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& CME Group

Managing Director and ChiefRegulatory Counsel
Legal Department

May 1, 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 Expansion of the
Listing Schedule of Several European BALMO Energy Futures Contracts.
NYMEX Submission No. 17-133

Dear Mr. Kirkpatrick:

New York Mercantile Exchange, Inc. (‘NYMEX' or “Exchange”) is notifying the Commaodity Futures Trading
Commission (“CFTC” or “Commission”) that it is self-certifying the expansion of the listing schedule for
European BALMO futures contracts (the “Contracts”) as noted in the table below effective on Sunday
May,21 2017 for first trade date Monday, May 22, 2017.

Current Listing Aeess) LEtng
= Rulebook Schedule (CME =Bl ES o
Contract Title | ClearPort/CME Chapter ClearPort and 5/22/2017) (CME
Globex P CME Globex) ClearPort and CME
Globex)
Naphtha Cargoes One month and the
CIF NWE (Platts) following month for | Monthly contracts
Crack Spread NBB/NBB 149 10 business days listed for 3
(1000mt) BALMO prior to the start of | consecutive months
Futures the contract month.
European 3.5% One month and the | Monthly contracts
Fuel Qil Cargoes following month for | listed for 3
FOB MED EFF/EFF 212 10 business days consecutive months
(Platts) BALMO prior to the start of
Futures the contract month.
Premium One month and the Monthly contracts
Unleaded following month for | listed for 3
SSEORFSDN ppm 8G/A8G 469 10 business days | consecutive months
(Platts) BALMO prior to the start of
the contract month.
Futures
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One month and the

Monthly contracts

3.5% Fuel Oil following month for | listed for 3
CIF MED (Platts) 8D/8D 472 10 business days consecutive months
BALMO Futures prior to the start of

the contract month.
Gasoil 0.1 One month and the | Monthly contracts
CEIOES © |- following month for | listed for 3
EAEDS(F)llar:tS) vs: 8W/8W 473 10 business days | consecutive months
GC;V; oiIuBF:AIEJI\r/IO prior to the start of
FUtUres the contract month.
ULSD 10ppm One month and the | Monthly contracts
CIF MED (Platts) following month for | listed for 3
vs. Low Sulphur VIV 474 10 business days consecutive months
Gasoil BALMO prior to the start of
Futures the contract month.
Gasoil 0.1 One month and the | Monthly contracts
EEiyEaIR0)E following month for | listed for 3
Eda”; (Ip'ﬁtts) Vs 6VIAGY 475 10 business days | consecutive months
G%V; oiluBFjAlijl\r/IO prior to the start of

the contract month.
Futures
Gasoil 0.1 One month and the | Monthly contracts
CEMRES © |- following month for | listed for 3
EWES(F:'agtS) = aviay 476 10 business days | consecutive months
G%V;oiluBF,)Alijl\r/IO prior to the start of
S the contract month.
ULSD 10ppm One month and the | Monthly contracts
SR TR following month for | listed for 3
EWES(F;Iar;cts) vs. 3V/3V 477 10 business days | consecutive months
GC;V: oiIuBF,)AIEJI\r/IO prior to the start of

the contract month.
Futures
Diesel 10ppm One month and the Monthly contracts
Seliges [FOE following month for | listed for 3
G (rlﬁtts) vs: TXITX 478 10 business days | consecutive months
I(_B(;VQIO?UBF?AEI{/IO prior to the start of
Futures the contract month.
Jet Fuel Cargoes One month and the | Monthly contracts
CIF NWE (Platts) following month for | listed for 3
vs. Low Sulphur 6X/A6X 479 10 business days consecutive months

Gasoil BALMO
Futures

prior to the start of
the contract month.
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Jet Fuel Barges
FOB Rdam

One month and the
following month for

Monthly contracts
listed for 3

(Platts) vs. Low 9Q/9Q 480 10 business days consecutive months
Sulphur Gasaoil prior to the start of
BALMO Futures the contract month.
One month and the | Monthly contracts
Low Sulphur following month for | listed for 3
Gasoil BALMO u9/u9 482 10 business days consecutive months
Futures prior to the start of
the contract month.
One month and the |V|0n'[h|y contracts
Jet Fuel Cargoes following month for | listed fOf_3
CIF NWE (Platts) F3/F3 484 10 business days consecutive months
BALMO Futures prior to the start of
the contract month.
One month and the | Monthly contracts
‘ljz%g %ﬂfn?rges following month for | listed for 3
X9/X9 485 10 business days consecutive months
(Platts) BALMO .
R prior to the start of
the contract month.
. One month and the |V|0n'[h|y contracts
ggfocl)leg'l(;": following month for | listed for 3
NV E (Platis) B7/AB7 486 10 business days | consecutive months
BALMO Eutures prior to the start of
the contract month.
Monthly contracts
LS Lt fo o mon anﬂ :che isted for 3
Cargoes CIF ollowing month for .
B1/B1 487 10 business days consecutive months
NWE (Platts) .
BALMO Eutures prior to the start of
the contract month.
i One month and the |V|0n'[h|y contracts
SZE oélsol':loB following month for | listed for 3
g B8/BS 488 10 business days | consecutive months
RO (P, rior to the start of
BALMO Futures p
the contract month.
_ One month and the | Monthly contracts
g'erse| 128%" following month for | listed for 3
arges u7/U7 489 10 business days | consecutive months

Rdam (Platts)
BALMO Futures

prior to the start of
the contract month.
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One month and the

Monthly contracts

g:f; cl)l eg'lch following month for | listed for 3
MED (Platts) X6/X6 490 10 business days consecutive months
BALMO Futures prior to the start of

the contract month.

One month and the | Monthly contracts
ULSD 10ppm following month for | listed for 3
CIF MED (Platts) X7IX7 491 10 business days consecutive months
BALMO Futures prior to the start of

the contract month.
European 3.5% One month and the | Monthly contracts
Fuel Oil Barges following month for | listed for 3
FOB Rdam KR/AKR 499 10 business days consecutive months
(Platts) BALMO prior to the start of
Futures the contract month.
European 1% One month and the | Monthly contracts
Fuel Oil Cargoes following month for | listed for 3
FOB NWE KX/AKX 500 10 business days consecutive months
(Platts) BALMO prior to the start of
Futures the contract month.
European following month for | listed for 3
Naphtha (Platts) KZ/IAKZ 501 10 business days consecutive months
BALMO Futures prior to the start of

the contract month.
European One month and the "'V;(t)géh:}érc??ntrams
Propane CIF foIIowmg month for _
ARA (Ar 32/A32 584 10 business days consecutive months

gus)

BALMO Eutures prior to the start of

the contract month.
Mini European One month and the | Monthly contracts
1% Fuel Oil following month for | listed for 3
Cargoes FOB 0C/0C 586 10 business days consecutive months
NWE (Platts) prior to the start of
BALMO Futures the contract month.
3.5% Fuel Oil Monthly contracts
Cargoes FOB One month and the | |isted for 3
MED (Platts) vs. following month for | ~onsecutive months
3.5% Fuel Ol 63/63 605 10 business days
Barges FOB prior to the start of

Rdam (Platts)
BALMO Futures

the contract month.
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One month and the

Monthly contracts

L olowng monihor | Isted for3
Crack Spread 43/A43 636 10 business days consecutive months
BALMO Futures prior to the start of
the contract month.
1% Fuel Oil Monthly contracts
Cargoes FOB One month and the | |isted for 3
NWE (Platts)_ VS. foIIOW|r)g month for | ~onsecutive months
3.5% Fuel Ol 88/88 663 10 business days
Barges FOB prior to the start of
Rdam (Platts) the contract month.
BALMO Futures
1% Fuel Oil Monthly contracts
Barges FOB One month and the | |isted for 3
Rdam (Platts) vs. following month for | ~gnsecutive months
1% Fuel Oil EBF/EBE 664 10 business days
Cargoes FOB prior to the start of
NWE (Platts) the contract month.
BALMO Futures
Premium One month and the Monthly contracts
Unleaded followi th f listed for 3
Gasoline 10 ppm oflowing month for ; h
= 7N/7N 716 10 business days | consecutive montns
diges FOl i he start of
Rdam (Platts) fhr lor to tt ets th
BALMO Futures € confract month.
EuroBob One month and the | Monthly contracts
Gasoline 10 ppm following month for | listed for 3
Barges FOB 7SI7S 719 10 business days consecutive months
Rdam (Platts) prior to the start of
BALMO Futures the contract month.
. One month and the | Monthly contracts
ng§ch§ - following month for | listed for 3
Bar 7R/IBR7 731 10 business days consecutive months
ges (Argus) .
BALMO Eutures prior to the start of
the contract month.
Gasoline Euro- One month and the | Monthly contracts
bob Oxy NWE following month for | listed for 3
Barges (Argus) 71/A7I 733 10 business days consecutive months
Crack Spread prior to the start of
BALMO Futures the contract month.
European 1% One month and the | Monthly contracts
Fuel Oil Barges following month for | listed for 3
FOB Rdam 6L/A6L 739 10 business days consecutive months

(Platts) BALMO
Futures

prior to the start of
the contract month.
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Mini European

One month and the

Monthly contracts

1% Fuel Oil following month for | listed for 3
Barges FOB 0A/0A 743 10 business days consecutive months
Rdam (Platts) prior to the start of
BALMO Futures the contract month.
Mini European One month and the | Monthly contracts
3.5% Fuel Oil following month for | listed for 3
Barges FOB OE/OE 843 10 business days consecutive months
Rdam (Platts) prior to the start of
BALMO Futures the contract month.
Jet Fuel Cargoes One ”.“O”th and the nfls?enéh:c)(/)rcg niracts
CIF NWE (Platts) foIIOW|r)g month for _
Crack S d JFB/JFB 1057 10 business days consecutive months
prea

BALMO Futures prior to the start of

the contract month.
European Low One month and the | Monthly contracts
Sulphur Gasoil following month for | listed for 3
Brent Crack ESB/ESB 1060 10 business days consecutive months
Spread BALMO prior to the start of
Futures the contract month.
Low Sulphur One month and the | Monthly contracts
Gasoil Crack following month for | listed for 3
Spread (1000mt) ESS/ESS 1061 10 business days consecutive months
BALMO Financial prior to the start of
Futures the contract month.
1% Fuel Oil One month and the "'\i(t)géh:%rcg?ntra(:ts
Cargoes CIF foIIowmg month for _
MED (Platts) FOB/AOB 1194 10 business days consecutive months
BALMO Eutures prior to the start of

the contract month.
- One month and the | Monthly contracts
C;rg(l;ees FIOB following month for listed for 3
MED (Platts) FOMFOM 1195 10 business days consecutive months
BALMO Futures prior to the start of

the contract month.

One month and the | Monthly contracts
Mini European following month for | listed for 3
Naphtha (Platts) MEN/MEE 1196 10 business days consecutive months

BALMO Futures

prior to the start of
the contract month.
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3.5% Fuel QOil
Barges FOB
Rdam (Platts)
Crack Spread
BALMO Futures

FCB/FCB

1204

One month and the
following month for
10 business days
prior to the start of
the contract month.

Monthly contracts
listed for 3
consecutive months

3.5% Fuel Ol
Cargoes FOB
MED (Platts)
Crack Spread
BALMO Futures

FOA/FOA

1205

One month and the
following month for
10 business days
prior to the start of
the contract month.

Monthly contracts
listed for 3
consecutive months

Mini Gasoline
Euro-bob Oxy
NWE Barges
(Argus) BALMO
Futures

MEB/MEB

1239

One month and the
following month for
10 business days
prior to the start of
the contract month.

Monthly contracts
listed for 3
consecutive months

Mini RBOB
Gasoline vs.
Gasoline Euro-
bob Oxy NWE
Barges (Argus)
BALMO Futures

MXR/MXR

1242

One month and the
following month for
10 business days
prior to the start of
the contract month.

Monthly contracts
listed for 3
consecutive months

The Exchange reviewed the designated contract market core principles (“Core Principles”) as set forth in
the Commodity Exchange Act (“Act” or “CEA”) and identified that the expansion of the listing schedule may
have some bearing on the following Core Principles:

e Daily Publication of Trading Information:

closing ranges for the Contract.

e Availability of General Information:

NYMEX will continue to comply with this Core Principle
by making public daily information on settlement prices, wlume, open interest, and opening and

Pursuant to the Exchange’s obligations under this Core

Principle, NYMEX will issue a Special Executive Report (“SER”) to the marketplace regarding
these amendments. The SER will be posted on the CME Group website.

Pursuant to Section 5c(c) of the Act and CFTC Regulation 40.6 (a), the Exchange hereby certifies that the
expansion of the listing schedule of the Contract complies with the Act, including 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.cmeagroup.com/market-requlation/rule-filings.html.
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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 via e-mail at CMEGSubmissionsInquiry@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel
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