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Market Survelillance
DATE: January 3, 2017
NOTICE #:; MSNO1-03-17

SUBJECT: Delisting of Certain Electricity Futures Contracts and Amendment to
Aggregation Allocations of Existing Related Contracts

Effective as of the close of business today, and as announced in Special Executive Report SER-7813, the
New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”) delisted six (6) electricity futures contracts
(the “Delisted Contracts”) set forth in Table 1 below. As a result of the delisting, the Exchange (i) amended
the aggregation allocations of certain existing related contracts (the “Amended Contracts”) to reflect the
new aggregation allocations in the spot month and (ii) adjusted the values of the spot month limits such that
the values are reflected in net futures equivalents of the new parent contracts. The Exchange also amended
the reportable level for NYISO Zone G Day-Ahead Peak Calendar-Day 5 MW Futures (GN) contract as a
result of the adjustment to the spot month limit value. These amendments are reflected in Table 2 below.

(bold/underline indicates addition; strikethrough indicates deletion)
Table 1: Delisted Contracts

Spot Month
. Contract . Aggregate Spot Month
Rule Commodity Size and Reporting Into Aggregate Into
Chapter Code ) Level .
Unit Futures Ratio

Equivalent

Spot-Month
Limit (In Net
Futures
Equivalents)

Contract Name

Table 2: Amended Contracts

Spot Month
. Contract . Aggregate Spot Month
Rule Commodity Size and Reporting Into Aggregate Into
Chapter Code . Level 4
Unit Futures Ratio

Equivalent

Spot-Month
Limit (In Net
Futures
Equivalents)

Contract Name

NYISO Zone A Day-Ahead Peak
Calendar-Day 5 MW Futures

NYISO Zone A Day-Ahead Off-
Peak Calendar-Day 5 MW 680 ZAO 5 MWH 25 KB ZAO 195 ZA0: 1 KB 440 2,860

Futures

616B AN 80 MWH 25 KA AN 5 AN- 1 KA 3,240 770



http://www.cmegroup.com/notices/ser/2017/01/SER-7813.pdf?mkt_tok=eyJpIjoiTkRjNU1qWmhPR1V3TkRSayIsInQiOiJcL2NZQThDVTFydmtWMkh2WER2Mko3d1FPTFIyNVZtZlo5ZVRVM0d6T2ptNk9kcmdoXC9cL2paalBwaERhaGt0eVpZWHk0MWNHTDRuM3NiVzFPdmdHZ0JKOHZWNHB1OUJPUStBVWNNWlNXeWRwa0dQQ2paYmpQcmNyYkxlMFJqXC80Y0QifQ%3D%3D
http://www.cmegroup.com/

Spot Month
Contract . Aggregate Spot Month
Size and Reporting Into Aggregate Into
Futures
Equivalent

Spot-Month
Limit (In Net
Futures

S IVEUEIN )

Rule Commodity

Contract Name Chapter Code

NYISO Zone G Day-Ahead Off-

Peak Calendar-Day 5 MW 687 ZGO 5 MWH 25 KH ZGO 1952601 KH 2201,430
Futures

NYISO Zone G Day-Ahead

Peak Calendar-Day 5 MW 617B GN 80 MWH 251 KG GN 56N1IKE 430 100
Futures

PJM Northern lllinois Hub Real-

Time Off-Peak Calendar-Day 5 958 NOC 5 MWH 25 Jo NOC 195-NOC1JO | 3,325 21,600
MW Futures

The spot month limits of the Amended Contracts shall be effective as of the opening of trading on the first
business day when a contract day becomes the first nearby contract. Please note that the single month
and all month aggregation allocations, single month and all month aggregation ratios and single month and
all month accountability levels for all Amended Contracts are unchanged.

The terms and conditions of the Amended Contracts have been updated in the NYMEX Position Limit,
Position Accountability and Reportable Level Table located in the Interpretations & Special Notices Section
of Chapter 5 of the NYMEX Rulebook, as noted below. The Delisted Contracts shall be removed from the
NYMEX Position Limit, Position Accountability and Reportable Level Table on January 6, 2017.

The Commodity Futures Trading Commission (CFTC) will be notified of this amendment during the week
of January 9, 2017 via the weekly notification procedures set out in Part 40 of the CFTC Regulations.

Please refer questions on this subject to:

Market Regulation

Surveillance:

Ryne Toscano Ryne.Toscano@cmegroup.com (212) 299-2879
Products:

Nadine Brown Nadine.Brown@cmegroup.com (212) 299-2223

Large Trader Reporting:
Sandra Valtierra Sandra.Valtierra@cmegroup.com (312) 347-4137
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