
 

 

Special Executive Report 
 

DATE:  August 11, 2017 

SER#:  7979 

 
SUBJECT:  Additional Trading-at-Settlement (TAS) Calendar Spread Eligibility 

for Two (2) Energy Futures Contracts 

 

Effective Sunday, August 27, 2017 for trade date Monday, August 28, 2017, and pending all relevant CFTC 
regulatory review periods, New York Mercantile Exchange (“NYMEX” or “Exchange”) will allow additional 
calendar spreads eligible for Trading at Settlement (TAS) in the Light Sweet Crude Oil Futures and the 
Henry Hub Natural Gas Futures contracts as noted in the table below: 

 
 

 
Contract 
Title 

Rulebook 
Chapter 

Clearing 
Code 

CME 
Globex 

TAS 
Code 

Current TAS Calendar 
Spread Eligibility 

TAS Calendar Spread 
Eligibility as of Trade Date 

August 28, 2017 

Light 
Sweet 

Crude Oil 
Futures 

200 CL CLT 

nearby/2nd, 
nearby/3rd, 

nearby/4th, 2nd/3rd, 
2nd/4th and 3rd/4th 

nearby/2nd, nearby/3rd, 
nearby/4th, nearby/5th, 

nearby/6th, 2nd/3rd, 2nd/4th, 
2nd/5th, 2nd/6th, 3rd/4th, 
3rd/5th, 3rd/6th, 4th/5th, 

4th/6th and 5th/6th 

Henry 
Hub 

Natural 
Gas 

Futures 

220 NG NGT 

nearby/2nd, 
nearby/3rd, 

nearby/4th, 2nd/3rd, 
2nd/4th and 3rd/4th 

nearby/2nd, nearby/3rd, 
nearby/4th, nearby/5th, 

nearby/6th, 2nd/3rd, 2nd/4th, 
2nd/5th, 2nd/6th, 3rd/4th, 
3rd/5th, 3rd/6th, 4th/5th, 

4th/6th and 5th/6th 

 

Please refer questions on this subject to: 

 
Light Sweet Crude Oil Futures 
 
Elizabeth Hui elizabeth.hui@cmegroup.com (212) 299-2623 
Russell Karas russell.karas@cmegroup.com (212) 299-2345 
 
Henry Hub Natural Gas Futures 
 
Adila Mchich adila.mchich@cmegroup.com (212) 299-2270 
Neil Somma neil.somma@cmegroup.com (212) 299-2348  
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