
CMEGroup 
A CME{Chicago Board of Trade/NYMEX Contpany 

VIA E-MAIL 
Mr. David Stawick 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
1155 21st Street, N.W. 
Washington, D.C. 20581 

August20,2009 

...... 
Re: Rule Certification. New York Mercantile Exchange, Inc. SubmissionN 

#09-163: Notification of Decommissioning of CME ClearPort®~ 
Trading System, Migration of Trading Venue for 559 NYMEX 
Products and Amendment of Trading Hours for Migrating Products 

Dear Mr. Stawick: 
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The New York Mercantile Exchange, Inc. ("NYMEX" or "Exchange") is notifying the Commodity 
Futures Trading Commission ("CFTC" or "Commission") that it is self-certifying the 
decommissioning of CME ClearPort Trading ("CPT"), the central order book electronic trading 
platform, effective trade date August 31, 2009. The decommissioning of CPT will have no 
impact on the continued operation of CME ClearPort Clearing. 

In addition, the Exchange is notifying the Commission that it is self-certifying that all products 
currently listed for trading on CPT will migrate to the NYMEX trading floor upon 
decommissioning of CPT. The change of trading venue will affect 559 products. The last trade 
date on CPT for these products will be Friday, August 28, 2009. The product list, commodity 
codes and rule chapters are provided in Appendix A herewith. Please note that existing 
commodity codes for the 559 products will not be affected by the migration from CPT to the 
NYMEX trading floor. 

Additionally, in connection with the migration to the NYMEX trading floor, Regular Trading Hours 
will apply to all the 559 effected products. Therefore, effective August 31, 2009, the 559 
products listed in Appendix A will be available for trading on the NYMEX trading floor Monday 
through Friday from 9:00 a.m. to 2:30 p.m. (Eastern Time), except on Exchange holidays. 
Clearing hours for these products will not be affected and will continue to follow CME ClearPort 
Clearing hours of operation. 

Pursuant to Section 5c(c) of the Commodity Exchange Act ("Act") and CFTC Rule 40.6, the 
Exchange hereby certifies that the decommissioning of CPT and the trading venue migration for 
CPT products to the NYMEX trading floor comply with the Act, including regulations under the 
Act. This self-certification will become effective on trade date August 31, 2009. 

Should you have any questions concerning the above, please contact Bob Levin at (212) 299-
2390, or contact me at (312) 648-5422. 

Sincerely, 

Is/ Stephen M. Szarmack 
Director and Associate General Counsel 
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ANNEXA· 

PRODUCT 
CODE PRODUCT NAME CHAPTER 

BO Mont Belvieu LDH Propane (5 Decimals) (OPIS) Swap Futures 409 

co Mont Belvieu Ethane (5 Decimals) (OPIS) Swap Futures 410 

DO Mont Belvieu Normal Butane (5 Decimals) (OPIS) Swap Futures 411 

NP Natural Gas Penultimate Swap 529 

NN Henry Hub Swap Futures 508 

1A Argus Biodiesel RME Fob Rdam Swap 317 

1C Brent CFD (Platts) Vs. Front Month 319 

1D RBOB Gasoline BALMO Calendar Swap 326 

1E RBOB Crack Spread BALMO Swap 327 

1F Mont Belvieu Ethylene 601 

1G HeatinQ Oil BALMO Calendar Swap 328 

1H Heating Oil Crack Spread BALMO Swap 329 

1J Gulf Coast Gasoline Crack Spread 336 

1K Gasoline Up-Down BALMO Swap Contract 337 

1L ULSD Up-Down BALMO Calendar Swap 338 

1M Jet Fuel Up-Down BALMO Calendar Swap 339 

1N Singapore Mogas 92 Unleaded Swap 720 

1P Singapore Mogas 92 Unleaded BALMO 721 

1Q New York Jet Fuel (Platts) Swap 412 

1R Propane Non-LDH Mont Belvieu (OPIS) Swap 414 

1S Propane Non-LDH Mont Belvieu (OPIS) BALMO Swap 415 

1T Jet Avt Fuel (Platts) Cargoes FOB MED SwaQ 416 

1U NY Jet Fuei.(Piatts) Heat Oil Swap 413 

1V Jet Av Fuel (Platts) Cargoes FOB MED v ICE Gasoil Swap 417 

1W 1% Fuel Oil (Platts) Cargoes CIF MED Swap 418 

1X 1 % Fuel Oil (Platts) Cargoes CIF NWE Swap 419 

1Y CAISO NP15 Pk Calendar-Month RT LMP Swap Futures 264 

1Z CAISO SP15 Pk Calendar-Month RT LMP Swap Futures 265 

2C Chicago Unleaded Gasoline (Platts) Swap 450 

2D CAISO NP15 0-Pk Calendar-Month RT LMP Swap Futures 266 

2E CAISO SP15 0-Pk Calendar-Month RT LMP Swap Futures 267 

2F CAISO NP15 Pk Calendar-Month RT LMP Swap Futures 268 

2G Premium Unleaded Gasoline 10ppm(Piatts) CIF MED Swap 465 

2H CAISO SP15 Pk Calendar-Day RT LMP Swap Futures 269 

2J CAISO NP15 0-Pk Calendar-Day RT LMP Swap Futures 270 

2K CAISO SP15 0-Pk Calendar-DayRT LMP Swap Futures 271 

2L Fame 0 Biodiesel FOB Rotterdam Swap 318 

2M Ethanol (Platts) T1 FOB Rotterdam Ex Duty Swap 193 
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2N ERGOT Houston MCPE 50MW Peak 186 

2P ERGOT North MCPE 50MW Peak 190 

20 ERGOT South MCPE 50MW Peak 198 

2R ERGOT West MCPE 50MW Peak 203 

2S ERGOT Houston MCPE 50MW Daily Peak 188 

2T ERGOT North MCPE 50MW Daily Peak 196 

2U ERGOT South MCPE 50MW Daily Peak 201 

2V ERGOT West MCPE 50MW Daily Peak 205 

2W ERGOT Houston MCPE 50MW 0-Pk 187 

2X ERCOTNorth MCPE 50MW 0-Pk 195 

2Y ERGOT South MCPE 50MW 0-Pk 199 

2Z CAISO NP15 EZ Gen 5 MW 0-Pk Calendar-Day Day-Ahead 348 

3C ChicaQo Unleaded Gasoline (Platts) v. RBOB Spread Swap 451 

3D ERGOT West MCPE 50MW 0-Pk 204 

3E ERGOT Houston MCPE 50MW 0-Pk Calendar-Day 189 

3F ERGOT North MCPE 50MW 0-Pk Calendar-Day 197 

3G Premium Unleaded Gasoline 10ppm(Piatts)FOB MED 466 

3H ERGOT South MCPE 50MW 0-Pk Calendar-Day 202 

3J ERGOT West MCPE 50MW 0-Pk Calendar-Day 208 

3L Mont Belvieu Physicallso-Butane (OPIS) Futures 368 

3M Mont Belvieu Physical Normal Butane (OPIS) Futures 366 

3N Mont Belvieu Physical LDH Propane (OPIS) Futures 365 

3P Mont Belvieu Physical Non-LDH Propane (OPIS) Futures 364 

30 Mont Belvieu Physical Ethane (OPIS) Futures 369 

3R Mont Belvieu Physical Natural Gasoline (OPIS) Futures 367 

3V Gasoil10ppm Cargoes CIF NEWvs. ICE Gasoil BALMO Swap 477 

3X CAISO NP15 EZ Gen Hub 5 MW 0-Pk Cai-Mth Day-Ahead LMP Swap 344 

3Z CAISO NP15 EZ Gen Hub 5 MW Pk Cal-Day Day Ahead LMP Swap 346 

4C Chicago ULSD (Platts) Swap 452 

4G Premium Unleaded Gasoline 10ppm (Platts) Cargoes CIF NWE Swap 467 

4N PJM PECO Zone 5MW Pk Cai-Mo Day-Ahead LMP Swap- Futures 182 

4P PJM PECO Zone 5MW 0-Pk Cai-Mo Day-Ahead LMP Swap Futures 183 

40 Midwest ISO Illinois Hub 5MW Pk Cai-Mo Day-Ahead Swap Futures 184 

4R Midwest ISO Illinois Hub 5MW 0-Pk Cai-Mo Day-Ahead Swap Futures 185 

4T Crude Oil Minute-Marker Cal-Month Swap Futures 232 

4U Gulf Coast HeatinQ Oil (ArQus) Swap Futures 243 

4V Gasoil 0.1 Cargoes CIF NWE vs. ICE Gasoil BALMO Swap 476 

4X CAISO NP15 EZ Gen Hub 5 MW Pk Cai-Mo Day-Ahead LMP Swap 342 

4Y New York Jet Fuel (Argus) Swap Futures 247 

4Z CAISO SP15 EZ Gen Hub 5 MW 0-Pk Calendar-Day Day-Ahead LMP Swap 349 

5C ChicaQo ULSD (Platts) vs. Heating Oil Spread Swap 453 
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5T RBOB Gasoline Minute-Marker Cal-Month Swap Futures 236 

5U NY Jet Fuel (Argus) vs. Heating Oil Spread Swap 248 

5X CAISO SP15 EZ Gen Hub 5 MW 0-Pk Cai-Mo Day-Ahead LMP Swap 345 

5Y New York ULSD (ArQus) Swap Futures 245 

5Z Columbia Gulf Mainline Natural Gas 428 

6C Crude Oil Minute-Marker Futures 231 

6D Premium Unleaded Gasoline 10ppm (Platts) Cargoes CIF NWE BALMO Swap 470 

6G Premium Unleaded Gasoline 1 Oppm (Platts) CIF MED BALMO Swap 468 

6H HeatingOil Minute-Marker Futures 239 

6R RBOB Gasoline Minute-Marker Futures 235 

6V Gasoil 0.1 Barg_es FOB Rdam vs. ICE Gasoil BALMO Swap 475 

6W Brent CFD (Platts) Swap 699 

6X Jet Fuel CarQoes CIF NWE vs. ICE Gasoil BALMO Swap 479 

6Z Tennessee 800 Leg Natural Gas Basis 432 

7D 3.5% Fuel Oil (Platts) CIF MED Swap 471 

7E Argus Propane Far East Index Swap 590 

7G Dated Brent (Platts) Daily Swap Futures 714 

7H Gasoline Euro-Bob Oxy (Argus) NWE Barges Swap 729 

71 Gasoline Euro-Bob Oxy (Argus)NWE Barges Crack S[>read BALMO Swap 733 

7K Gasoline Euro~Bob Oxy (ArQus) NWE Barges Crack Spread Swap 732 

7L Premium Unleaded Gasoline 10ppm (Platts) Rdam FOB Barges Swap 715 

7N Ptemium Unleaded Gasoline 10ppm (Platts) Rdam FOB BarQes BALMO Swap 716 

7P Eurobob Gasoline 10ppm (Platts) Rdam FOB Barges Swap 717 

7R Gasoline Euro-Bob Oxy (Argus}_ NWE Barges BALMO Swap 731 

78 Eurobob Gasoline 10ppm (Platts) Rdam FOB Barges BALMO Swap 719 

7T Heating Oil Minute-Marker Calendar Month Swap Futures 240 

7U Gulf Coast Heating Oil (ArQus) vs. Heating Oil Spread Swap 244 

7V ULSD 10ppm CIF MED vs.ICE Gasoil BALMO Swap 474 

7X Diesel10ppm Barges FOB Rdam vs. ICE Gasoil BALMO Swap 478 

7Y NY ULSD (Argus) vs. Heating Oil Spread SwaQ_ 246 

SA Florida Zone 2 Basis Swap 429 

8B Texas Eastern West Louisiana Basis Swap 433 

8D 3.5% Fuel Oil CIF MED BALMO Swap 472 

8E Transco Zone 1 Basis Swap 435 

SF Transco Zone 2 Basis Swap 436 

8G Premium Unleaded Gasoline 1 Oppm (Platts) FOB MED BALMO Swap 469 

8N New York 0.3% Fuel Oil HiPr (Platts) Swap 464 

8W Gasoil 0.1 CIF MED vs. ICE Gasoil BALMO Swap 473 

ax OneOk, Oklahoma Basis Swap 430 

8Z Southern Star Texas, Oklahoma, Kansas Basis Swap 431 

9A SoCal City-Gate Basis Swap 437 
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9F Texas Gas Zone 1 Basis Swa~ 434 

9N Argus Propane (Saudi Aramco) Swap 589 

9Q Jet Fuel Barges FOB Rdam vs. ICE Gasoil BALMO Swap 480 

9X CAISO SP15 EZ Gen Hub 5 MW Pk Cal-Ma Day-Ahead LMP Swap 343 

9Z CAISO SP15 EZ Gen Hub 5 MW Pk Cal-Day Day-Ahead LMP Swap 347 

A1 TCO Natural Gas Swing (Platts Gas Daily) 884 

A3 NYISO Zone C 5 MW 0-Pk Cal-Ma Day-Ahead LMP Swap 965 

A4 Argus LLS Trade Month Swap 302 

AS EIA Flat Tax On-Highway Diesel Swap 301 

A6 Group Three ULSD (Platts) vs. Heating Oil Spread Swap. 325 

A? Group Three ULSD (Platts) Swa_l)_ 324 

AS Group Three Unleaded Gasoline(Piatts) vs. RBOB Spread Swap 323 

A9 Group Three Unleaded Gasoline (Platts) Swap 322 

AF Gulf Coast Jet (Argus) Calendar Swap 567 

AJ Gulf Coast ULSD (Argus) Calendar Swap 566 

AN NYISO Zone A Calendar-Day Pk LBMP Swap 616b 

AR Northwest Eurcme Gasoline (Argus) Swap 664 

AW Gulf Coast Gasoline (Argus) Calendar Swap 565 

AY WTS (Argus) Trade Month Swap · 855 

B1 ULSD 10ppm Cargoes CIF NWE BALMO Swap 487 

B2 Transco Zone 4 Nat gas Index Swap (Platts Gas Daily/Piatts IFERC) 448 

B3 PJM Northern Illinois Hub 5 MW Pk Cal-Ma Real Time LMP Swap Futures 894 

B4 Algonquin City-Gates Natural Gas Basis 876 

B6 PJM Northern Illinois Hub 5 MW 0-Pk Cal-Ma Real Time LMP Swap Futures 895 

B7 Gasoil 0.1 Cargoes CIF NWE BALMO Swap 486 

B8 Gasoil 0.1 Barges FOB Rdam BALMO Swap 488 

B9 Argus Gasoline NWE BALMO Swap 492 

BG European Gasoil Bullet Swap 561 

Bl Dubai Crude Oil BALMO Swap 498 

BK WTI-Brent (ICE)Calendar Sw<:~~ 694 

BS Singapore 180cst Fuel Oil BALMO Swap 493 

BT Singapore 380cst Fuel Oil BALMO Swap 494 

BX Singapore Jet Kero BALMO Swap 495 

BY WTI-Brent (ICE) Bullet Swap 693 

C2 TX Eastern WLA Nat gas Index Swap (Platts Gas Daily/Piatts IFERC) 440 

C3 Fl Gas Zone 2 Nat gas Index Swap (Platts Gas Daily/Piatts IFERC) 441 

C4 Transco Zone 1 Nat gas Index Swap (Platts Gas Daily/Piatts IFERC) 442 

C6 Questar Nat gas Swing Swap (Platts Gas Daily) 749 

C7 OneOk, Ok Nat gas Index Swap (Platts Gas Daily/Piatts IFERC) 439 

C8 Algonquin City-Gates Nat gas Swing Swap (Platts Gas Daily) 709 

C9 Southern Star, TX-OK-KS Nat gas Index Swap (Platts Gas Daily/Piatts IFERC) 438 
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cc Cinergy Hub Cal-Day Peak LMP Swap 774b 

CE ISO New Enaland Internal Hub Cal-Day Peak LMP Swap 756b 

CF Gulf Coast ULSD Crack Spread (Argus) Swap 571 

Cl CIG Rockies Basis Swap (Platts IFERC) 633 

CK Gulf Coast Gasoline Crack Spread (Argus) Swap 572 

cs Wfl Calendar Swap 510 

cu Chicago Ethanoi_(Piatts) Swap 582 

CY Brent (ICE) Calendar Swap 696 

cz Transco Zone 3 Basis Swap (Platts IFERC) 639 

D2 NYISO Zone G 5 MW 0-Pk Cal-Ma Day-Ahead LBMP Swap 905 

D3 NYISO Zone J 5 MW Pk Cal-Ma Day-Ahead LBMP Swap 906 

D4 NYISO Zone J 5 MW 0-Pk Cal-Ma Day-Ahead LBMP Swap 553 

D5 PJM Duquesne Zone 5 MW Pk Cal-Ma Day-Ahead LMP Swap 898 

D6 PJM Duquesne Zone 5 MW 0-Pk Cal-Ma Day-Ahead LMP Swap 899 

D7 PJM AEP Dayton Hub Peak Cal-Ma Day-Ahead LMP Swap 156 

DB PJM CornEd Zone 5 MW Pk Cal-Ma Day-Ahead LMP Swap 900 

D9 PJM CornEd Zone 5 MW 0-Pk Cal-Ma Day-Ahead LMP Swap 901 

DB Brent-Dubai Swap 697 

DC Dubai Crude Oil Calendar Swap (Platts) 511 

Dl Demarc Nat Gas lndex{Piatts Gas Daily/ Platts IFERC) 812 

DN NYMEX Dow Jones NP15 Electricity Price Index Swap 644 

DO NYMEX Dow Jones Mid-Columbia Electricity Price Index Swap 643 

DP NYMEX Dow Jones Palo Verde Electricity Price Index Swap 642 

DT Demarc Nat Gas Swing (Platts Gas Daily) 819 

DV NYMEX Dow Jones SP15 Electricity Price Index Swap 645 

DW Dawn Natural Gas Basis 808 

E2 NBP Henry Hub Basis Swap 332 

E3 PJM BGE Zone Peak Cal-Me Day-Ahead LMP Swap 160 

E4 PJM Western Hub 0-Pk Cal-Me Day-Ahead LMP Swap 175 

E5 Argus LLS vs. Wfl (Argus) Trade Month 303 

E6 Japan Naphtha BALMO Swap 308 

E8 PJM DPL Zone 0-Pk Cal-Ma Day-Ahead LMP Swap 163 

E9 PJM Eastern Hub Pk Cal-Me Day-Ahead LMP Swap 164 

EJ Cinergy Hub 0-Pk LMP Swap 774a 

EM Cinergy Hub Calendar-Month LMP Swap 774 

EN European Naphtha Crack Spread Swap 713 

ET European Gasoil10ppmRdam Barges vs. Gasoil Futures Swap 718 

EW East-West Fuel Oil Spread Swap 666 

EZ New York Ethanol (Platts) Swap 583 

F2 PJM JCPL Zone 0-Pk Cai-Mo Day-Ahead LMP Swap 167 

F3 Jet Fuel Cargoes CIF NWE BALMO Swap 484 
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F4 PJM Eastern Hub 0-Pk Cai-Mo Day-Ahead LMP SwaQ 165 

F5 PJM PPL Zone 0-Pk Cai-Mo Day-Ahead LMP Swap 171 

FF wrs (Argus) VS. Wfl Spread Calendar Swap 856 

FH WfS lArgus)vs. Wfl Sj:>read Trade Month 857 

Fl 1% Fuel Oil NWE Crack Spread Swap 727 

FK 3.5% Fuel Oil Rdam vs. 3.5% FOB MED Spread Swap 734 

FL 3.5% Fuel Oil FOB MED Crack Spread Swap 735 

FO 3.5% Fuel Oil Rdam Crack Spread Swap 726 

FP FGT Zone 3 Basis (Platts IFERC} Futures 806 

FS Northwest Europe High-Low Fuel Oil Spread Swap 665 

FY Dated-To-Frontline Brent Sw8f>_ 695 

GA Singapore Gasoil vs. Rdam Gasoil Swap 724 

GE Gulf Coast Jet Fuel Calendar Swap 528 

GN NYISO Zone G Calendar-Day Peak LBMP Swap 617b 

GP Gulf Coast Heatil}g_ Oil Calendar Swap 527 

GS Gulf Coast Gasoline Calendar Swap 526 

GT Euro~ean Gasoil 10 PPM Rdam Baraes Swap 730 

GX European Gasoil (ICE) Swap 728 

GY Gulf Coast ULSD Crack Spread SwaQ_ 742 

GZ European Gasoil Crack Spread Swap 710 

H1 New York 3.0% Fuel Oil (Platts) Swap ' 307 

H2 ISO New Enaland Internal Hub 5 MW 0-Pk Cai-Mo Day-Ahead LMP Swap 801 

H3 Cinergy Hub 5 MW Cai-Mo Real Time Peak 802 

H4 Cinergy_ Hub 5 MW Real Time Off(:>eak 803 

H5 Cinergy Hub 5 MW Cai-Mo Day-Ahead Peak 859 

HA Heatil}g Oil Arb Swap: Nymex HO vs. Rdam Gasoil 725 

HB Henry Hub Basis Swap (Platts IFERC) 509 

HE ERGOT Houston Std Pricing Daily 826a 

HI EIA On-Highway Diesel Swap 530 

HJ Michigan Hub Off-Peak LMP Swap 776a 

HK N.Y. Harbor Heating Oil Crack Calendar Swap 523 

HM Michigan Hub Calendar-Month LMP Swap 776 

HN ERGOT Houston MCPE Pricing Mthly 829 

HT ERGOT Houston Std Pricing Mthly 826 

HY ERGOT Houston MCPE Pricil!9_ Daily 829a 

IF SoCal Nat Gas Index 793 

IH Dominion Tran Inc- App Nat Gas Index 794 

II CenterPoint East Nat Gas Index 810 

IJ San Juan Nat Gas Index 796 

IK PG&E City-gate Nat Gas Index 792 

IL Permian Nat Gas Index Swap 701 
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IN Henry Hub Nat Gas Index Swap 702 

10 Dawn Ontario Nat Gas Index 811 

IP Houston Ship Channel Nat Gas Index Swap 703 

IQ ANR Okla. Nat Gas Index 809 

IR Rockies Nat Gas Index 795 

IS Chicago Nat Gas Index 700 

IT Transco Zone 6 Nat Gas Index 799 

IU Sumas Nat Gas Index 797 

IV Panhandle Nat Gas Index 704 

IW NGPL Midcontinent Nat Gas Index 813 

IX TETCO M-3 Nat Gas Index 798 

IY Waha Nat Gas Index 705 

J2 PJM JCPL Zone Peak Cai-Mo Day-Ahead LMP Swap 166 

J3 Transco Zone 4 Nat Gas Swing Swap 677 

J4 PJM Western Hub Peak Cai-Mo Day-Ahead LMP Swap 174 

J5 1.5% Fuel Oil Rdam Barges BALMO Swap 483 

J6 Columbia Gulf La. Natgas Swing Swap 678 

J7 TX Gas Zone SL Nat Gas Swing Swap 679 

J8 FL Gas Zone 3 Nat Gas Swina Swap 676 

J9 Brent (ICE) Crude Oil BALMO Swap 481 

JA Japan C&F Naphtha Swap 579 

JB Japan C&F Naphtha Crack Spread Swap 580 

JC Jet CIF NWE vs. Gasoil Futures Swap 722 

JD PJM Calendar-D~~ LMP Swap 637 

JL Los Angeles CARBOB (OPIS) Spread Swap 573 

JM PJM Calendar-Month LMP Swap 635 

JN NYISO Zone J Calendar-Day Peak 618b 

JP PJM Calendar-Month Off-Peak LMP Swap 635a 

JR Jet Rdam Barges vs. Gasoil Futures Swap 723 

JS Los Angeles Jet(OPIS) Spread Swap 577 

JU Jet Up-Down (Argus) Swap 570 

K2 Cinergy Hub 5 MW Calendar-Month Day-Ahead Offpeak 893 

K3 NYISO Zone A 5 MW Calendar-Month Day-Ahead Peak LBMP Swap 902 

K4 NYISO Zone A 5 MW Calendar-Month Day-Ahead Offpeak LBMP Swap 903 

K5 Alberta Nat Gas Swing Swap 858 

K6 ANR La. Nat Gas Swing Swap 707 

K7 Trunkline ELA Nat Gas Swing Swap 706 

K8 Southern Natural La. Nat Gas Swinq Swap 690 

K9 TX Eastern, ELA Nat Gas Swing Swap 689 

KA NYISO Zone A LBMP Swap 616 

KB NYISO Zone A Off-Peak LBMP Swap 616a 
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KG NYISO Zone G LBMP Swap 617 

KH NYISO Zone G Off-Peak LBMP Swap 617a 

Kl ISO New England Internal Hub Off-Peak LMP Swap 756a 

KJ NYISO Zone J LBMP Swap 618 

KK NYISO Zone J Off-Peak LBMP Swap 618a 

KL Los Anaeles GARB Diesel (OPIS) Spread Swap 575 

KR European 3.5% Fuel Oil (NWI;)BALMO Swcm 499 

KS Sinaapore Jet Kerosene Swap 670 

KU Singapore Naphtha BALMO Swap 497 

KX European 1% Fuel Oil (NWE) BALMO Swap 500 

KZ European Naphtha BALMO Swap 501 
'· 

L2 Columbia Gulf Mainline Nat Gas Index Swap 444 

L3 PJM Northern Illinois Hub Offpeak Cai-Mo Day-Ahead LMP Swap 153 

L4 Tenn 800 Leg Nat Gas Index Swap 445 

L5 PJM PPL Zone Peak Cai-Mo Day-Ahead LMP Swap 170 

L6 PJM PSEG Zone Peak Cai-Mo Day-Ahead LMP Swap 172 

L7 Transco Zone 2 Nat Gas Index Swap 443 

L8 PJM DPL Zone Peak Cai-Mo Day-Ahead LMP Swap 162 

L9 ISO New England W. Central Mass 5MW'Cai-Mo Day-Ahead Offpeak 764 

Ll LLS (Argus) Trade Month Swap 839 

LJ Minnesota Hub Off-Peak LMP Swap 780a 

LL Los Angeles Jet (OPIS) Outright Swap 576 

LM Minnesota Hub Cal-Month LMP Swap 780 

LT Up Down Gulf Coast ULSD vs. NYMEX HO Spread Swap 746 

LW Gulf Coast LSD Swap 737 

LX Los Angeles GARB Diesel (OPIS) Outright Swap 574 

LY Gulf Coast ULSD Swap 738 

M3 OneOk, Oklahoma Nat Gas Swing Swap 461 

M4 Southern Star Tx-Ok-Ks Nat Gas Swing Swap 460 

M6 ANR, La. Nat Gas Index Swap 454 

M7 Trunkline ELA Nat Gas Index Swap 837 

M8 Southern Natural La. Nat Gas Index Swap 836 

M9 Texas Eastern ELA Nat Gas Index Swap 835 

MC ERGOT North Calendar-Day Peak Swap 827a 

MD Gulf Coast Gasoline vs. Gulf Coast Heating Oil Spread Swap 607 

ME Gulf Coast Jet vs. New York Harbor No.2 Heating Oil Spread Sw~p 608 

MF Gulf Coast No. 6 Fuel Oil 3.0% Sulfur Swap 612 

MG Gulf Coast No. 6 Fuel Oil Crack Swap 613 

MH Los Angeles CAR BOB _(OPIS) Gasoline Swap 610 

Ml Los Angeles GARB Gasoline vs. New York Harbor Gasoline Swap 611 

ML New York Harbor Residual Fuel Crack Swap 615 

10 



MM New York Harbor Residual Fuel1% Sulfur Swap 614 

MN ERGOT North MCPE Pricing Mthly 830 

MO Mars (Argus) Trade Month Swap 847 

MP New York Harbor Heating Oil Calendar Swap 603 

MQ Los Ang_eles Jet Fuel vs. New York Harbor No.2 Heating Oil SJ:)read Swap 609 

MT ERGOT North Peak Swap Std Pricing Mthly 827 

MV Mars (Platts) Calendar Swap 842 

MX Mars (Argus) Calendar Swap 846 

MY ERGOT North MCPE Pricing Daily 830a 

MZ Mars (Platts) Trade Month Swap 843 

N3 PJM Northern Illinois Hub Peak Cai-Mo Day-Ahead LMP Swap 152 

N4 Texas Gas Zone 1 Nat Gas Index Swap 446 

N5 SoCal City-gate Nat Gas Index Swap 455 

N6 NGPL STX Nat Gas Index SwCifl_ 456 

N7 Algonquin City-gates Nat Gas Index Swap 457 

N8 Questar Nat Gas Index Swap 458 

N9 PJM Western Hub Offpeak Cai-Mo Real-Time LMP Swap Futures 177 

NB Chicaqo Basis Swa_2_ 517 

ND ANR Louisiana Basis Swap 767 

NE ANR Oklahoma Basis Swap 627 

NF MichCon Basis Swap 619 

Nl ISO New England Internal Hub Peak LMP Swap 756 

NJ San Juan Basis SwCIQ_ 519 

NK Sumas Basis Swap 628 

NM Tennessee 500 Leg_ Basis Swap 770 

NQ Tennessee Zone 0 Basis Swap 771 

NS SoCal Basis Swap 520 

NU Trunkline, LA Basis Swap 773 

NV Kern River Wy Basis Swap 768 

NY NGPL LA Basis Swap 626 

NZ Transco Zone 6 Basis Swap 521 

01 NGPL TexOk Nat Gas Index 814 

OJ MISO Illinois Hub Off-Peak LMP Swap 778a 

OM MISO Illinois Hub Cal-Month LMP Swap. 778 

ow Dawn Ontario Nat Gas Swing Swap 818 

ox NGPL TexOk Nat Gas Swing Swap 821 

P1 Polypropylene Futures 599 

P2 ISO New England Conn Zone 5 MW Calendar-Month Day-Ahead Peak 591 

P3 ISO New England Conn Zone 5 MW Calendar-Month Day-Ahead Offpeak 592 

P4 ISO New England South East Mass Zone 5 MW Cai-Mo Day-Ahead Peak 593 

P5 ISO New England South East Mass Zone 5 MW Cai-Mo Day-Ahead 0-Pk 594 

II 



P6 HiQh Density Polyethylene Futures 600 

P7 ISO New England North East Mass Zone 5 MW Cal-Me Day-Ahead Pk LMP 595 

P8 ISO New England North East Mass Zone 5 MW Cal-Me Day-Ahead 0-Pk LMP 596 

P9 ISO New England Main Zone 5MW Cal-Me Day-Ahead Peak 597 

PB Malin Basis Swap 623 

PC PG&E Citv-Qate Basis Swa~ 624 

PG Dominion Basis Swap 632 

PM Permian Basis SwaQ_ 620 

PS European Propane CIF ARA (Argus) Swap 578 

PT Mont Belvieu Propane (OPIS) Swap 581 

PW CenterPoint Nat Gas Basis Swap 807 

PX NGPL Midcontinent Nat Gas Swing Swap 820 

01 TCO Natural Gas Index 877 

02 TETCO STX Natural Gas Index 878 

Q3 Stanfield Natural Gas SwinQ 888 

04 Tennessee Zone 0 Natural Gas Index 879 

05 NYISO Zone C 5 MW Cal-Me Day-Ahead Peak LBMP 962 

Q7 NGPL STX Nat Gas Swing Swap 708 

08 PJM Pepco Zone Offpeak Cal-Me Day-Ahead LMP Swap 169 

Q9 Fl Gas Zone 3 Nat Gas Index Swap 447 

QA Gasoil (ICE) Mini Calendar Swap 531 

QP Western Rail CSX Coal Swap 262 

ax Eastern Rail CSX Coal Swap 261 

R3 PJM BGE Zone Offpeak Cal-Me Day-Ahead LMP 161 

R6 ISO New England W. Central Mass Zone 5 MW Cal-Me Day-Ahead Peak LMP 757 

R7 PJM AEP Dayton Hub Offpeak Cal-Me Day-Ahead LMP Swap 157 

R8 PJM PEPCO Zone Peak Cal-Me Day-Ahead LMP Swap 168 

RD U.S. Gulf Coast No.2 Crack Spread Calendar Swap 513 

RG European Argus Gasoline Crack Spread Swap 711 

RH RBOB vs. HeatinQ Oil Swap 558 

Rl RBOB (Platts) vs. NYMEX RBOB Spread Swap 563 

RK Sil}gapore Jet Kero vs. Gasoil S_flread Swap 672 

RL RBOB Calendar Swap 556 

RM RBOB Crack Spread 559 

RU U.S. Gulf Coast Unl87 Crack Spread Calendar Swap 512 

RV RBOB Up-Down Calendar Swap 557 

RY RBOB (Platts) Calendar Swap_ 562 

RZ Conventional Gasoline vs. RBOB Swap 545 

S4 PJM APS Zone Peak Cal-Me Day-Ahead LMP Swap 158 

S7 Texas Gas Zone SL Nat Gas Index Swap 834 

S9 Columbia Gulf LA Nat Gas Index Swap 449 
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SD Singapore 180cst vs. 380cst Fuel Oil Spread Swap 667 

SE Singapore 380cst Fuel Oil Swag 668 

SF SoCal Nat Gas Swing Swap 788 

SG Singapore Gasoil Swap 669 

SH Dominion -Appalachia South Point Nat Gas SwinQ Swap 784 

SJ San Juan Nat Gas Swing Swap 787 

SK PG&E Citygate Nat Gas Swing Swap 786 

SL Permian Nat Gas SwinQ Swap 751 

SM Houston Ship Channel Nat Gas Swing Swap 753 

SN Henry Hub Nat Gas SwinQ Swap 752 

SP Singapore Naphtha Swap 671 

SQ ANR Okla. Nat Gas SwinQ Swap 816 

SR Kern River Opal Plant Nat Gas Swing Swap 785 

ss Chicago Nat Gas SwinQ Swap 750 

ST Transco Zone 6 Nat Gas Swing Swap 791 

su Sumas Nat Gas SwinQ Swap 789 

sv Panhandle Nat Gas Swing Swap 754 

sx TETCO M-3 Nat Gas Swing Swap 790 

SY Waha Nat Gas Swing Swap 755 

sz Sonat Basis Futures Contract 804 

T2 TETCO STX Natural Gas Swing 885 

T3 NYISO Zone G 5 MW Calendar-Month Day Ahead Peak LBMP 904 

T4 Tennessee Zone 0 Natural Gas Swing 886 

T5 NGPL STX Natural Gas Basis 875 

T6 Transco Zone 3 Natural Gas SwinQ 889 

T7 Tennessee 500 Leg Natural Gas Swing 890 

T8 MichCon Natural Gas Swing 891 

T9 SoCal City-gate Nat Gas Swing Swap 459 

TA Questar Basis Swap 769 

TB Texas Gas Zone SL Basis Swap 772 

TE TETCO ELA Basis 640 

TG TC1 Ras Tanura To Yokohama 75k Mt 680 

TH TC5 Ras Tanura To Yokohama 55k Mt 682 

Tl TD5 West Africa To USAC 130k Mt 685 

TJ TC4 Singapore To Japan 30k Mt 681 

TK TD7 North Sea To Continent 80k Mt 686 

TL TD3 Meg To Japan 250k Mt 684 

TM TC2 Continent To Usac 37k Mt 683 

TN FreiQht Route TD9 Swap 687 

TO Freight Route TD10DSwap 688 

TP Gasoil10ppm Cargoes CIF NWE vs. ICE Gasoil Swap 539 
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TR Transco Zone 4 Basis 805 

TU Gasoil 0.1 Cargoes CIF NWE vs. ICE Gasoil Swap 537 

TW Gasoil 0.1 Cargoes CIF NWE Swap 536 

TX TETCO STX Basis Swap 641 

TY Gasoil10ppm Cargoes CIF NWE Swap 538 

U2 ISO New England New Hampshire Zone 5 MW Cai-Mo Day-Ahead Peak 775 

U3 ISO New England New Hampshire Zone 5 MW Cai-Mo Day-Ahead 0-Pk 777 

U4 ISO New England Rhode .Island Zone 5 MW Cai~Mo Day-Ahead Peak 779 

U5 ISO New England Rhode Island Zone 5 MW Cai-Mo Day-Ahead 0-Pk 781 

U6 ISO New England Internal Hub 5 MW Cai-Mo Day-Ahead Peak 800 

U7 Diesel10ppm Barges FOB Rdam BALMO Swap 489 

U8 CIG Rockies Natural Gas Swing 892 

U9 ICE Gasoil BALMO Swap 482 

UA Singapore Fuel Oil 180cst Calendar Swap 662 

UB European Dated Brent Calendar Swap 647 

UD Northern Illinois Hub Calendar-Day LMP (PJM) 763 

UF European 1% Fuel Oil NWE Calendar Swap 658 

UH European 1% Fuel Oil Rotterdam Calendar Swap 659 

Ul European 3.5% Fuel Oil MED Calendar Swap 661 

UJ European Jet Kero NWE Calendar Swap 651 

UM Northern Illinois Hub Calendar-Month LMP Swap (PJM) 762 

UN European Naphtha Calendar Swap 650 

uo Northern Illinois Hub Off-Peak Calendar-Month LMP Swap (PJM) 762a 

UR European Jet Kero Rotterdam Calendar Swap 652 

us ULSD Up-Down (Argus) Swap 569 

UT No. 2 Up-Down Spread Calendar Swap 515 

uv European 3.5% Fuel Oil Rotterdam Calendar Swap 660 

UY NY ULSD vs. NYMEX HO Spread Swap 564 

uz Gasoline Up-Down (Argus) Swap 568 

V2 US Dollar/Colombian Peso Futures 972 

V3 PJM AEP Dayton Hub 5 MW Cai-Mo Real-Time 0-Pk 897 

V4 Mt. Belvieu Ethane (OPIS) BALMO Swap 315 

V5 Mt. Belvieu Nat Gas (OPIS) BALMO Swap 314 

V6 Mt. Belvieu Propane (OPIS) BALMO Swap 313 

V7 WTI (Argus) Trade Month Swap 304 

VB Malin Nat Gas Index Swap 389 

V9 Freight Route TC4 BALMO Swap 309 

VD AEP-Dayton Hub Calendar-Day LMP Swap 766 

VF ERGOT Broker North Index Calendar-Day Peak 425 

VH ERGOT Broker Houston Index Calendar-Day Peak 423 

VI Ventura Nat Gas Index 815 
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VJ ERCOT Broker South Index Calendar-Day Peak 427 

VK New York Harbor 1.0% Fuel Oil BALMO Swap 502 

VL Gasoil 0.1 Barges FOB Rdam Swap 532 

VM AEP-Dayton Hub Calendar-Month LMP Swap 765 

VN Sellers Choice MCPE PricinQ Mthly 831 

VP AEP-Dayton Hub Off-Peak Monthly 765a 

VQ New York 0.3% Fuel Oil SwaJ)_ 542 

VR New York 1% Fuel Oil vs. Gulf Coast 3% Fuel Oil Spread Swap 543 

vs Ventura Nat Gas Swing Swap_ 822 

vu Singapore Gasoil BALMO Swap 496 

w Gulf Coast ULSD (Platts) v~. Gulf Coast Jet Spread Swap 544 

vx CenterPoint East Nat Gas Swing Swap 817 

VY Sellers Choice MCPE Pricing Daily 831a 

vz Gulf Coast 3.0% Fuel Oil BALMO Swap 503 

W1 Conway Propane (OPIS) Swap 584 

W2 ISO New England Maine Zone 5 MW Calendar-Month Day-Ahead Offpeak 598 

W3 Mont Belvieu Natural Gasoline (OPIS) Swap 585 

W4 PJM APS Zone Offpeak Cai-Mo Day-Ahead 159 

W5 Tenn 800 Leg Nat Gas Swing Swap 673 

W6 PJM PSEG Zone Offpeak Cai-Mo Day-Ahead 173 

W8 Mont Belvieu Ethane (OPIS) Swap 586 

W9 Malin Natural Gas Swing SwaQ 887 

WJ LLS (Argus) vs. WTI Spread Calendar Swap 840 

WK LLS (Argus) vs. WTI Spread Trade Month Swap 841 

WL Mars (Platts) vs. WTI Spread Calendar Swap 844 

WP Mars (Platts) vs. WTI Spread Trade Month Swap 845 

WQ Gasoil 0.1 BarQes FOB Rdam vs. ICE Gasoil Swap 533 

WR Gasoil 0.1 Cargoes FOB NWE Swap 534 

WT Gasoil 0.1 CarQoes FOB NWE vs. ICE Gasoil Swap 535 

X1 PJM AECO Zone Offpeak Cai-Mo Day-Ahead 155 

X2 Columbia Gulf Mainline Nat Gas Swim:~ SwaQ_ 649 

X3 Transco Zone 2 Nat Gas Swing Swap 648 

X4 Transco Zone 1 Nat Gas Swing Swap 646 

X5 Fl Gas Zone 2 Nat Gas Swing Swap 463 

X6 Gasoil 0.1 Cargoes CIF MED BALMO 490 

X? ULSD 10ppm Cargoes CIF MED BALMO 491 

X8 TX Eastern WLA Nat Gas Swing Swap 462 

X9 Jet Fuel Barges FOB Rdam BALMO 485 

XA LLS (Arg_u&Calendar Swap 838 

XB WTS (Argus) Calendar Swap 854 

Y1 PJM AECO Zone Peak Cai-Mo Day-Ahead 154 
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Y2 Mont Belvieu lsobutane (OPI~ Sw~ 587 

Y3 New York 2.2% Fuel Oil (Platts) Swap 306 

Y4 New York 0.7% Fuel Oil (Platts) Swap 305 

Y5 Mt. Belvieu Normal Butane (OPIS) BALMO 316 

Y6 Transco Zone 3 Natural Gas Index 880 

Y7 Tennessee 500 Leg Natural Gas Index 881 

Y8 MichCon Natural Gas Index 882 

Y9 TX Gas Zone 1 Nat Gas Swing Swap 674 

YF New York Heating Oil (Platts) Swap 540 

YH New York Heating Oil (Platts) vs. NYMEX HO Swap 541 

YK Gulf Coast LSD Crack Spread 741 

YL Up Down Gulf Coast LSD vs. NYMEX HO Spread 745 

YS NY ULSD Swap 740 

YU NY ULSD Crack Spread 744 

YV Mars (Argus) vs. WTI Spread Trade Month 849 

YX Mars (Argus) vs. WTI Spread Calendar Swap 848 

Z1 Ethanol (Platts) T2 FOB Rdam lncl Dutv Swap 194 

Z2 Mont Belvieu Normal Butane (OPIS) Swap 588 

Z3 1.5% Fuel Oil Barges FOB Rdam Swap 736 

Z4 Gasoil 0.1 CIF MED Swap 546 

Z5 Gasoil 0.1 CIF MED vs: ICE Gasoil 547 

Z6 ULSD 10ppm Cargoes CIF MED Swap 548 

Z7 ULSD 1 Oppm CIF MED vs. ICE Gasoil 549 

Z8 CIG Rockies Natural Gas Index 883 

Z9 PJM AEP Dayton Hub 5 MW Calendar-Month Real-Time Peak 896 

ZE ERCOT Broker Sellers Choice Index 420 

ZF ERCOT Broker North Index Peak 424 

ZH ERCOT Broker Houston Index Peak 422 

ZT ERCOT Broker South .Index Peak 426 
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