
 
 
 
 

 

Special Executive Report 
 

DATE:   June 4, 2014 

SER#:   7093R 

SUBJECT: Amendments to Ninety-One (91) NYMEX Electricity Futures 

Effective Sunday, June 22, 2014, for trade date Monday, June 23, 2014, and pending all relevant CFTC regulatory 
review periods, the New York Mercantile Exchange, Inc. (NYMEX or Exchange) will amend the termination of trading 
rules for ninety-one (91) electricity futures contracts for trades that are executed electronically on the CME Globex 
trading platform.  The termination of trading schedule for open outcry trading on the NYMEX trading floor and for 
submission for clearing through CME ClearPort will remain unchanged.  These amendments are being made to better 
distinguish the power contracts that are available for electronic trading.  The affected contracts, along with the 
associated clearing codes, CME Globex codes, and rulebook chapter numbers, are provided below.  Also below are 
the amendments to the product rule chapters in blackline format. 

In general, day-ahead daily contracts will cease trading on CME Globex at 4:15 p.m. Chicago Time/CT on the 
business day prior to the contract day.  Day-ahead monthly contracts will terminate on CME Globex at 4:15 p.m. CT 
on the last business day of the month preceding the contract month. 

Real-time daily contracts will terminate on CME Globex at 11:59 p.m. local time of the associated independent 
system operator/regional transmission organization on the contract day.  If that time is not within CME Globex regular 
trading hours, real-time daily contracts will cease trading on CME Globex at 4:15 p.m. CT on the nearest business 
day on or before the contract day.  For example and assuming no holidays, Sunday through Thursday real-time daily 
contracts will terminate at 11:59 p.m. local time on the calendar day that is the contract day, which is technically the 
next business day (trade date) on CME Globex.  Friday and Saturday real-time daily contracts will cease trading at 
4:15 p.m. CT on Friday. 

Real-time monthly contracts will cease trading on CME Globex at 11:59 p.m. local time on the last calendar day of the 
month preceding the contract month.   If that time is not within CME Globex regular trading hours, real-time monthly 
contracts will cease trading on CME Globex at 4:15 p.m. CT on the nearest business day on or before the last 
calendar day of the month preceding the contract month.  For example and assuming no holidays, if the last calendar 
day of the month preceding the contract month falls on a Sunday through Thursday, a real-time monthly contract will 
cease trading at 11:59 p.m. local time on that day.  If the last day of the month prior to the contract month falls on a 
Friday or Saturday, the real-time monthly contract will terminate on CME Globex at 4:15 p.m. CT on Friday. 

The subject contracts are listed for trading on CME Globex and the NYMEX trading floor, as well as for submission 
for clearing through CME ClearPort.  The trading hours for open outcry are Monday – Friday 9:00 a.m. – 2:30 p.m. 
New York Time/NYT (8:00 a.m. – 1:30 p.m. CT).  The hours for CME Globex and CME ClearPort are Sunday – 
Friday 6:00 p.m. – 5:15 p.m. NYT (5:00 p.m. – 4:15 p.m. CT) with a 45-minute break each day beginning at 5:15 p.m. 
NYT (4:15 p.m. CT). 

 

Contract Clearing Code 
CME Globex 

Code 
Rulebook 
Chapter 

MISO Indiana Hub Day-Ahead Off-Peak Calendar-Day 5 MW 
Futures FAD FAL 1076 

MISO Indiana Hub Day-Ahead Peak Calendar-Day 5 MW 
Futures PDD PDL 1074 

ISO New England Mass Hub Day-Ahead Peak Calendar-Day 5 
MW Futures CE COL 756B 

NYISO Zone A Day-Ahead Peak Calendar-Day 5 MW Futures AN ANL 616B 

NYISO Zone G Day-Ahead Peak Calendar-Day 5 MW Futures GN GNL 617B 



NYISO Zone J Day-Ahead Peak Calendar-Day 5 MW Futures JN JNL 618B 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Day-
Ahead LMP Futures 2Z 2ZW 348 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Day-
Ahead LMP Futures 4Z C4Z 349 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Day Day-
Ahead LMP Futures 3Z 3ZW 346 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Day Day-
Ahead LMP Futures 9Z DAZ 347 

ERCOT North 345 kV Hub Day-Ahead 5 MW Off-Peak 
Calendar-Day Futures ERP YRP 1047 

ERCOT North 345 kV Hub Day-Ahead 5 MW Peak Calendar-
Day Futures ERW YRW 1043 

ERCOT North 345 kV Hub 5 MW Off-Peak Calendar-Day 
Futures I8 AP1 283 

ERCOT North 345 kV Hub 5 MW Peak Calendar-Day Futures I7 AI7 282 

MISO Indiana Hub Real-Time Off-Peak Calendar-Day 5 MW 
Futures FTD FTL 1077 

MISO Indiana Hub Real-Time Peak Calendar-Day 5 MW 
Futures PTD PTL 1075 

PJM AEP Dayton Hub Real-Time Off-Peak Calendar-Day 5 MW 
Futures AOR AOL 955 

PJM Northern Illinois Hub Real-Time Off-Peak Calendar-Day 5 
MW Futures NOC NOI 958 

PJM Western Hub Real-Time Off-Peak Calendar-Day 5 MW 
Futures WOR WOL 952 

PJM AEP Dayton Hub Real-Time Peak Calendar-Day 5 MW 
Futures VD VDL 766 

PJM Northern Illinois Hub Real-Time Peak Calendar-Day 5 MW 
Futures UD UDL 763 

PJM Western Hub Real-Time Peak Calendar-Day 5 MW 
Futures JD JDL 637 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Real-
Time LMP Futures 2J 2JW 270 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Real-
Time LMP Futures 2K B2K 271 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Day Real-
Time LMP Futures 2F 2FW 268 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Day Real-
Time LMP Futures 2H DHA 269 

ERCOT Daily Load Forecast Futures EMC EMC 1185 

PJM Daily Load Forecast Futures PDJ PDJ 181 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month 
Day-Ahead LMP Futures 3X 3XW 344 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month 
Day-Ahead LMP Futures 5X DAX 345 

ISO New England Mass Hub Day-Ahead Off-Peak Calendar-
Month 5 MW Futures H2 H2L 801 

Mid-Columbia Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures OMC OML 937 

MISO Indiana Hub (formerly Cinergy Hub) Day-Ahead Off-Peak 
Calendar-Month 5 MW Futures K2 K2L 893 

NYISO Zone A Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures K4 K4L 903 

NYISO Zone G Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures D2 D2L 905 

NYISO Zone J Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures D4 D4L 553 

Palo Verde Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures OVD OVL 941 

PJM AEP Dayton Hub Day-Ahead Off-Peak Calendar-Month 5 
MW Futures R7 R7L 157 

PJM Northern Illinois Hub Day-Ahead Off-Peak Calendar-Month L3 L3L 153 



5 MW Futures 

PJM Western Hub Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures E4 E4L 175 

ISO New England Mass Hub Off-Peak LMP Futures KI AKI 756A 

MISO Indiana Hub Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures FDM FQK 1072 

NYISO Zone A Off-Peak LBMP Futures KB AKB 616A 

NYISO Zone G Off-Peak LBMP Futures KH AKH 617A 

NYISO Zone J Off-Peak LBMP Futures KK AKP 618A 

PJM Eastern Hub Off-Peak Calendar-Month Day-Ahead LMP 
Futures F4 AF4 165 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Month Day-
Ahead LMP Futures 4X 4XW 342 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Month Day-
Ahead LMP Futures 9X E9X 343 

Mid-Columbia Day-Ahead Peak Calendar-Month 5 MW Futures MDC MDL 935 

Palo Verde Day-Ahead Peak Calendar-Month 5 MW Futures PVD PVL 939 

ISO New England Mass Hub Day-Ahead Peak Calendar-Month 
2.5 MW Futures NI NIL 756 

MISO Indiana Hub (formerly Cinergy Hub) Day-Ahead Peak 
Calendar-Month 5 MW Futures H5 H5L 859 

NYISO Zone A Day-Ahead Peak Calendar-Month 5 MW 
Futures K3 K3L 902 

NYISO Zone G Day-Ahead Peak Calendar-Month 5 MW 
Futures T3 T3L 904 

NYISO Zone J Day-Ahead Peak Calendar-Month 5 MW Futures D3 D3L 906 

PJM AEP Dayton Hub Day-Ahead LMP Peak Calendar-Month 5 
MW Futures D7 D7L 156 

PJM Northern Illinois Hub Day-Ahead LMP Peak Calendar-
Month 5 MW Futures N3 N3L 152 

PJM Western Hub Day-Ahead Peak Calendar-Month 5 MW 
Futures J4 J4L 174 

ISO New England Mass Hub 5 MW Peak Calendar-Month Day-
Ahead LMP Futures U6 AU6 800 

MISO Indiana Hub Day-Ahead Peak Calendar-Month 5 MW 
Futures PDM PDO 1070 

NYISO Zone A Peak LBMP Futures KA AKA 616 

NYISO Zone G Peak LBMP Futures KG AKG 617 

NYISO Zone J Peak LBMP Futures KJ AKJ 618 

PJM Eastern Hub Peak Calendar-Month Day-Ahead LMP 
Futures E9 AE9 164 

ERCOT North 345 kV Hub Day-Ahead 5 MW Off-Peak Futures ERU ERL 1039 

ERCOT North 345 kV Hub Day-Ahead 5 MW Peak Futures ERE EAC 1035 

ERCOT North 345 kV Hub 5 MW Off-Peak Futures I6 AI6 281 

ERCOT North 345 kV Hub 5 MW Peak Futures I5 AI5 280 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month 
Real-Time LMP Futures 2D 2D 266 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month 
Real-Time LMP Futures 2E C2E 267 

MISO Indiana Hub (formerly Cinergy Hub) Real-Time Off-Peak 
Calendar-Month 5 MW Futures H4 EJL 803 

PJM AEP Dayton Hub Real-Time Off-Peak Calendar-Month 5 
MW Futures V3 V3L 897 

PJM Northern Illinois Hub Real-Time Off-Peak Calendar-Month 
5 MW Futures B6 B6L 895 

PJM Western Hub Real-Time Off-Peak Calendar-Month 5 MW 
Futures N9 N9L 177 



MISO Indiana Hub (formerly Cinergy Hub) Off-Peak LMP 
Futures EJ AEJ 774A 

MISO Indiana Hub Real-Time Off-Peak Calendar-Month 5 MW 
Futures FTM FTQ 1073 

PJM AEP Dayton Hub Off-Peak LMP Futures VP AVP 765A 

PJM Northern Illinois Hub Off-Peak LMP Futures UO AUO 762A 

PJM Off-Peak Calendar-Month LMP Futures JP AJP 635A 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Month Real-
Time LMP Futures 1Y 1Y 264 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Month Real-
Time LMP Futures 1Z 1ZA 265 

MISO Indiana Hub (formerly Cinergy Hub) Real-Time Peak 
Calendar-Month 2.5 MW Futures EM MEL 774 

PJM AEP Dayton Hub Real-Time Peak Calendar-Month 2.5 
MW Futures VM VML 765 

PJM Northern Illinois Hub Real-Time Peak Calendar-Month 2.5 
MW Futures UM UML 762 

PJM Western Hub Real-Time Peak Calendar-Month 2.5 MW 
Futures JM JML 635 

MISO Indiana Hub (formerly Cinergy Hub) 5 MW Month Peak 
Calendar-Month Real-Time Futures H3 AH3 802 

MISO Indiana Hub Real-Time Peak Calendar-Month 5 MW 
Futures PTM PTU 1071 

PJM AEP Dayton Hub 5 MW Peak Calendar-Month Real-Time 
LMP Futures Z9 AZ9 896 

PJM Northern Illinois Hub 5 MW Peak Calendar-Month Real-
Time LMP Futures B3 AB3 894 

PJM Western Hub 50 MW Peak Calendar-Month Real-Time 
LMP Futures 4S A4S 178 

PJM Western Hub Peak Calendar-Month Real-Time LMP 
Futures L1 AL1 176 

 
 

Chapter 346 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Day Day-Ahead LMP Futures 

346.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the peak day is not a business day, trading shall cease on the previous business day. 

 
Chapter 347 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Day Day-Ahead LMP Futures 

347.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the business day is not the peak day, trading shall cease on the previous business 
day. 

 



 

Chapter 348 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Day-Ahead LMP Futures 

348.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the previous business day prior to the contract day.Trading shall cease on the 
business day that is the off-peak day. When the off-peak day is not a business day, trading shall cease on the 
previous business day. 

 

Chapter 349 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Day-Ahead LMP Futures 

349.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the off-peak day. When the off-peak day is not a business day, trading shall cease on the previous 
business day. 

 

Chapter 616B 

NYISO Zone A Day-Ahead Peak Calendar-Day 5 MW Futures 

616B.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the business day is not the peak day, trading shall cease on the previous business 
day. 

 
Chapter 617B 

NYISO Zone G Day-Ahead Peak Calendar-Day 5 MW Futures 

617B.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the business day is not the peak day, trading shall cease on the previous business 
day. 

 

Chapter 618B 

NYISO Zone J Day-Ahead Peak Calendar-Day 5 MW Futures 

618B.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the business day is not the peak day, trading shall cease on the previous business 
day. 

 

Chapter 756B 

 ISO New England Mass Hub Day-Ahead Peak Calendar-Day 5 MW Futures 

756B.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the business day is not the peak day, trading shall cease on the previous business 
day. 



 

 
Chapter 1043  

ERCOT North 345 kV Hub Day-Ahead 5 MW Peak Calendar-Day Futures  

1043.08. TERMINATION OF TRADING  

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the peak day is not a business day, trading shall cease on the previous business day.  

 
Chapter 1047  

ERCOT North 345 kV Hub Day-Ahead 5 MW Off-Peak Calendar-Day Futures  

1047.07. TERMINATION OF TRADING  

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the off-peak day. When the off-peak day is not a business day, trading shall cease on the previous 
business day.  

 
Chapter 1074 

MISO Indiana Hub Day-Ahead Peak Calendar-Day 5 MW Futures  

1074.08 TERMINATION OF TRADING  

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the peak day. When the peak day is not a business day, trading shall cease on the previous business day. 

 
Chapter 1076 

MISO Indiana Hub Day-Ahead Off-Peak Calendar-Day 5 MW Futures  

1076.07 TERMINATION OF TRADING  

Trading on CME Globex shall cease on the business day prior to the contract day.  Trading on the trading floor 
venue, as well as submission of all block transactions, shall cease on the contract day and, if the contract day is not a 
business day, trading shall cease on the business day prior to the contract day.Trading shall cease on the business 
day that is the off-peak day. When the off-peak day is not a business day, trading shall cease on the previous 
business day. 

 

Chapter 181 

PJM Daily Load Forecast Futures 
181102.E. Termination of Trading 

Trading on CME Globex shall cease at 23:59 Eastern Prevailing Time (EPT) on the calendar day that is the contract 
day, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the normal 
termination time on the nearest business day on or before the contract day.  Trading on the trading floor venue, as well 
as submission of all block transactions, Trading shall cease on the business day following the PJM operating day that 
is the calendar day. 

 Chapter 268 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Day Real-Time LMP Futures. 

268.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 PPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the peak day.  When the peak day is not a 
business day, trading shall cease on the previous business day. 

 



 

Chapter 269 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Day Real-Time LMP Futures 

269.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 PPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the peak day. When the business day is not 
the peak day, trading shall cease on the previous business day. 

 Chapter 270 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Real-Time LMP Futures 

270.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 PPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the off-peak day. When the off-peak day is 
not a business day, trading shall cease on the previous business day. 

 

Chapter 271 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Day Real-Time LMP Futures 

271.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 PPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the off-peak day. When the off-peak day is 
not a business day, trading shall cease on the previous business day. 

 Chapter 282 

ERCOT North 345 kV Hub 5 MW Peak Calendar-Day Futures 

282.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 CPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the peak day. When the peak day is not a 
business day, trading shall cease on the previous business day. 

 Chapter 283 

ERCOT North 345 kV Hub 5 MW Off-Peak Calendar-Day Futures 

283.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 CPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the off-peak day. When the off-peak day is 
not a business day, trading shall cease on the previous business day.  



 

 
Chapter 637 

PJM Western Hub Real-Time Peak Calendar-Day 5 MW Futures 

637.06. TERMINATION OF TRADING 
Trading on CME Globex shall cease at 23:59 EPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the business day following the contract day and, if the day following the contract day 
is not a business day, trading shall cease on the last business day prior to the day that is not a business day.Trading 
shall cease on the business day following the peak day when the following day is a business day. When the day 
following the peak day is not a business day, trading shall cease on the last business day prior to the day which is not 
a business day. 

 Chapter 763 

PJM Northern Illinois Hub Real-Time Peak Calendar-Day 5 MW Futures 

763.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the business day following the contract day and, if the day following the contract day 
is not a business day, trading shall cease on the last business day prior to the day that is not a business day.Trading 
shall cease on the business day following the peak day when the following day is a business day. When the day 
following the peak day is not a business day, trading shall cease on the last business day prior to the day which is not 
a business day. 

 Chapter 766 

PJM AEP-Dayton Hub Real-Time Peak Calendar-Day 5 MW Futures 

766.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the business day following the contract day and, if the day following the contract day 
is not a business day, trading shall cease on the last business day prior to the day that is not a business day.Trading 
shall cease on the business day following the peak day when the following day is a business day. When the day 
following the peak day is not a business day, trading shall cease on the last business day prior to the day which is not 
a business day. 

 
Chapter 952 

PJM Western Hub Real-Time Off-Peak Calendar-Day 5 MW Futures 
952102.F. Termination of Trading 

Trading on CME Globex shall cease at 23:59 EPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the off-peak day. When the off-peak day is 
not a business day, trading shall cease on the previous business day. 

 Chapter 955 

PJM AEP Dayton Hub Real-Time Off-Peak Calendar-Day 5 MW Futures 

955102.F. Termination of Trading 

Trading on CME Globex shall cease at 23:59 EPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the off-peak day. When the off-peak day is 
not a business day, trading shall cease on the previous business day. 



 Chapter 958 

PJM Northern Illinois Hub Real-Time Off-Peak Calendar-Day 5 MW Futures 
  958102.F. Termination of Trading 
Trading on CME Globex shall cease at 23:59 EPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the off-peak day. When the off-peak day is 
not a business day, trading shall cease on the previous business day. 

 Chapter 1075 

MISO Indiana Hub Real-Time Peak Calendar-Day 5 MW Futures  

1075.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the business day following the contract day and, if the day following the contract day 
is not a business day, trading shall cease on the last business day prior to the day that is not a business day.Trading 
shall cease on the business day following the peak day when the following day is a business day. When the day 
following the peak day is not a business day, trading shall cease on the last business day prior to the day which is not 
a business day. 

 Chapter 1077 

MISO Indiana Hub Real-Time Off-Peak Calendar-Day 5 MW Futures  

1077.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EST on the calendar day that is the contract day, and if that time is not 
within CME Globex regular trading hours, trading on CME Globex shall cease at the normal termination time on the 
nearest business day on or before the contract day.  Trading on the trading floor venue, as well as submission of all 
block transactions, shall cease on the contract day and, if the contract day is not a business day, trading shall cease on 
the previous business day.Trading shall cease on the business day that is the off-peak day. When the off-peak day is 
not a business day, trading shall cease on the previous business day. 

 Chapter 1185 

ERCOT Daily Load Forecast Futures 
1185102.E. Termination of Trading 

Trading on CME Globex shall cease at 23:59 Central Prevailing Time (CPT) on the calendar day that is the contract 
day, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the normal 
termination time on the nearest business day on or before the contract day.  Trading on the trading floor venue, as well 
as submission of all block transactions, Trading shall cease on the business day following the ERCOT operating day 
that is the calendar day. 

 

Chapter 152 

PJM Northern Illinois Hub Day-Ahead LMP Peak Calendar- Month 5 MW Futures  

152.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 153 

PJM Northern Illinois Hub Day-Ahead Off-Peak Calendar-Month 5 MW Futures  

153.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 



Chapter 156 

PJM AEP Dayton Hub Day-Ahead LMP Peak Calendar-Month 5 MW Futures  

156.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 157 

PJM AEP Dayton Hub Day-Ahead Off Peak Calendar-Month 5 MW Futures  

157.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 164 

PJM Eastern Hub Peak Calendar-Month Day-Ahead LMP Futures  

164.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 165 

PJM Eastern Hub Off Peak Calendar-Month Day-Ahead LMP Futures  

165.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 174 

PJM Western Hub Day-Ahead Peak Calendar-Month 5 MW Futures  

174.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 175 

PJM Western Hub Day-Ahead Off Peak Calendar-Month 5 MW Futures  

175.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 

Chapter 342 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Month Day-Ahead LMP Futures 

342.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 



 

Chapter 343 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Month Day-Ahead LMP Futures 

343.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 344 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month Day-Ahead LMP Futures 

344.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

  

Chapter 345 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month Day-Ahead LMP Futures 

345.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 553 

NYISO Zone J Day-Ahead Off-Peak Calendar-Month 5 MW Futures 

553.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month.  

 Chapter 616 

NYISO Zone A Peak LBMP Futures 

616.08. Termination of Posting of TransactionsTERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Posting of transactions shall cease on the last business day of the contract month. 

 Chapter 616A 

NYISO Zone A Off-Peak LBMP Futures 

616A.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 617 

NYISO Zone G Peak LBMP Futures 

617.08. Termination of Posting of TransactionsTERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Posting of transactions shall cease on the last business day of the contract month. 

 



 

Chapter 617A 

NYISO Zone G Off-Peak LBMP Swap Futures 

617A.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 618 

NYISO Zone J Peak LBMP Futures 

618.08. Termination of Posting of TransactionsTERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Posting of transactions shall cease on the last business day of the contract month. 

  

Chapter 618A 

NYISO Zone J Off-Peak LBMP Futures 

618A.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 756 

 ISO New England Mass Hub Day-Ahead Peak Calendar-Month 2.5 MW Futures 

756.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 756A 

ISO New England Mass Hub Off-Peak LMP Futures 

756A.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 800 

ISO New England Mass Hub 5 MW Peak Calendar-Month Day-Ahead LMP Futures 

800.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 801 

ISO New England Mass Hub Day-Ahead Off-Peak Calendar-Month 5 MW Futures 

801.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 



 Chapter 859 

MISO Indiana Hub (formerly Cinergy Hub) Day-Ahead Peak Calendar-Month 5 MW 
Futures  

859.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 893 

MISO Indiana Hub (formerly Cinergy Hub) Day-Ahead Off-Peak Calendar-Month 5 MW 
Futures 

893.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 902 

NYISO Zone A Day-Ahead Peak Calendar-Month 5 MW Futures 

902.08. TERMINATION OF TRADING 
Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 903 

NYISO Zone A Day-Ahead Off-Peak Calendar-Month 5 MW Futures 

903.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 904 

NYISO Zone G Day-Ahead Peak Calendar-Month 5 MW Futures 

904.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 Chapter 905 

NYISO Zone G Day-Ahead Off-Peak Calendar-Month 5 MW Futures 

905.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 Chapter 906 

NYISO Zone J Day-Ahead Peak Calendar-Month 5 MW Futures 

906.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease the last business day of the contract month. 

 



 

Chapter 935 

Mid-Columbia Day-Ahead Peak Calendar-Month 5 MW Futures 
935102.F. Termination of Trading  

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month.  

 

 
Chapter 937 

Mid-Columbia Day-Ahead Off-Peak Calendar-Month 5 MW Futures 
937102.F. Termination of Trading  

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month.  

 Chapter 939 

Palo Verde Day-Ahead Peak Calendar-Month 5 MW Futures 
939102.F. Termination of Trading  

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month.  

 Chapter 941 

Palo Verde Day-Ahead Off-Peak Calendar-Month 5 MW Futures 
941102.F. Termination of Trading  

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month.  

 Chapter 1035 

ERCOT North 345 kV Hub Day-Ahead 5 MW Peak Futures  

1035.08.  TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month.  

 Chapter 1039 

ERCOT North 345 kV Hub Day-Ahead 5 MW Off-Peak Swap Futures  

1039.07.  TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month.  

 Chapter 1070 

MISO Indiana Hub Day-Ahead Peak Calendar-Month 5 MW Futures 

1070.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

 



 

Chapter 1072 

MISO Indiana Hub Day-Ahead Off-Peak Calendar-Month 5 MW Futures 

1072.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease on the last business day of the month prior to the contract month.  Trading on the 
trading floor venue, as well as submission of all block transactions, shall cease on the last business day of the contract 
month.Trading shall cease on the last business day of the contract month. 

  

Chapter 176 

PJM Western Hub Peak Calendar-Month Real-Time LMP Futures  

176.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month. 

 

Chapter 177 

PJM Western Hub Real-Time Off Peak Calendar-Month 5 MW Futures  

177.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month. 

 Chapter 178 

PJM Western Hub 50 MW Peak Calendar-Month Real-Time LMP Futures 

178.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month.  

 Chapter 264 

CAISO NP15 EZ Gen Hub 5 MW Peak Calendar-Month Real-Time LMP Futures. 

264.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 PPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month. 

 

Chapter 265 

CAISO SP15 EZ Gen Hub 5 MW Peak Calendar-Month Real-Time LMP Futures 

265.08. TERMINATION OF TRADING   

Trading on CME Globex shall cease at 23:59 PPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month. 

 



 

Chapter 266 

CAISO NP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month Real-Time LMP 
Futures 

266.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 PPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 267 

CAISO SP15 EZ Gen Hub 5 MW Off-Peak Calendar-Month Real-Time LMP 
Futures 

267.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 PPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 280 

ERCOT North 345 kV Hub 5 MW Peak Futures 

280.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 CPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 281 

ERCOT North 345 kV Hub 5 MW Off-Peak Futures 

281.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 CPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 635 

PJM Western Hub Real-Time Peak Calendar-Month 2.5 MW Futures 

635.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease one business days prior to the last peak day of the contract month. 

 Chapter 635A  

PJM Off-Peak Calendar-Month LMP Futures 

635A.07 TERMINATION OF TRADING  

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 



shall cease on the last business day of the contract month.  

Chapter 762 

PJM Northern Illinois Hub Real-Time Peak Calendar-Month 2.5 MW Futures 

762.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease one business day prior to the last peak day of the contract month. 

 Chapter 762A 

PJM Northern Illinois Hub Off-Peak LMP Futures 

762A.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease one business day prior to the last peak day of the contract month. 

 Chapter 765 

PJM AEP-Dayton Hub Real-Time Peak Calendar-Month 2.5 MW Futures 

765.06. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease one business day prior to the last peak day of the contract month. 

 Chapter 765A 

PJM AEP Dayton Hub Off-Peak LMP Futures 

765A.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 774 

MISO Indiana Hub (formerly Cinergy Hub) Real-Time Peak Calendar-Month 2.5 
MW Futures 

774.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 774A 

MISO Indiana Hub (formerly Cinergy Hub) Off-Peak LMP Futures 

774A.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 



 
Chapter 802 

MISO Indiana Hub (formerly Cinergy Hub) 5 MW Peak Calendar-Month Real-
Time Futures 

802.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month. 

 Chapter 803 

MISO Indiana Hub (formerly Cinergy Hub) Real-Time Off-Peak Calendar-Month 
5 MW Futures 

803.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EST on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 894 

PJM Northern Illinois Hub 5 MW Peak Calendar-Month Real-Time LMP Futures 

894.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month. 

 Chapter 895 

PJM Northern Illinois Hub Real-Time Off-Peak Calendar-Month 5 MW Futures 

895.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 896 

PJM AEP Dayton Hub 5MW Peak Calendar-Month Real-Time LMP Futures 

896.08. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease the last business day of the contract month. 

 Chapter 897 

PJM AEP Dayton Hub Real-Time Off-Peak Calendar-Month 5 MW Futures 

897.07. TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 



the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

Chapter 1071 

MISO Indiana Hub Real-Time Peak Calendar-Month 5 MW Futures 

1071.08 TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EPT on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 Chapter 1073 

MISO Indiana Hub Real-Time Off-Peak Calendar-Month 5 MW Futures 

1073.07 TERMINATION OF TRADING 

Trading on CME Globex shall cease at 23:59 EST on the last calendar day of the month preceding the contract 
month, and if that time is not within CME Globex regular trading hours, trading on CME Globex shall cease at the 
normal termination time on the nearest business day on or before the last calendar day of the month preceding 
the contract month.  Trading on the trading floor venue, as well as submission of all block transactions,Trading 
shall cease on the last business day of the contract month. 

 

 

Please refer questions on this subject to: 

Research and Product Development 

Greg Price   Gregory.Price@cmegroup.com   (212) 299-2625 
 
Products and Services 

Kristen Bauer   Kristen.Bauer@cmegroup.com   (713) 658-9294 
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