NYMEX Crude Oil MACI

NYMEX Crude Oil
Backwardation

Full Name Index Calendar Spread Contango Index
Calendar Spread
Short Name NYMEX CL MACI Index NYMEX CL Back
CalSpd Contango In CalSpd
Product Symbol XC:XC XK: XK
Globex Product Symbol XCN:XCN XKN:XKN
Product Size 200 200
Product Units Index Points Index Points

Type - Outright / Spread

Spread (Calendar)

Spread (Calendar)

Allow Negative Yes Yes

Min. Price Fluctuation 0.05 0.05
Product Subtype Monthly Monthly
Settlement Tick (Min) 0.01 0.01

DPL (Settle/Price) 2 2
Venue Globex,NXPIT Globex,NXPIT
Months Implied up to 3 up to 3

Notes

MACI Index Ext v1.0

Specifications provided for informational purposes only.

Final Exchange Notices and Rules apply.
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