
 
Market Data Notices 

New Product Summary for Quote Vendors 

Date: June 13, 2013 

Listing Date    June 30, 2013 for trade date  July 1, 2013    Pending all relevant CFTC regulatory review periods 
Contract Name Low Sulphur Gasoil (100mt) Calendar Month Futures   LSM 

Low Sulphur Gasoil (100mt) Penultimate Day Futures   LSP 
Low Sulphur Gasoil Average Price Options   LSO 
European Diesel 10ppm Barges FOB Rdam (Platts) vs. Low Sulphur Gasoil Futures   LSE 
ULSD 10ppm Cargoes CIF NWE (Platts) vs. Low Sulphur Gasoil Futures   LSU 
Singapore Gasoil (Platts) vs. Low Sulphur Gasoil Futures   LSS 
ULSD 10ppm Cargoes CIF Med (Platts) Futures vs. Low Sulphur Gasoil Futures   LSL 

Description Low Sulphur Gasoil product 
Instrument Type Futures and an Option 
Ticker Symbol(s) See above 
Trading Venue CME Globex, CME ClearPort and NYMEX Trading Floor 
Exchange ID NYMEX 
Contract Size LSS = 1000 Barrels 

LSM, LSP, LSO = 100 Metric Tons 
LSE, LSU, LSL = 1000 Metric Tons 

Trading Hours CME Globex/CPC:  17:00:00 Sunday - 16:15:00 Friday, Chicago time;  No 17:00:00 session on Friday 
                         18:00:00 Sunday - 17:15:00 Friday, New York time;  No 18:00:00 session on Friday 
NYMEX Floor:   08:00 TO 13:30 (CT) Monday to Friday 
                            09:00 TO 14:30 (NYT) Monday to Friday 

Valid Contract Months CME Globex  = All products will list 12 consecutive months 
CPC/NYMEX Floor: 
All = monthly contracts listed for current year and the next 4 consecutive calendar years 

Initial Contract Months July 2013 
Minimum Price Intervals 
and Value Per Tick 

LSO, LSE, LSU, LSS, LSL =  Minimum price tick = $0.001   Value per tick = $1.00 
LSO, LSM, LSP = Minimum price tick = $0.001   Value per tick = $0.10 

Negative Price Support Yes for LSE, LSU, LSS, LSL 
Termination of Trading LSO = Trading shall cease 3 business days prior to the 14th calendar day of the delivery month.  

All others =  Trading shall cease on the last London business day of the contract month 
Final Settlement Price All =   Final Settlement tick = $0.001    Financial 
Exercise Style LSO = European 
Exercise Price Listings and 
Intervals  

Dynamic strike listing with strike prices in increments of $5.00. 



 

Price Conventions Future Trade Price Option Strike Price ITC 2.1 Ticker Testing 
Date(s)/Time(s 

 
Actual Price LSM 1033.251 

LSP 1033.251 

LSE -2.201 

LSU 2.601 

LSS -3.108 

LSL 4.425 
 

Strike Price Premium Price 

LSO      1025.00 33.811 
 

ITC Transmission Format LSM 1033251 

LSP 1033251 

LSE -0002201 

LSU 0002601 

LSS -0003108 

LSL 0004425 
 

Strike Price Premium Price 

LSO      0102500 0033811 
 

FIX/FAST Testing in New 
Release  

Monday, June 17, 2013 

ITC Fractional Indicator LSE, LSU, LSS, LSL 3 

LSM, LSP 3 
 

Strike Price Premium Price 

LSO      2 3 

 
 

FIX/FAST Format LSM 1033251 

LSP 1033251 

LSE -2201 

LSU 2601 

LSS -3108 

LSL 4425 
 

Strike Price Premium Price 

LSO      102500 33811 

 

Market Data Platform 
Channel Information 

ITC = 244 
FIX/FAST = 35 for LSO;  All 
others = 30 

Preferred Display LSM 1033.251 

LSP 1033.251 

LSE -2.201 

LSU 2.601 

LSS -3.108 

LSL 4.425 
 

Strike Price Premium Price 

LSO      1025.00 33.811 
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