A, respectively.

DISCLAIMER

Platts, a division of The McGraw-Hill Companies, Inc. ("Platts"), licenses The New York Mercantile
Exchange, Inc. ("NYMEX") to use various Platts price assessments in connection with the trading
or posting of the contracts.

NEITHER NYMEX NOR PLATTS GUARANTEES THE ACCURACY AND/OR COMPLETENESS
OF THE INDEX OR ANY OF THE DATA INCLUDED THEREIN.

NYMEX AND PLATTS MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AS TO THE RESULTS
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TO BE OBTAINED BY ANY PERSON OR ENTITY FROM USE OF THE ASSESSMENT,
TRADING BASED ON THE ASSESSMENT, OR ANY DATA INCLUDED THEREIN IN
CONNECTION WITH THE TRADING OF ANY NYMEX CONTRACT, OR, FOR ANY OTHER USE.
NYMEX AND PLATTS MAKE NO WARRANTIES, EXPRESS OR IMPLIED, AND HEREBY
DISCLAIM ALL WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE OR USE WITH RESPECT TO THE INDEX OR ANY DATA INCLUDED THEREIN.
WITHOUT LIMITING ANY OF THE FOREGOING, IN NO EVENT SHALL NYMEX OR PLATTS
HAVE ANY LIABILITY FOR ANY LOST PROFITS OR INDIRECT, PUNITIVE, SPECIAL OR
CONSEQUENTIAL DAMAGES (INCLUDING LOST PROFITS), EVEN IF NOTIFIED OF THE
POSSIBILITY OF SUCH DAMAGES.
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