
 

Market Surveillance 

DATE: October 16, 2017  

NOTICE #: MSN10-16-17 

SUBJECT: Delisting of Certain Natural Gas Futures and Option Contracts and 
Amendment to Aggregation Allocations of Existing Related Contracts 

 

As announced in Special Executive Report SER-8000, earlier today, the New York Mercantile Exchange, 
Inc. (“NYMEX” or “Exchange”) delisted one-hundred and forty-eight (148) natural gas futures and option 
contracts (the “Delisted Contracts”). As a result of this delisting, the Exchange amended the aggregation 
allocations of certain existing related contracts (the “Amended Contracts”) to reflect the new aggregation 
allocations. The Delisted Contracts and Amended Contracts are set forth in Appendix C and Appendix D, 
respectively, of NYMEX Submission No. 17-378.  

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.  The Delisted Contracts have been removed from the NYMEX 
Position Limit, Position Accountability and Reportable Level Table.  

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 

http://www.cmegroup.com/notices/ser/2017/10/SER-8000.pdf
http://www.cmegroup.com/market-regulation/rule-filings/2017/10/17-378_APPC.xlsx
http://www.cmegroup.com/market-regulation/rule-filings/2017/10/17-378_APPD.xlsx
http://www.cmegroup.com/market-regulation/rule-filings/2017/10/17-378.pdf
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
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