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

Legal Department

December 12, 2014

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 Product Terms and Conditions Amendments.
NYMEX Submission No. 14-562

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 product terms and conditions amendments
made effective during the week of December 1, 2014.

On Thursday, December 4, 2014, the Exchange made a correction to the aggregation ratios (spot month,
single month and all month) of the PIJM West Hub Real Time 50 MW Off-Peak Option (N9P) contract as
represented in the NYMEX Position Limit, Position Accountability and Reportable Level table. This
correction is administrative in nature as neither the contract size of N9P nor the contract size of PIM Off-
Peak Calendar-Month LMP futures (JP), the contract into which NOP aggregates, has changed. The
marketplace was notified of this change via Market Surveillance Notice #12-04-14, which is attached
hereto as Exhibit A.

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

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachment: Exhibit A — Market Surveillance Notice #12-04-14

1 North End Avenue New York, NY 10282 1212299 2200 F212 299 2299 christopher.bowen@cmegroup.com cmegroup.com
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EXHIBIT A

¢ CME Group

How the world advances

Market Survelllance
DATE: December 4, 2014
NOTICE # MSN12-04-14

SUBJECT: Amendment to Aggregation Ratio for PJM West Hub Real Time 50
MW Off-Peak Option Contract

Earlier today, Thursday, December 04, 2014, the New York Mercantile Exchange, Inc. (“NYMEX" or the
“Exchange”) made a correction to the aggregation ratios (spot month, single month and all month) of the
PJM West Hub Real Time 50 MW Off-Peak Option (N9P) contract as represented in the NYMEX Position
Limit, Position Accountability and Reportable Level table. This correction is administrative in nature as
neither the contract size of N9P nor the contract size of PIM Off-Peak Calendar-Month LMP futures (JP),
the contract into which N9P aggregates, has changed. This amendment is non-substantive and is
intended to reflect the proper aggregation ratios for the N9P contract. Please note that this correction,
noted below, does not impact the spot month limit or single month/all month accountability levels. The
correction has been inserted into the NYMEX Position Limit, Position Accountability and Reportable Level
Table, located in the Interpretations & Special Notices Section of Chapter 5 of the NYMEX Rulebook.

(Bold/underline indicates additions; strikethrough indicates deletions)

Spot
Month/Single | PO
. Contract Month/All 9
Commodity . Month/All
Contract Name Rule Chapter Size and Month
Code ! Month
Unit Aggregate Into
Aggregate Into
Futures )
. Ratio
Equivalents
PJM West Hub Real Time ANOP:-101P
50 MW Off-Peak Option 1179 NoP 50 MWh P 19.5N9P : 1 JP
PJM Off-Peak Calendar-
Month LMP Futures 635A P 975 MWh P

The Commodity Futures Trading Commission (CFTC) will be notified of this modification during the week
of December 8, 2014 via the weekly notification procedures set out in Part 40 of the CFTC Regulations.

Please refer questions on this subject to:

Market Regulation


http://www.cmegroup.com/
http://www.cmegroup.com/
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
http://www.cmegroup.com/rulebook/files/position-limits-nymex.xlsx
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Ryne Toscano
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Nadine Brown
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Ryne.Toscano@cmegroup.com
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Sandra.Valtierra@cmegroup.com

(212) 299-2879
(212) 299-2223
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