
 

 

Special Executive Report 
 
DATE:   April 4, 2017 

SER#:    7882 

SUBJECT:  Expansion of Listing Schedule for the Existing Henry Hub Natural Gas Financial 
Calendar Spread Option Contracts 

  
Effective Sunday, April 23, 2017 for trade date Monday, April 24, 2017, and pending all relevant CFTC 
regulatory review periods, New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”) will expand the 
listing schedule for the Henry Hub Natural Gas Financial Calendar Spread Option contracts (Rulebook 
Chapter 399) which are available for trading on CME Globex and for submission for clearing through CME 
ClearPort, as noted in the table below. 

 

Commodity Code 
CME ClearPort / 

CME Globex 
Contract Title 

Current Listing 
Schedule 

(CME ClearPort 
and CME Globex) 

Amended Listing 
Schedule (as of 

4/24/2017) 
(CME ClearPort and 

CME  Globex 

G4 / G4X 
Henry Hub Natural Gas 
Financial Calendar 
Spread Option - 1 Month 

1- Month Spreads 
listed for 36 

consecutive months 

1- Month Spreads listed 
for 48 consecutive 

months 

G2 / AG2 

Henry Hub Natural Gas 
Financial Calendar 
Spread Option - 2 Month 

2- Month Spreads 
listed for 12 

consecutive months 
and an additional 
Jan/Mar spread 

2- Month Spreads listed 
for 36 consecutive 

months 

G3 / G3B 

Henry Hub Natural Gas 
Financial Calendar 
Spread Option - 3 Month 

3- Month Spreads 
listed for 12 

consecutive months 
and an additional 

Jan/Apr and Oct/Jan 
spread 

3- Month Spreads listed 
for 36 consecutive 

months 

G10 / G10 
Henry Hub Natural Gas 
Financial Calendar 
Spread Option - 4 Month 

4- Month Spreads 
listed for 12 

consecutive months 

4- Month Spreads listed 
for 36 consecutive 

months 

G5 / AG5 
Henry Hub Natural Gas 
Financial Calendar 
Spread Option - 5 Month 

5- Month Spreads 
listed for 12 

consecutive months 

5- Month Spreads listed 
for 36 consecutive 

months 

G6 / G6B 
Henry Hub Natural Gas 
Financial Calendar 
Spread Option - 6 Month 

6- Month Spreads 
listed for 12 

consecutive months 

6- Month Spreads listed 
for 36 consecutive 

months 

G7 / AG7 
Henry Hub Natural Gas 
Financial Calendar 
Spread Option - 12 Month 

12- Month Spreads 
listed for 12 

consecutive months 

12- Month Spreads 
listed for 36 

consecutive months 
 

 
Please refer questions on this subject to:  
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Jeff White   jeff.white@cmegroup.com    (212) 299-2325  

Research and Product Development 

Adila Mchich   adila.mchich@cmegroup.com   (212) 299-2270 
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