
 

 

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

Listing Date Trade Date Monday, January 19th, 2015.            NP 15-03 REVISED 

Product Exchange CMEE 

Product Name & 
Codes 

Name 
Clearing/Floor 

Code 
Globex 
Code 

SPAN 
Code 

UK Natural Gas (ICIS Heren) Calendar Future UKE UKE UKE 

Dutch Natural Gas (ICIS Heren) Calendar Future DUE DUE DUE 

German Gaspool Natural Gas (ICIS Heren) Calendar Future GRE GRE GRE 

German NCG Natural Gas (ICIS Heren) Calendar Future GNE GNE GNE 

Austrian Natural Gas (ICIS Heren) Calendar Future ASE ASE ASE 

German NCG Natural Gas (ICIS Heren) vs. Dutch Natural Gas 
(ICIS Heren) Spread Calendar Future 

GME GME GME 

German Gaspool Natural Gas (ICIS Heren) vs. Dutch Natural 
Gas (ICIS Heren) Spread Calendar Future 

GGE GGE GGE 

UK Natural Gas (ICIS Heren) vs. Dutch Natural Gas (ICIS 
Heren) (Euro per MWh) Future 

NVT NVT NVT 
 

Description ICIS-Heren Natural Gas Products 

Instrument Type Futures 

Trading Venues Globex & ClearPort 

Trading Hours Globex & CPC: Sunday - Friday 17:00 - 16:15, CT; No 17:00 session on Friday 

Product Size 
UKE: 1,000 Therms per day for each day in the month 
DUE, GNE, GRE, ASE, IGC, GGE & NVT: 1 MWh per hour in the month 

Series Listing 
Convention 

Monthly contracts listed for the current year and the next two consecutive calendar years 

Initial Contracts March 2015 – December 2017 

Minimum Price 
Increment 

UKE: 0.005 Pence 
DUE, GNE, GRE, ASE, IGC, GGE & NVT: 0.005 Euro  

Value Per Tick / 
Currency 

UKE: 1,000 x (# of days in the month (28-31)) x 0.005 = 140 – 155 Pence 
DUE, GNE, GRE, ASE, IGC, GGE & NVT: # of days in the month (28–31) x 24 (Hours per day) x 0.005 = € (3.36 – 
3.72) 

Exercise Style N/A 

Block Eligible / 
Minimum Block 
Quantity 

Yes / 5 

Exercise Price N/A 



 

 

 Intervals and Listings  
 

Termination of 
Trading 

Trading shall cease on the UK Business day immediately preceding the last calendar day of the contract 
month 

Final Settlement 
Increment 

UKE: 0.005 Pence 
DUE, GNE, GRE, ASE, IGC, GGE & NVT: 0.005 Euro 

Final Settlement Date LTD + 2 

Clearing/Settlement 
DPL 

3 

Delivery Financially Settled 

Price Conventions 

Trade Prices 

UKE-65.005 
DUE-26.275  
GNE-26.075   
GRE-26.285 
ASE-27.035 
IGC-26.775 
GGE-0.505 
NVT-0.355 

Option Strikes  N/A Globex Prices 

UKE-65005 
DUE-26275  
GNE-26075   
GRE-26285 
ASE-27035 
IGC-26775 
GGE-505 
NVT-355 

ITC Fractional Format 0065005 
ITC Fractional 

Indicator 
3 

Market Data 
Platform Channel 

244 

Information Contacts CME Clearing Europe 
+44 (0)203 
379 3133 

Global Command 
Center  (Trading 

Ops) 

+01(800)  
438-8616 

Clearing House 
(Clearing Ops) 

+01(312)  
207-2525 

Pending All Relevant Regulatory Review Periods 


