(3 CME Group

Date: February 4, 2011

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs

Listing Date

February 7, 2011

Product Exchange

NYMEX NP 11-13

Product Name / Clearing code

Pine Prairie Energy Center (PPEC) Physically Delivered Natural Gas Daily/Weekend Futures - PPD
Pine Prairie Energy Center (PPEC) Physically Delivered Natural Gas BALMO Futures - PPB
Pine Prairie Energy Center (PPEC) Physically Delivered Natural Gas Monthly Futures - PPM

Description Natural Gas physically delivered at Pine Prairie Energy Center (PPEC).
Instrument Type Future

PPD - Daily
Sub-Type PPB - Daily

PPM - Monthly

Trading Venue

CME Globex , CME ClearPort (CPC) & NYMEX Trading Floor (NXPIT)

Trading Hours

Globex & CPC — 17:00 Sunday — 10:30 Monday CT,
14:00 — 10:30 CT Monday — Friday (No 14:00 session on Friday)
Quiet Time 16:15 — 17:00 CT Monday - Thursday

NXPIT — Monday — Friday 08:00 — 10:30 CT

Contract Size

2500 MMBtu per day during the delivery period

Series Listing Convention

PPD — Contracts are listed to cover the gas flow for current week through the first business day of the next week.
Contract known as each day in this period should be listed with the following rules applied:

(1) For any business day that is immediately after a holiday or weekend, there will be no contract listed for such
business day and will be covered by the contract known as the first day of the non-business day(s). Some examples
are provided below: (i) for regular non-holiday week, there will be no Sunday and Monday contract and the Saturday
contract should cover through Monday. (ii) If Monday is a holiday, there will be no Sunday, Monday and Tuesday
contract, and the Saturday contract should cover through Tuesday. (iii) If Friday is a holiday, there will be no
Saturday, Sunday and Monday contract and the Friday contract should cover through Monday. (iv)If Tuesday is a
holiday, there will be no Wednesday contract and the Tuesday contract should cover through Wednesday.

(2) When the last day of a calendar month falls during a weekend (Saturday, Sunday and, when it applies, Holiday
Friday or Holiday Monday) then, for the weekend delivery Days and following Business Day, the following shall apply:
(a) For delivery Days for the remainder of current month, the contract known as the business day prior to the weekend
should cover through the end of the current month. (b) For delivery Days for the next month, the contract known as
the first calendar day of the next month will cover through the first business day of the next month. Some examples
are provided below: (i) if a month ends on a Sunday, then for the next month piece, there will be a Monday contract
listed; for the current month piece, there will be no Saturday and Sunday contract, and the Friday contract will cover
through Sunday. (ii) If a month ends on a Saturday, then for the next month piece, there will be a Sunday contract
listed but no Monday contract, and the Sunday contract will cover through Monday; for the current month piece, there
will be no Saturday contract and the Friday contract will cover though Saturday. (iii) If a month ends on a Friday and
Friday is a holiday, then for the next month piece, there will be a Saturday contract listed and no Sunday and Monday
contract, also the Saturday contract will cover through Monday; for the current month piece, there will be no Friday
contract and the Thursday contract will cover through Friday.
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PPB — List a new contract every day that represents the remaining calendar days in the month.
PPM — List one contract for next month.

Initial Contracts

PPD — Tuesday (2/8), Wednesday(2/9), Thursday(2/10), Friday(2/11), Saturday - Monday(2/12-14)
PPB — February 8, 2011
PPM — March, 2011

PPD - Weekly
Rollover Schedule PPB - Daily
PPM - Monthly
Minimum Price Intervals 0.0025
Value Per Tick / Currency $6.25
Block Eligible / No
Minimum Block Quantity
Exercise Style n/a
Exercise Price Intervals and Listings | nla
Allow Negative Price No
Allow Negative Strike Price n/a

Termination of Trading

PPD - The business day before the contract day
PPB - The business day before the contract day
PPM - The business day before the contract month

Final Settlement Price 0.0025
Final Settlement Date LTD
Clearing DPL 4
Settlement DPL 4
All Months | Any One Month Expiring Month
Position Limits PPD 150 150 150
PPB 150 150 150
PPM 150 150 150
Minimum Reportable Level 1

Delivery

Physical — Pine Prairie Storage and Hub

Price Conventions

Futures Trade Price

Information Contacts

CMEGroup.com

Actual Price 4.5025, 4.5050, 4.5075 Inquiries Customer Service (800) 331-3332
CME Globhex 45025, 45050, 45075 General Products & Services (312) 930-8213
CME ClearPort 4.5025, 4.5050, 4.5075 Information Clearing House (312) 207-2525
FEC 4.5025, 4.5050, 4.5075 Globex Globex Control Center | (312) 456-2391

Information
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: : Performance Risk Management
Settlement Price File 0045025, 0045050, 0045075 Bond . Dept. (312) 648-3888
Information
SPAN File 0045025, 0045050, 0045075 Position Limits Market Regulation (312) 341-7970
FIXML Trade Register File 45025, 4.5050, 4.5075 Clearing Fees Clearing Fee Hotline (312) 648-5470
Final Settlement 4.5025, 4.5050, 4.5075
PCS 4.5025, 4.5050, 4.5075
Assignment Reports 4.5025, 4.5050, 4.5075
Product Reference Files 4.5025, 4.5050, 4.5075

Trade Messages 4.5025, 4.5050, 4.5075




