AN

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

Listing Date

Product Exchange

Product Name &
Codes

< CME Group

Trade Date Monday, March 30, 2015 NP 15-09
NYMEX
Clearing/Floor | Globex SPAN Combined
NES Code Code A Ceale Commodity Code
Coal (API 2) cif ARA (Argus/McCloskey) MTC MTC MTC NY- CLP
Short Dated Option on Calendar Futures Strip
Coal (API 4) fob Richards Bay MFY MFY MFY NY- RLS
(Argus/McCloskey) Short Dated Option on
Calendar Futures Strip

Description

Options on Coal index’s (API2 & API4).

On exercise of API2 it delivers an annual strip of futures contracts - MTF.
On exercise of API4 it delivers an annual strip of futures contracts - MFF.

Instrument Type

Options

Regulatory Class

Options

Trading Venues

Globex, ClearPort & NYMEX Trading Floor

Trading Hours

Globex & CPC: Sunday - Friday 17:00 - 16:15, CT; No 17:00 session on Friday
NXPIT: Monday — Friday 08:00 — 13:30 CT

Product Size

1,000 metric tons per month = 12,000 metric tons

Series Listing
Convention

Contracts are listed for two calendar strips.

Initial Contracts

Jul '15, Oct '15 - referencing cal 2016 strip; Apr '16, Jul '16 and Oct '16 referencing cal 2017 strip

Minimum Price

Increment 0.01

Value Per Tick / 12,000 x 0.01 = $120.00
Currency

Contract Multiplier

(CVF) 12,000

Exercise Style European

Block Eligible / Yes /5

Minimum Block




2 CME Group

Quantity

Exercise Price
Intervals and

0.50 / Dynamic listing

Listings

Termination of Trading ceases 30 calendar days prior to the first calendar day of the contract calendar month. If such day is not a UK
Trading business day, the LTD shall be the first preceding UK business day. Last trade to be accepted at 5:00pm London time.
Final Settlement 0.01

Increment )

Final Settlement
Date

LTD

Delivery

Price Conventions

Information
Contacts

Delivery of futures Cal strip at the exercise price

MTC: 1.36 89.00 136
MFY: 1.36 89.00 136
MTC: 0000136
MFY: 0000136 - 244
(800) 312) 312)
331-3332 930-1000 207-2525
(800) (312) (312)
438-8616 648-3838 341-7970

Pending All Relevant CFTC Regulatory Review Periods




