/1NN

& CME Clearing Europe

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

Listing Date Trade Date Monday, January 19th, 2015. NP 15-04
Product Exchange CMEE
learing/Floor | X PAN
Name c eaCo?j/e °° GCcc))l():i?e %ode
Product Name & Dutch Natural Gas Daily Future TDE TDE TDE
Codes Dutch Natural Gas Calendar Month Future TME TME TME
UK Natural Gas Daily Future NDE NDE NDE
UK Natural Gas Calendar Month Future NME NME NME
Description Physically settled daily and monthly UK and Dutch 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

TDE: 1 MWh per hour in the contract period x 23, 24 or 25 hours (DST adjusted)

TME: 1 MWh per hour during the calendar month (a total of 672 MWh for a 28-day month up to 745 MWh for a 31-day month
including DST adjustment

NDE: 1000 therms

NME: 1000 therms per calendar day (28,000 to 31,000 therms per lot)

Series Listing
Convention

TDE, NDE: Daily contracts will be listed for all calendar days for the current month and the next month
TME, NME: Monthly contracts listed for the current year and the next five calendar years

Initial Contracts

TDE, NDE: March 2015 and April 2015
TME, NME: March 2015 to December 2020

Minimum Price
Increment

TDE: CME Globex and Clearport - Quoted in multiples of Euro 0.005 per MWh (Euro 0.120 per lot).

TME: CME Globex and Clearport - Quoted in multiples of Euro 0.005 per MWh (Euro 3.360 to Euro 3.725 per lot).

NDE: CME Globex - Quoted in multiples of 0.01 pence per therm (£0.10 per lot). CME Clearport quoted in multiples of 0.005
pence per therm (£0.05 per lot).

NME: Quoted in multiples of 0.01 pence per therm (£2.80 - £3.10 per lot). CME Clearport quoted in multiples of 0.005 pence per
therm (£1.40 to £1.55 per lot)

Value Per Tick /

TDE: 0.115 to 0.125 Euro cents
TME: 3.36 to 3.725 Euros

Currency NDE: 0.05 Pence per lot
NME: 1.40 to 1.55 Pence per lot
Exercise Style N/A
. NDE, NME: 25
Quantity
Exercise Price N/A

Intervals and Listings
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CME Clearing Europe

Termination of
Trading

TDE, NDE: Trading shall cease two London business days prior to the contract day.

TME, NME: Trading shall cease three London business days prior to the contract month. This is then replaced with a strip of
dailies

Final Settlement

TDE, TME: 0.005 Euro per MWh

Increment NDE, NME: 0.005 per Therm
Final Settlement Date | LTD

Delivery Physically Settled
Clearing/Settlement 3

DPL

Price Conventions

TDE, TME: 27535

Information Contacts

NDE, NME: 59025
0027535
0059025 244
+44 (0)203 +01(800) +01(312)
3793133 438-8616 207-2525

Pending All Relevant Regulatory Review Periods




