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Market Surveillance

DATE: September 29, 2021
NOTICE #: MSN09-29-21

SUBJECT: Amendments to the Aggregation of Certain Energy Futures and
Options Contracts to Incorporate the CFTC Position Limit Regulations
and the Definitions of Referenced Futures Contracts

Effective on trade date January 4, 2022, and pending all relevant CFTC regulatory review periods, the New
York Mercantile Exchange (“NYMEX”) will make changes to the aggregation of contracts to incorporate the
new CFTC position limit regulations and the definitions of referenced contracts as noted in Appendix A of
NYMEX Submission No. 21-400.

Please see the Position Limits Market Regulation Advisory Notice (MRAN) for further details regarding the
aggregation of contracts, hedge exemptions and related Exchange rules. Effective on trade date January
4, 2022, and pending all relevant CFTC regulatory review periods, the NYMEX Position Limit, Position
Accountability and Reportable Level Table located in the Interpretations & Special Notices Section of
Chapter 5 of the NYMEX Rulebook will be amended in accordance with the NYMEX Submission.

Please refer questions on this subject to:

Market Regulation

Ryne Toscano, Sr. Director, 212.299.2879
Tom Dixon, Director 212.299.2901


https://www.cmegroup.com/market-regulation/rule-filings/2021/9/21-400_APPA.xlsx
https://www.cmegroup.com/market-regulation/rule-filings/2021/9/21-400.pdf
https://www.cmegroup.com/rulebook/rulebook-harmonization.html
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
http://www.cmegroup.com/

