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& CME Group

Managing Director and Chief Regulatory Counsel
Legal Department

November 2, 2017

VIA ELECTRONIC PORTAL

Mr. Christopher J. Kirkpatrick

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, DC 20581

Re: CFTC Regulation 40.6(a) Certification. Notification Regarding the Reduction of
Block Trade Minimum Quantity Threshold Level of Four (4) Natural Gas Futures
Contracts.

NYMEX Submission No. 17-385

Dear Mr. Kirkpatrick:

New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”) is notifying the Commodity Futures Trading
Commission (“CFTC” or “Commission”) that it is self-certifying the reduction of the block trade minimum
qguantity threshold level of four (4) natural gas futures contracts (the “Contracts”) as more specifically
described in the table below effective on Sunday, November 19, 2017 for trade date Monday, November
20, 2017.

Block Trade Minimum
Quantity Threshold Level
Effective trade

Rulebook | Commodity |\ ont | date November

Contract Title

Chapter Code 20, 2017
UK NBP Natural Gas (USD/MMBtu) (ICIS
Heren) Front Month Futures 1002 NBP 50 S
Dutch TTF Natural Gas (USD/MMBtu)
(ICIS Heren) Front Month Futures 1003 TTE 50 S
Henry Hub NBP (ICIS Heren) Natural 1004 NYP 50 5
Gas Spread Futures
Henry Hub TTF (ICIS Heren) Natural Gas 1005 THD 50 5

Spread Futures

The reduction of the block trade minimum quantity threshold level is being implemented to align the
minimum threshold levels with similar European natural gas futures contracts. The Contracts are available
for trading on the CME Globex electronic trading platform and for submission for clearing via CME
ClearPort.

The Exchange reviewed the designated contracts market core principles (“Core Principles”) as set forth in

the Commaodity Exchange Act (“CEA” or “Act”) and identified that the amendments may have some bearing
on the following Core Principles:

300 Vesey Street  New York, NY 10282 71212299 2200 r 212 299 2299 christopher.bowen@cmegroup.com cmegroup.com

1



e Availability of General Information: The Exchange shall publish on its website information
regarding futures contract specifications, terms, and conditions, as well as daily trading volume,
open interest, and price information. In addition, the Exchange will publish a Special Executive
Report (“SER”) regarding this matter. The SER will also be posted on the CME Group website.

e Execution of Transactions: A designated contract market may authorize transactions that are
executed away from the designated contract market's centralized marketplace for bona fide
business purposes. Accordingly, the Exchange has long established block standards for a wide
array of futures and options products. The actions certified herein serve solely to improve the
alignment of block trade standards for the pertinent futures products with standards applicable to
related European natural gas futures on the Exchange.

Pursuant to Section 5c(c) of the Act and CFTC Regulation 40.6(a), the Exchange hereby certifies that the
amendments comply with the Act, including all regulations under the Act. There were no substantive
opposing views to this proposal.

The Exchange certifies that this submission has been concurrently posted on the Exchange’s website at
http://www.cmegroup.com/market-regulation/rule-filings.html.

Should you have any questions concerning the above, please contact the undersigned at (212) 299-2200
or CMEGSubmissionlnquiry@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel
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