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Rulebook Appendix A - Listed Contracts
Introduction
* * * * *

	
	OIL AND REFINED PRODUCTS – No Change

	
	

	
	NATURAL GAS PRODUCTS – No Change 

	
	

	
	POWER CONTRACTS – No Change

	
	

	
	PETROCHEMICALS PRODUCTS – No Change

	
	

	
	FERROUS METALS – No Change

	
	

	
	TANKER FREIGHT – No Change

	
	

	
	DRY FREIGHT

	*****
	

	1300
	NFX C3 Dry Freight Capesize Voyage Route Financial Futures (C3AQ)

	1301
	NFX C4 Dry Freight Capesize Voyage Route Financial Futures (C4AQ)

	1302
	NFX C5 Dry Freight Capesize Voyage Route Financial Futures (C5AQ)

	1303
	NFX C7 Dry Freight Capesize Voyage Route Financial Futures (C7AQ)

	1304
	NFX CS4TC Capesize 4 T/C Average Financial Futures (CS4Q)

	1304A
	NFX Options on NFX CS4TC Capesize 4 T/C Average Financial Futures (C4Q)

	1305
	NFX CS5TC Capesize 5 T/C Average Financial Futures (CS5Q)

	1305A
	NFX Options on NFX CS5TC Capesize 5 T/C Average Financial Futures (C5Q)

	1306
	NFX HS6TC Handysize 6 T/C Average Financial Futures (HS6Q)

	1306A
	NFX Options on NFX HS6TC Handysize 6 T/C Average Financial Futures (H6Q)

	1307
	NFX PM4TC Panamax 4 T/C Average Financial Futures (PM4Q)

	1307A
	NFX Options on NFX PM4TC Panamax 4 T/C Average Financial Futures (P4Q)

	1308
	NFX SM10TC Supramax 10 T/C Average Financial Futures (S10Q)

	1308A
	NFX Options on NFX SM10TC Supramax 10 T/C Average Financial Futures (S0Q)

	1309
	NFX SM6TC Supramax 6 T/C Average Financial Futures (SM6Q)

	1309A
	NFX Options on NFX SM6TC Supramax 6 T/C Average Financial Futures (S6Q)

	1310
	NFX P1A Panamax T/C Transatlantic RV Financial Futures (P1AQ)

	1311
	NFX P2A Panamax T/C Skaw Gibraltar - Far East Financial Futures (P2AQ)

	1312
	NFX P3A Panamax T/C Japan - S. Korea Trans Pacific R/V Financial Futures (P3AQ)

	1313
	NFX P1A Panamax T/C Transatlantic RV Monthly Average Financial Futures (P1EQ)

	1314
	NFX P2A Panamax T/C Skaw Gibraltar - Far East Monthly Average Financial Futures (P2EQ)

	1315
	NFX P3A Panamax T/C Japan - S. Korea Trans Pacific R/V Monthly Average Financial Futures (P3EQ)

	1316
	NFX P8 Panamax Santos - Qingdao Monthly Average Financial Futures (P8EQ)



* * * * *

Chapter 1300. NFX C3 Dry Freight Capesize Voyage Route Financial Futures (C3AQ)
[bookmark: chp_1_1_1_9_427_1][bookmark: sx-policymanual-phlx-philabot_1300.01]
*****
[bookmark: chp_1_1_1_9_427_8][bookmark: sx-policymanual-phlx-philabot_1300.08]1300.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.  

*****
Chapter 1301. NFX C4 Dry Freight Capesize Voyage Route Financial Futures (C4AQ)
[bookmark: chp_1_1_1_9_428_1][bookmark: sx-policymanual-phlx-philabot_1301.01][bookmark: chp_1_1_1_9_428_8][bookmark: sx-policymanual-phlx-philabot_1301.08]
*****
1301.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.
[bookmark: chp_1_1_1_9_429][bookmark: sx-policymanual-phlx-philabotChapter1302]*****
Chapter 1302. NFX C5 Dry Freight Capesize Voyage Route Financial Futures (C5AQ)
[bookmark: chp_1_1_1_9_429_1][bookmark: sx-policymanual-phlx-philabot_1302.01][bookmark: chp_1_1_1_9_429_8][bookmark: sx-policymanual-phlx-philabot_1302.08]
*****
1302.08 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_430][bookmark: sx-policymanual-phlx-philabotChapter1303]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold. 

*****
Chapter 1303. NFX C7 Dry Freight Capesize Voyage Route Financial Futures (C7AQ)
[bookmark: chp_1_1_1_9_430_1][bookmark: sx-policymanual-phlx-philabot_1303.01][bookmark: chp_1_1_1_9_430_8][bookmark: sx-policymanual-phlx-philabot_1303.08]
*****
1303.08 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_431]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

*****
Chapter 1304. NFX CS4TC Capesize 4 T/C Average Financial Futures (CS4Q)
[bookmark: chp_1_1_1_9_431_1][bookmark: sx-policymanual-phlx-philabot_1304.01][bookmark: chp_1_1_1_9_431_8][bookmark: sx-policymanual-phlx-philabot_1304.08]
*****
1304.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.
[bookmark: chp_1_1_1_9_432][bookmark: sx-policymanual-phlx-philabotChapter1304]*****




Chapter 1304A. NFX Options on NFX CS4TC Capesize 4 T/C Average Financial Futures (C4Q)
[bookmark: chp_1_1_1_9_432_1][bookmark: sx-policymanual-phlx-philabot_1304A.01][bookmark: chp_1_1_1_9_432_8][bookmark: sx-policymanual-phlx-philabot_1304A.08]
*****
1304A.10 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_433]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

*****
Chapter 1305. NFX CS5TC Capesize 5 T/C Average Financial Futures (CS5Q)
[bookmark: chp_1_1_1_9_433_1][bookmark: sx-policymanual-phlx-philabot_1305.01][bookmark: chp_1_1_1_9_433_8][bookmark: sx-policymanual-phlx-philabot_1305.08]
*****
1305.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.  
[bookmark: chp_1_1_1_9_434][bookmark: sx-policymanual-phlx-philabotChapter1305]*****
Chapter 1305A. NFX Options on NFX CS5TC Capesize 5 T/C Average Financial Futures (C5Q)
[bookmark: chp_1_1_1_9_434_1][bookmark: sx-policymanual-phlx-philabot_1305A.01]
[bookmark: chp_1_1_1_9_434_8][bookmark: sx-policymanual-phlx-philabot_1305A.08]1305A.10 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_435]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold. 

*****
Chapter 1306. NFX HS6TC Handysize 6 T/C Avereage Financial Futures (HS6Q)
[bookmark: chp_1_1_1_9_435_1][bookmark: sx-policymanual-phlx-philabot_1306.01]
[bookmark: chp_1_1_1_9_435_8][bookmark: sx-policymanual-phlx-philabot_1306.08]*****
1306.08 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_436][bookmark: sx-policymanual-phlx-philabotChapter1306]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold. 

*****
Chapter 1306A. NFX Options on HS6TC Handysize 6 T/C Average Financial Futures (H6Q)
[bookmark: chp_1_1_1_9_436_1][bookmark: sx-policymanual-phlx-philabot_1306A.01][bookmark: chp_1_1_1_9_436_8][bookmark: sx-policymanual-phlx-philabot_1306A.08]
*****
1306A.10 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_437]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

*****
Chapter 1307. NFX PM4TC Panamax 4 T/C Average Financial Futures (PM4Q)
[bookmark: chp_1_1_1_9_437_1][bookmark: sx-policymanual-phlx-philabot_1307.01]
[bookmark: chp_1_1_1_9_437_8][bookmark: sx-policymanual-phlx-philabot_1307.08]*****
1307.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

[bookmark: chp_1_1_1_9_438][bookmark: sx-policymanual-phlx-philabotChapter1307]*****
Chapter 1307A. NFX Options on NFX PM4TC Panamax 4 T/C Average Financial Futures (P4Q)
[bookmark: chp_1_1_1_9_438_1][bookmark: sx-policymanual-phlx-philabot_1307A.01][bookmark: chp_1_1_1_9_438_10][bookmark: sx-policymanual-phlx-philabot_1307A.10]
*****
1307A.10 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_439]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold. 

*****
Chapter 1308. NFX SM10TC Supramax 10 T/C Average Financial Futures (S10Q)
[bookmark: chp_1_1_1_9_439_1][bookmark: sx-policymanual-phlx-philabot_1308.01][bookmark: chp_1_1_1_9_439_8][bookmark: sx-policymanual-phlx-philabot_1308.08]
*****
1308.08 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_440][bookmark: sx-policymanual-phlx-philabotChapter1308]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold. 

*****
Chapter 1308A. NFX Options on NFX SM10TC Supramax 10 T/C Average Financial Futures (S10Q)
[bookmark: chp_1_1_1_9_440_1][bookmark: sx-policymanual-phlx-philabot_1308A.01][bookmark: chp_1_1_1_9_440_10][bookmark: sx-policymanual-phlx-philabot_1308A.10]
*****
1308A.10 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

[bookmark: chp_1_1_1_9_441]*****
Chapter 1309. NFX SM6TC Supramax 6 T/C Average Financial Futures (SM6Q)
[bookmark: chp_1_1_1_9_441_1][bookmark: sx-policymanual-phlx-philabot_1309.01][bookmark: chp_1_1_1_9_441_8][bookmark: sx-policymanual-phlx-philabot_1309.08]
*****
1309.08 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_442][bookmark: sx-policymanual-phlx-philabotChapter1309]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.


*****
Chapter 1309A. NFX Options on NFX SM6TC Supramax 6 T/C Average Financial Futures (S6Q)
[bookmark: chp_1_1_1_9_442_1][bookmark: sx-policymanual-phlx-philabot_1309A.01][bookmark: chp_1_1_1_9_442_10][bookmark: sx-policymanual-phlx-philabot_1309A.10]*****
1309A.10 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

[bookmark: chp_1_1_1_9_443][bookmark: sx-policymanual-phlx-philabotChapter1310]*****
Chapter 1310. NFX P1A Panamax T/C Transatlantic RV Financial Futures (P1AQ)
[bookmark: chp_1_1_1_9_443_1][bookmark: sx-policymanual-phlx-philabot_1310.01][bookmark: chp_1_1_1_9_443_8][bookmark: sx-policymanual-phlx-philabot_1310.08]
*****
1310.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold. 
  
[bookmark: chp_1_1_1_9_444][bookmark: sx-policymanual-phlx-philabotChapter1311]*****
Chapter 1311. NFX P2A Panamax T/C Skaw Gibraltar - Far East Financial Futures (P2AQ)
[bookmark: chp_1_1_1_9_444_1][bookmark: sx-policymanual-phlx-philabot_1311.01][bookmark: chp_1_1_1_9_444_8][bookmark: sx-policymanual-phlx-philabot_1311.08]
*****
1311.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

[bookmark: chp_1_1_1_9_445][bookmark: sx-policymanual-phlx-philabotChapter1312]*****
Chapter 1312. NFX P3A Panamax T/C Japan - S. Korea Trans Pacific R/V Financial Futures (P3AQ)
[bookmark: chp_1_1_1_9_445_1][bookmark: sx-policymanual-phlx-philabot_1312.01][bookmark: chp_1_1_1_9_445_8][bookmark: sx-policymanual-phlx-philabot_1312.08]
*****
1312.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 Contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.   
[bookmark: chp_1_1_1_9_446][bookmark: sx-policymanual-phlx-philabotChapter1313]*****
Chapter 1313 NFX P1A Panamax T/C Transatlantic RV Monthly Average Financial Futures (P1EQ)
[bookmark: chp_1_1_1_9_446_1][bookmark: sx-policymanual-phlx-philabot_1313.01][bookmark: chp_1_1_1_9_446_8][bookmark: sx-policymanual-phlx-philabot_1313.08]*****
1313.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold. 

[bookmark: chp_1_1_1_9_447][bookmark: sx-policymanual-phlx-philabotChapter1314]*****
Chapter 1314 NFX P2A Panamax T/C Skaw Gibraltar - Far East Monthly Average Financial Futures (P2EQ)
[bookmark: chp_1_1_1_9_447_1][bookmark: sx-policymanual-phlx-philabot_1314.01][bookmark: chp_1_1_1_9_447_8][bookmark: sx-policymanual-phlx-philabot_1314.08]*****
1314.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.   
[bookmark: chp_1_1_1_9_448][bookmark: sx-policymanual-phlx-philabotChapter1315]*****
Chapter 1315 NFX P3A Panamax T/C Japan - S. Korea Trans Pacific R/V Monthly Average Financial Futures (P3EQ)
[bookmark: chp_1_1_1_9_448_1][bookmark: sx-policymanual-phlx-philabot_1315.01][bookmark: chp_1_1_1_9_448_8][bookmark: sx-policymanual-phlx-philabot_1315.08]*****
1315.08 Block Trade Minimum Quantity Threshold and Reporting Window
Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.   

*****

Chapter 1316. NFX P8 Panamax Santos – Qingdao Monthly Average Financial Futures (P8EQ)

*****
1316.00.08 Block Trade Minimum Quantity Threshold and Reporting Window
[bookmark: chp_1_1_1_9_428][bookmark: sx-policymanual-phlx-philabotChapter1301][bookmark: _GoBack]Pursuant to Chapter IV, Section 10, block trades shall be permitted with a minimum quantity threshold of 5 contracts and the Reporting Window shall be by close of trading of the Open Session during which the block trade was executed.  Block trades migrating open NFX Dry Freight contract positions to European Commodity Clearing will be subject to a one-contract minimum quantity threshold.

 
*****









FEE SCHEDULE
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NASDAQ FUTURES FEE SCHEDULE Effective August 1, 2019

New Customers will be entitled to these fees for a period starting in the month of their first trade, and for three (3) additional calendar months thereafter.

Dry Freight Monthly Volume Fee Discount Tiers

<1001 - Standard Fees

1001-2000 - $3.45

>2000 - $1.95

Block trades submitted by customers utilizing the NFX Facilitation Desk will incur a surcharge per the schedule below.  Brokers utilizing the desk will not receive any incentive.

   Block/EFRP Fee                         Facilition Fee

         > $0.60                                  $0.40 per contract

     $0.15 to $0.60                          $0.10 per contract

        < $0.15                                   $0.02 per contract

All transactions associated with the NFX ECC/Nodal Clear Migration will incur no execution fee


