October 18, 2004

BY EMAIL AND FACSIMILE

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

NYMEX Submission 04.137

Re: Notification of NYMEX PJM Calendar- Monthly LMP Swap (PJM Interconnection,
LLC) Futures and Options Contracts Exclusively on NYMEX ClearPort™™ system

Dear Ms. Jean Webb:

The New York Mercantile Exchange, Inc. ("NYMEX" or the "Exchange") is notifying the
Commodity Futures Trading Commission (“CFTC” or “Commission”) that it will move daytime
trading of its PJM Calendar-Week LMP Swap (PJM Interconnection,LLC) Futures and Options
Contracts to its NYMEX ClearPort’™ system from the trading floor on November 1, 2004.
Currently these futures contracts trade in open outcry during daytime hours through the last
business day of the month prior to the contract month and otherwise on the NYMEX ClearPort®.
The Options currently trade exclusively in open outcry during daytime hours, and will be
available for clearing only on the NYMEX ClearPort™ system on November 1, 2004. Pursuant
to Section 5¢(c) of the Commodity Exchange Act (“Act”) and CFTC Rule 40.6, the Exchange
hereby certifies that this listing of additional contract months comply with the Act, including
regulations under the Act.

Should you have any questions concerning the above, please contact the undersigned at
(212) 299-2390 or Jay Gottlieb, Director, Research, at (212) 299-2607.

Very truly yours,

Robert Levin
Senior Vice President, Research



