
 

 

Special Executive Report 
 
DATE:   November 26, 2019 
 
SER#:   8488 
 
SUBJECT:  Expansion of Trading at Settlement (TAS) Eligibility for the NY Harbor 

ULSD Futures and RBOB Gasoline Futures     
 
 
Effective Sunday, December 15, 2019, for trade date Monday, December 16, 2019, and pending all relevant 
CFTC regulatory review periods, New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”) will 
expand Trading at Settlement (“TAS”) eligibility for the NY Harbor ULSD Futures and the RBOB Gasoline 
Futures contracts for trading on the CME Globex electronic trading platform and for submission for clearing 
via CME ClearPort as more specifically described in the table below. 
 

Contract Title 
Rulebook 
Chapter 

Clearing 
Code 

Globex 
TAS 
Code 

Current TAS 
Eligibility 

Expanded TAS 
Eligibility 

NY Harbor ULSD 
Futures 

150 HO HOT 
Calendar spreads 
for the first 4 TAS 
eligible months 

Calendar spreads for 
the first 6 TAS eligible 

months 

RBOB Gasoline 
Futures 

191 RB RBT 

Calendar spreads 
for the first 4 TAS 
eligible months 

Calendar spreads for 
the first 6 TAS eligible 

months 

 
 
The amended TAS Table attached at the end of NYMEX Rulebook Chapter 5 is provided below. 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



 

 

NYMEX Rulebook 
Chapter 5 

(“Trading Qualifications and Practices”) 
Trading at Settlement (“TAS”) Table 

(additions underscored) 
 

Trade at Settlement (TAS) Outright and Calendar Spread Availability - NYMEX Energy Futures  
NY Harbor Gasoline Futures (TAS code HOT) and RBOB Gasoline Futures (TAS code RBT) 
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Please refer questions on this subject to:  
 
Elizabeth Hui   Elizabeth.Hui@cmegroup.com   +1 212 299 2623 
Russell Karas   Russell.Karas@cmegroup.com   +1 212 299 2345 
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