{3 CME Group

Special Executive Report

DATE: March 30, 2020
SER#: 8557
SUBJECT: Delisting of Four (4) Natural Gas (Platts) Futures and Option

Contracts

Earlier today, Monday, March 30, 2020, New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”)
delisted four (4) natural gas futures and option contracts (the “Contracts”) as set forth in the table below.
There is no open interest in the Contracts.

CME
Contract Rulebook ClearPort CME Globex
Chapter Code

Code

Rockies Natural Gas (Platts IFERC) "Pipe" Option 524A ZR AZR

Rockies Natural Gas (Platts IFERC) Fixed Price Futures 1280 XR XR

San Juan Natural Gas (Platts IFERC) "Pipe" Option 519A PJ APJ

San Juan Natural Gas (Platts IFERC) Fixed Price

Futures 1278 XX XX

The Exchange previously notified market participants regarding certain NYMEX Natural Gas (Platts)
products (see SER 8000 dated October 16, 2017).

As a result of the delisting, the Exchange is implementing related amendments to the position limit
aggregation for the Rockies Natural Gas (Platts IFERC) Basis Futures (Chapter 524, Commodity Code:
NR) and San Juan Natural Gas (Platts IFERC) Basis Futures (Chapter 519, Commodity Code: NJ).
Specifically, these contracts will aggregate into themselves.

Also as a result of the delisting, information regarding the Contracts has been deleted from the respective
product rulebook chapters, related position limits in the Position Limit, Position Accountability and
Reportable Level Table located in the Interpretations and Special Notices Section of Chapter 5 (“Trading
Qualifications and Practices”) of the NYMEX Rulebook, the CME Globex non-reviewable ranges located
in Rule 588.H. of the NYMEX Rulebook, and the list of block-eligible products located on the CME Group
website.

Please refer questions on this subject to:

Adila Mchich Adila.Mchich@cmegroup.com (212) 299-2270
Michael Marano Michael.Marano@cmegroup.com (312) 454-8338
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