
 
 
Special Executive Report 
 

DATE: November 5, 2010 

SER#: 5461 

SUBJECT: Notification Regarding the Delisting of Ten (10) Electricity Contracts 

 
 
Effective trade date Tuesday, October 9, 2010, the New York Mercantile Exchange will delist ten (10) 
electricity contracts listed below.  These contracts have no open interest and are currently listed on CME 
ClearPort and the NYMEX trading floor.   
 
 
Chapter Product Code 

422 ERCOT Broker Houston Index Peak (SNL Energy) Swap Futures ZH 

423 ERCOT Broker Houston Index Peak Calendar-Day (SNL Energy) Swap Futures VH 
424 ERCOT Broker North Index Peak (SNL Energy) Swap Futures ZF 

425 ERCOT Broker North Index Peak Calendar-Day (SNL Energy) Swap Futures VF 
426 ERCOT Broker South Index Peak (SNL Energy) Swap Futures ZT 

427 ERCOT Broker South Index Peak Calendar-Day (SNL Energy) Swap Futures VJ 
826A ERCOT Houston Calendar-Day Peak Swap (Platts Megawatt Daily) Futures HE 

826 ERCOT Houston Peak Swap (Platts Megawatt Daily) Futures HT 
827A ERCOT North Calendar-Day Peak Swap (Platts Megawatt Daily) Futures MC 

827 ERCOT North Peak Swap (Platts Megawatt Daily) Futures MT 
 

 
In addition, NYMEX Chapter 5, Position Limit, Position Accountability and Reportable Table below will be 
amended to reflect the removal of these delisted contracts.  
 
 
For additional information, please contact Bradford Leach 212-299-2609 or Adila Mchich 212-299-2270. 
 
 
  



(Bold/underlining indicates additions, strikethrough indicates deletions) 
 

 

Contract Name 

Rule 
Chap-

ter 

Com-
modity 
Code 

All Month 
Account-

ability 
Level 

Any One 
Month 

Account-
ability 
Level 

Expira-
tion 

Month 
Limit 

Report-
ing Level 

Aggre-
gate Into 

(1) 
   Rule 560 Rule 560 Rule 559 Rule 561  

Electricity    
ERCOT    

ERCOT Broker Houston Index 
(ERCOT-Hou.) SNL Energy 

Power Daily        
ERCOT Broker Houston Index 
Peak (SNL Energy) Swap Futures 422 ZH 1,500 1,000 190 1 ZH 
ERCOT Broker Houston Index 
Peak Calendar-Day (SNL Energy) 
Swap Futures 423 VH 100 50 10 1 ZH 
ERCOT Broker North index Peak 
(SNL Energy) Swap Futures 424 ZF 1,500 1,000 260 1 ZF 
ERCOT Broker North Index Peak 
Calendar-Day (SNL Energy) Swap 
Futures 425 VF 100 50 10 1 ZF 
ERCOT Broker South Index Peak 
(SNL Energy) Swap Futures 426 ZT 350 250 50 1 ZT 
ERCOT Broker South Index Peak 
Calendar-Day (SNL Energy) Swap 
Futures 427 VJ 50 25 5 1 ZT 

ERCOT Reliability Council of 
Texas (ERCOT) Platts Megawatt 

Daily        
ERCOT Houston Peak Swap 
(Platts Megawatt Daily) Futures 826 HT 5,000 5,000 500 25 HT 
ERCOT Houston Calendar-Day 
Peak Swap (Platts Megawatt 
Daily) Futures 826A HE 5,000 5,000 500 25 HT 
ERCOT North Peak Swap (Platts 
Megawatt Daily) Futures 827 MT 5,000 5,000 500 25 MT 
ERCOT North Calendar-Day Peak 
Swap (Platts Megawatt Daily) 
Futures 827A MC 5,000 5,000 500 25 MT 


