{3 CME Group

Special Executive Report

DATE: October 2, 2018
SER#: 8255
SUBJECT: Additional Information Regarding Two (2) German Power Futures Contracts

Effective July 10, 2017, New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”) launched
two (2) German power futures contracts noted below (the “Contracts”). SER 7917 dated May 17,
2017 may be viewed HERE.

Commodity | Rulebook
Contract Title Code Chapter
German Power Baseload Calendar Month Futures DEB 1070
German Power Peakload Calendar Month Futures DEP 1071

The Exchange has been advised that effective October 1, 2018, day-ahead auctions for the German
power market run by EPEX Spot SE are run separately to day-ahead auctions for the Austrian power
market. The German power market day-ahead auctions are used in the calculation of the Contracts’
floating prices. The EPEX Notice dated October 1, 2018 may be viewed HERE.

Please note that the applicable price zone of the Contracts is the standalone German power day-

ahead auction as of October 1, 2018 and the Contracts’ specifications shall remain unchanged as
they already incorporated the future introduction of such a day-ahead auction pricing mechanism.

Inquiries regarding the aforementioned may be directed to:

Business Line Management
Simon Gadd simon.gadd@cmegroup.com +44 20 3379 3995

Research and Product Development
Gregor Spilker gregor.spilker@cmegroup.com +44 20 3379 3375
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