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==== C M E G ro u Christopher Bowen
A4 Managing Director and Chief Regulatory Counsel

Legal Department

November 19, 2018

VIA ELECTRONIC PORTAL

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(d) Notification. New York Mercantile Exchange, Inc. (“NYMEX” or
“Exchange”) Weekly Notification of Amendments Related to Product Terms and
Conditions.

NYMEX Submission No. 18-470

Dear Mr. Kirkpatrick:

Pursuant to Commodity Futures Trading Commission (“CFTC” or “Commission”) Regulation 40.6(d), the
Exchange submits this weekly notification of the following amendments related to product terms and
conditions made effective during the week of November 12, 2018.

Effective Monday, November 12, 2018 for trade date Tuesday, November 13, 2018, the Exchange
expanded the strike price increment for the Daily Natural Gas Option contract. The marketplace was alerted
of the changes via Special Executive Report (“SER”) #8277, which is attached hereto as Exhibit A.

On Wednesday, November 14, 2018, the Exchange implemented administrative amendments in
connection with the aggregation allocations of the Singapore Gasoil (Platts) vs. Singapore Gasoil 500 ppm
(Platts) Futures contract. Specifically, the Exchange corrected the aggregation allocation for the second
leg of the Contract. The marketplace was alerted of the changes via Market Surveillance Notice (“MSN”)
11-14-18B, which is attached hereto as Exhibit B. A copy of the amended NYMEX Rulebook Chapter 5
Position Limit, Position Accountability and Reportable Level Table is attached under separate cover, in
blackline format, as Exhibit C.

If you require any additional information, please contact the undersigned at (212) 299-2200 or via e-mail at
CMEGSubmissionlngquiry@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachments:  Exhibit A — SER #8277
Exhibit B — MSN #11-14-18B
Exhibit C — NYMEX Rulebook Chapter 5 Position Limit, Position Accountability and
Reportable Level Table (attached under separate cover) (blackline format)
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EXHIBIT A

{3 CME Group

Special Executive Report

DATE: November 12, 2018
SER#: 8277
SUBJECT: Expansion of the Strike Price Listing Rule for the Daily Natural Gas Option

Contract

Effective Monday, November 12, 2018, for trade date Tuesday, November 13, 2018, New York Mercantile
Exchange, Inc. (“NYMEX” or “Exchange”) will expand the strike price increment for the Daily Natural Gas
Option contract (the “Contract”) (Rulebook Chapter 832; Commodity Code: KD).

The Contract is listed for trading on CME Globex and for submission for clearing via CME ClearPort.

CME Expansion of Strike
. ClearPort . . Price Listing Rule
Contract Title Code/CME Réjrl]ebct)ok Currlje_n:_StrlFléelPrlce Effective Trade Date
Globex apter 1sting Rule November 13, 2018
Code
Minimum 20 strikes at | Minimum 50 strikes at
$0.025 per MMBtu $0.025 per MMBtu
strike increment strike increment above
Daily Nat_ural KD/KDB 832 above and beIovx_/ the and below the at-the-
Gas Option at-the-money strike money strike plus
plus dynamic strikes dynamic strikes at
at $0.025 per MMBtu | $0.025 per MMBtu
strike increment. strike increment.

The Exchange will amend the Strike Price Listing Procedures and Exercise Procedures Table located in
Chapter 300 (“Options Contracts”) to reflect the aforementioned amendments.

The Commodity Futures Trading Commission (“CFTC”) will be notified of these amendments during the

week

of November 19, 2018 via the weekly notification procedures set forth in Part 40 of the CFTC Regulations.

For additional information, please contact:

Adila Mchich
Jeff White

adila.mchich@cmegroup.com

Jeff.white@cmegroup.com

+1 212 299 2270
+1 212 299 2325
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EXHIBIT B

¢ CME Group

How the world advances

Market Surveillance

DATE: November 14, 2018
NOTICE #: MSN11-14-18B

SUBJECT: Administrative Amendments to Correct the Aggregation Allocations of
the Singapore Gasoil (Platts) vs. Singapore Gasoil 500 ppm (Platts)
Futures Contract

Effective immediately, New York Mercantile Exchange, Inc. (“NYMEX” or “Exchange”) implemented
administrative amendments in connection with the aggregation allocations of the Singapore Gasoil (Platts)
vs. Singapore Gasoil 500 ppm (Platts) Futures contract (Commodity Code: STZ) (the “Contract”).
Specifically, the Exchange corrected the aggregation allocation for the second leg of the Contract as noted
in the below table.

The Contract aggregations were inadvertently unchanged in the Position Limit, Position Accountability and
Reportable Level Table and Header Notes located in the Interpretations and Special Notices Section of
Chapter 5 (“Trading Qualifications and Practices”) of the Exchange’s Rulebook following the initial listing of
the Singapore Gasoil 500 ppm (Platts) Futures contract (see SER-8016R dated November 13, 2017).
Please note the corresponding spot-month position limits, single and all month accountability levels are
unchanged.

(bold/underline indicates addition; strikethrough indicates deletion)

Spot-Month .
Aggregate Aggregate Limit (In Net Single Month &
. Contract . Into Futures : All-Month
Contract Rule Commodity Size and Reporting Equivalent Into Ratio Futures Accountabilit
Name Chapter | Code . Level d Leg (1)/ Equivalents) Y
Units Leg (1)/ Levels Leg (1) /
) Leg (2) Leg (1)/ Leg (2)
Leg (2)
Singapore
Gasoil (Platts) 1.000 5G/ 1STZ:1SG
vs. Singapore 862 STZ ' 25 /1STZ:-1 | 1,000/1,000 | 5,000/5,000
Gasoil 500 ppm Barrels S+ GHS GHs

(Platts) Futures

The commodity codes are provided for Clearing Members that file reports pursuant to NYMEX Rule 561.A
in a machine-readable format.

The Commodity Futures Trading Commission (“CFTC”) will be notified of the aforementioned amendments
during the week of November 19, 2018 via the weekly notification procedures set forth in Part 40 of the
CFTC Regulations.

Please refer questions on this subject to:

Market Regulation


https://www.cmegroup.com/notices/ser/2017/11/SER-8016R.html#pageNumber=1
http://www.cmegroup.com/

Surveillance:

Ryne Toscano Ryne.Toscano@cmegroup.com +1 212 299 2879
Large Trader Reporting:
Sandra Valtierra Sandra.Valtierra@cmegroup.com +1 312 347 4137
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EXHIBIT C

NYMEX Rulebook Chapter 5
Position Limit, Position Accountability and Reportable Level Table

(additions underlined, deletions everstruck)

(attached under separate cover)



