Full Name

NYMEX Crude Oil

NYMEX Crude Oil
Backwardation

MACI Index Contango Index
NYMEX CL MACI NYMEX CL Back

Short Name

Index Contango In
Product Symbol XC XK
Globex Product Symbol XCN XKN
Summary of Changes New Product New Product
Product Size 200 200
Product Units Index Points Index Points
Type - Outright / Spread Outright Outright
Allow Negative Yes Yes
Min. Price Fluctuation 0.05 0.05
Price Example 195.55 100.00
Product Subtype Monthly Monthly
Settlement Tick (Min) 0.01 0.01
PFI - Settlement Type Financial Financial
DPL (Settle/Price) 2 2
DPL (CLEARING) 2 2
Constant / Variable (VQU) Constant(S) Constant(S)
Venue Globex,NXPIT,CPC | Globex,NXPIT,CPC
Product Hierarchy 0]] (0]]
Implication Type Yes Yes
Exchange Division NYMEX NYMEX
Last Trade Date (LTD) FBDCM FBDCM
Last Settlement Date FBDCM FBDCM
Last EFP/EFS Date FBDCM FBDCM

Last Date in System

5 days after LTD

5 days after LTD

Initial Contract Listing

Jan 2011( listed in

Dec 2010( listed in

Feb. 2008) Feb. 2008)
Initial Number of Contracts 1 (upto3) 1 (upto3)
Months Implied 3 3

Rollover Schedule

Annual ( 2012 will be
added in 2009)

Proposed Globex Trading Hours

Annual ( 2012 will be
added in 2009)

Sunday (Monday's TD)

6:00 PM -5:15 PM

6:00 PM -5:15 PM

Mon-Thurs (Next TD)

6:00 PM - 5:15 PM

6:00 PM - 5:15 PM

Friday

No 6PM Session

No 6PM Session

Time)

Close Time(on LTD) (New York

14:30

14:30

Value per tick

$10.00

$10.00

No Bust Range

40 ticks - $400.00

40 ticks - $400.00

Price Band

250 ticks - $2500.00

250 ticks - $2500.00

FBDCM

NYMEX

MEW YORK MERCANTILE EXCHANGE

Trading terminates at the close of business on the first business
day of the contract month.

NOTE: The XC contract has a 36 month duration, and the Index calcualtion is based on a rolling 6 month Strip

MACI Index Ext v1.0

Specifications provided for informational purposes only.
Final Exchange Notices and Rules apply.
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