
        
 

       Special Executive Report 
       ________________________________________________________________________________________ 

 

DATE:            May 20, 2015 
  
SER # :          7369 
 
SUBJECT:     Listing of Additional Energy Futures Trading Months on CME Globex Within 
                       Currently Established Trading Cycle 

 
Effective Thursday, May 21, 2015 for trade date Friday, May 22, 2015, the New York Mercantile Exchange, Inc. (“NYMEX” 
or “Exchange”) will expand the listing of contract months for 69 existing energy futures contracts on the CME Globex 
trading platform.  
  
These contracts will continue to be available for clearing through CME ClearPort with an unchanged listing schedule. 

The Commodity Futures Trading Commission (“CFTC”) will be notified of the amended listing schedule for these contracts 
during the week of May 25, 2015, via the weekly notification procedures set forth in Part 40 of the CFTC Regulations. 

The expanded CME Globex listing schedules will be as follows: 

Contract Title 
Rulebook 
Chapter 

Clearing 
Code 

 
 

CME 
Globex 
Code 

Current CME 
Globex Listing 

Schedule New CME Globex Listing Schedule 

NY Heating Oil (Platts) vs. 
NY Harbor ULSD Futures 541 YH AYH 12 months 2 consecutive years listed yearly 

Argus Sour Crude Index 
(ASCI) Calendar Month 
Swap Futures 223 37 37 1 Month 36 consecutive months 

D6 Ethanol RINs (Argus) 
2014 Futures 1165 D64 D64 1 Month 

Every month for 26 consecutive 
months 

NYISO Zone F 5 MW Off-
Peak Calendar-Month Day-
Ahead LBMP Futures 908 4M A4M 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

MISO Illinois Hub Peak 
Calendar-Month LMP 5 MW 
Futures 778 OM AOH 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 



MISO Michigan Hub Real-
Time Off-Peak Calendar-
Month 5 MW Futures 776A HJ AHJ 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

ANR, Louisiana Natural Gas 
(Platts Gas Daily/Platts 
IFERC) Index Futures 454 M6 MSX 

24 Consecutive 
months 36 Consecutive Months 

Los Angeles Jet (OPIS) 
Futures 576 LL LL 1 Month 36 Consecutive Months 

Singapore Gasoil 10 ppm 
(Platts) Futures 860 STF ATF 1 Month 36 Consecutive Months 

NY ULSD (Platts) Futures 740 YS YS 1 Month 36 Consecutive Months 

Mont Belvieu Physical 
Normal Butane (OPIS) 
Futures 366 3M A3M 

 

Every month for 36 consecutive 
months 

Gulf Coast CBOB Gasoline 
A1 (Platts) vs. RBOB 
Gasoline Futures 979 CBA CBA 1 Month 36 consecutive calendar months 

Transco Zone 6 Natural Gas 
(Platts Gas Daily/Platts 
IFERC) Index Futures 799 IT IT 

24 Consecutive 
months 36 Consecutive Months 

Gulf Coast Heating Oil 
(Argus) Futures 243 4U 4U 

 
36 Consecutive Months 

ICE Brent vs. DME Oman 
Crude Oil Swap Futures 126 DBO DBO 1 Month 36 Consecutive Months 

Tokyo Bay A-Grade 0.1% 
Sulfur Fuel Oil (RIM) 
Futures 1229 RMU RMU 1 Month 6 Consecutive Months 

ISO New England 
Connecticut Zone 5 MW 
Peak Calendar-Month Day-
Ahead LMP Futures 591 P2 AP2 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

ISO New England West 
Central Massachusetts 
Zone 5 MW Peak Calendar-
Month Day-Ahead LMP 
Futures 757 R6 AR6 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

ISO New England South 
East Massachusetts Zone 5 
MW Off-Peak Calendar-
Month Day-Ahead LMP 
Futures 594 P5 AP5 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 



ERCOT North 345 kV Hub 5 
MW Off-Peak Futures 281 I6 AI6 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

PJM Duquesne Zone 5 MW 
Peak Calendar-Month Day-
Ahead LMP Futures 898 D5 AD5 36 months 

Current year plus the next five 
calendar years with a new calendar 
year added following the termination 
of trading in the December contract 
month of the current year. 

NY ULSD (Platts) vs. NY 
Harbor ULSD Futures 564 UY AUY 1 month Current year + 1 year 

Gulf Coast Unl 87 Gasoline 
M2 (Argus) Futures 1102 UGG UGG 1 Month 36 consecutive months 

Argus WTI Trade Month 
Futures 304 V7 V7 1 Month 

The current year and the next five (5) 
consecutive calendar years. At the 
expiration of the December contract 
month, a new, full year shall be 
added 

NY Harbor ULSD vs. Low 
Sulphur Gasoil (1,000bbl) 
Futures 371 NLS NLS 12 months 

Monthly contracts listed for current 
year and the next 4 consecutive 
calendar years. 

Jet Aviation Fuel Cargoes 
FOB MED (Platts) vs. Low 
Sulphur Gasoil Futures 417 1V A1V 1 Monthly 

Monthly contracts shall be listed for 
the current year plus 1 year. 

ERCOT West 345 kV Hub 5 
MW Off-Peak Futures 289 O1 AO1 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

ERCOT West 345 kV Hub 
Day-Ahead 5 MW Peak 
Futures 1034 EWE YWE 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

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

36 consecutive 
months. The 
last listed 
month will be 
December 
2017. 

All months through and including 
December 2017. 

MISO Minnesota Hub Peak 
Calendar-Month LMP 5 MW 
Futures 780 LM ALM 36 months 

The current year plus the next three 
calendar years 



MISO Michigan Hub 5 MW 
Peak Calendar-Month Day-
Ahead Futures 1134 HMW HWA 36 months 

Current year plus the next five 
calendar years with a new calendar 
year added following the termination 
of trading in the December contract 
month of the current year 

ISO New England New 
Hampshire Zone 5 MW Off-
Peak Calendar-Month Day-
Ahead LMP Futures 777 U3 AU3 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

ISO New England Rhode 
Island Zone 5 MW Off-Peak 
Calendar-Month Day-Ahead 
LMP Futures 781 U5 AU5 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

Gulf Coast Unl 87 Gasoline 
M2 (Platts) Futures 974 GCM GCM 1 Month 36 consecutive months 

OneOk, Oklahoma Natural 
Gas (Platts Gas Daily/Platts 
IFERC) Index Futures 439 C7 C7 

24 Consecutive 
months 36 consecutive months 

Columbia Gulf, Louisiana 
Natural Gas (Platts Gas 
Daily/Platts IFERC) Index 
Futures 449 S9 S9 

24 Consecutive 
months 36 consecutive months 

Argus Sour Crude Index 
Weighted (ASCI) Trade 
Month Swap Futures 221 29 29 1 Month 36 consecutive months 

Florida Gas, Zone 2 Natural 
Gas (Platts Gas Daily/Platts 
IFERC) Index Futures 441 C3 NCN 

24 Consecutive 
months 36 consecutive months 

Waha Natural Gas (Platts 
Gas Daily/Platts IFERC) 
Index Futures 705 IY IY 

24 Consecutive 
months 36 consecutive months 

Mars (Argus) vs. WTI 
Financial Futures 848 YX AYX 1 Month 

The current year and the next five (5) 
consecutive calendar years. At the 
expiration of the December contract 
month, a new, full year shall be 
added 

LLDPE Linear Low Density 
Polyethylene (PCW) 
Financial Futures 140 LPE LPE 1 Month 

Every month for 24 consecutive 
months 

NGPL STX Natural Gas 
(Platts Gas Daily/Platts 
IFERC) Index Futures 456 N6 N6 

24 Consecutive 
months 36 consecutive months 



ISO New England New 
Hampshire Zone 5 MW 
Peak Calendar-Month Day-
Ahead LMP Futures 775 U2 AU2 36 months 

The current year plus the next five 
calendar years. A new calendar year 
will be added following the 
termination of trading in the 
December contract of the current 
year. 

MISO Minnesota Hub Off-
Peak Calendar-Month LMP 
5 MW Futures 780A LJ AJJ 36 months 

The current year plus the next three 
calendar years 

NYISO Zone G Peak LBMP 
Futures 617 KG AKG 

All months 
through and 
including 
December 
2016. 

All months through and including 
December 2016. 

PJM APS Zone Peak 
Calendar-Month Day-Ahead 
LMP Futures 158 S4 AS4 36 months 72 consecutive months 

Transco Zone 6 Non-N.Y. 
Natural Gas (Platts Gas 
Daily/Platts IFERC) Index 
Futures 1293 TZI TZI 

24 Consecutive 
months 36 consecutive months 

NY Jet Fuel (Argus) Futures 247 4Y 4Y 1 Month 36 consecutive months 

Florida Gas, Zone 3 Natural 
Gas (Platts Gas Daily/Platts 
IFERC) Index Futures 447 Q9 Q9 

24 Consecutive 
months 36 consecutive months 

Texas Eastern, ELA Natural 
Gas (Platts Gas Daily/Platts 
IFERC) Index Futures 835 M9 M9 

24 Consecutive 
months 36 consecutive months 

Chicago CBOB Gasoline 
(Platts) Futures 450 2C 2C 1 Month 36 consecutive months 

Transco Zone 4 Natural Gas 
(Platts Gas Daily/Platts 
IFERC) Index Futures 448 B2 B2 

24 Consecutive 
months 36 consecutive months 

EIA Flat Tax U.S. Retail 
Gasoline Futures 313 JE JE 1 Month 36 consecutive months 

Biodiesel SME Houston B-
100 (Argus) Futures 1187 GSI GSI 1 Month 

The current year plus the next two 
calendar years 

D5 Advanced Biofuel RINs 
(Argus) 2014 Futures 1162 D54 D54 1 Month 

Every month for 26 consecutive 
months 

PJM PPL Zone Peak 
Calendar-Month Day-Ahead 
LMP Futures 170 L5 AL5 36 months 72 consecutive months 

PJM DPL Zone Off-Peak 
Calendar-Month Day-Ahead 
LMP Futures 163 E8 AE8 36 months 72 consecutive months 

PJM Eastern Hub Peak 
Calendar-Month Day-Ahead 
LMP Futures 164 E9 AE9 36 months 72 consecutive months 



PJM JCPL Zone Off-Peak 
Calendar-Month Day-Ahead 
LMP Futures 167 F2 AF2 36 months 72 consecutive months 

PJM BGE Zone Off-Peak 
Calendar-Month Day-Ahead 
LMP Futures 161 R3 AR3 36 months 72 consecutive months 

PJM ATSI Zone 5 MW Peak 
Calendar-Month Real-Time 
Futures 1137 MPR MPA 36 months 

All months in the current year plus all 
months in the following five calendar 
years. 

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

All months 
through and 
including June 
2016 

All months through and including 
June 2016 

MISO Illinois Hub Off-Peak 
Calendar-Month LMP 5 MW 
Futures 778A OJ AOJ 36 months 

The current year plus the next three 
calendar years 

SoCal Natural Gas (Platts 
Gas Daily/Platts IFERC) 
Index Futures 793 IF IF 

24 Consecutive 
months 36 Consecutive Months 

ULSD 10ppm Cargoes CIF 
Med (Platts) vs. NY Harbor 
ULSD Futures 1208 EP1 EP1 2 Month 24 Consecutive Months 

San Juan Natural Gas 
(Platts Gas Daily/Platts 
IFERC) Index Futures 796 IJ IJ 

24 Consecutive 
months 36 Consecutive Months 

Argus Sour Crude Index 
(ASCI) vs. WTI Diff Spread 
Calendar Month Futures 224 38 38 1 Month 36 Consecutive Months 

Texas Eastern, WLA 
Natural Gas (Platts Gas 
Daily/Platts IFERC) Index 
Futures 440 C2 C2 

24 Consecutive 
months 36 Consecutive Months 

Permian Natural Gas (Platts 
Gas Daily/Platts IFERC) 
Index Futures 701 IL IL 

24 Consecutive 
months 36 Consecutive Months 

 

Please refer questions on this subject to: Energy Research: 

 
Elizabeth Hui                            Elizabeth.Hui@cmegroup.com                                    212.299.2623 
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