
 

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

Listing Date Trade Date Monday, March 30, 2015                  NP 15-11 

Product Exchange NYMEX 

Product Name & 
Codes 

Name 
Clearing/Floor 

Code 
Globex 
Code 

SPAN Code 
SPAN Combined 
Commodity Code 

Coal (API 8) cfr South China 
(Argus/McCloskey) Average Price Option 

A8A A8A A8A NY-SSI 

Coal (API 8) cfr South China 
(Argus/McCloskey) Option on Quarterly 
Futures Strip 

A84 A84 A84 NY- A8S 

Coal (API 8) cfr South China 
(Argus/McCloskey) Option on Calendar 
Futures Strip 

AC8 AC8 AC8 NY- ACS 

Indonesian Coal (McCloskey sub-bituminous) 
Average Price Option 

ICA ICA ICA NY- MCC 

Indonesian Coal (McCloskey sub-bituminous) 
Option on Quarterly Futures Strip 

IC4 IC4 IC4 NY- I4S 

Indonesian Coal (McCloskey sub-bituminous) 
Option on Calendar Futures Strip 

ICC ICC ICC NY- ICS 

 

Description 
Various slates of options on both the Coal (API 8) cfr South China (Argus/McCloskey) and the Indonesian Coal (McCloskey 
sub-bituminous).  

Instrument Type Options and the associated Quarterly and Calendar synthetic Futures Strips 

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 
Average Price Options: 1,000 Metric TONS  
Quarterly Future Strips: 3,000 Metric TONS 
Calendar Future Strips: 12,000 Metric TONS 

Series Listing 
Convention 

Average Price Options: Monthly contracts are listed for current year and next year. 
Quarterly Future Strips: January, April, July and October contracts are listed for current year and next year. 
Calendar Future Strips: January contract are listed for one full year. 

Initial Contracts 
Average Price Options: April 2015 
Quarterly Future Strips: April 2015 
Calendar Future Strips: January 2016 



 
Minimum Price 
Increment 

0.01 

Value Per Tick / 
Currency 

Average Price Options: 1,000 x 0.01 = $10.00  
Quarterly Future Strips: 3,000 x 0.01 = $30.00 
Calendar Future Strips: 12,000 x 0.01 = $120.00 

Contract Multiplier 
(CVF) 

Average Price Options: 1,000  
Quarterly Future Strips: 3,000  
Calendar Future Strips: 12,000  

Exercise Style European  

Block Eligible / 
Minimum Block 
Quantity 

Yes / 5 

Exercise Price 
Intervals and 
Listings 

Strike prices will be available in increment of $0.50 per metric ton with dynamic strike listing. 

Termination of 
Trading 

Average Price Options: The contract shall terminate at the close of trading on the day that is last day in the contract month 
that is the last day of a working week in London.  A working week is defined as Monday through Friday excluding any 
applicable public holidays.  If such day is not an Exchange business day, the contract shall terminate on the Exchange 
business day immediately prior. 
Strip Options: Trading shall terminate 30 calendar days prior to the first calendar day of the first month in the strip. If such 
day is not a London business day, trading shall terminate on the preceding London business day. Last trade to be accepted 
at 3:30 pm London Time. 

Final Settlement 
Increment 

0.01 

Final Settlement 
Date 

Average Price Options: LTD + 2 
Strip Options: LTD 

Delivery 
Average Price Options: Financial 
Strip Options: Physical-Exercise into Futures 

Price Conventions 

Trade Prices 

A8A: 7.50 
A84: 4.77 
AC8: 3.19 
ICA: 7.50 
IC4: 4.77 
ICC: 3.19 

Option Strikes  

A8A: 72.50  
A84: 72.50 
AC8: 72.50 
ICA: 55.50 
IC4: 55.50 
ICC: 55.50 

Globex Prices 

A8A: 750  
A84: 477 
AC8: 319 
ICA: 750  
IC4: 477 
ICC: 319 

ITC Fractional Format 
A8A: 0000750 
A84: 0000477 
AC8: 0000319 

ITC Fractional 
Indicator 

 
Market Data 

Platform 
Channel 

36 & 31 for 
Synthetics 



 

 

ICA: 0000750 
IC4: 0000477 
ICC: 0000319 

Information 
Contacts 

CMEGroup.com 
Inquiries 

(800)  
331-3332 

Products & Services 
(312)  

930-1000 
Clearing House 
(Clearing Ops) 

(312)  
207-2525 

Global Command 
Center  (Trading Ops) 

(800)  
438-8616 

Risk Management 
Dept. (Performance 

Bond) 

(312)  
648-3888 

Market 
Regulation 

(312)  
341-7970 

Pending All Relevant CFTC Regulatory Review Periods 


