& CME Group

Director and Assistant General Counsel
Legal Department

December 3, 2012
VIA E-MAIL

Ms. Sauntia Warfield

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, N.W.

Washington, D.C. 20581

Re: Rule 40.6(a) Certification. Notification Regarding the Delisting of Fifty-Nine Energy
Contracts. NYMEX Submission #12-415

Dear Ms. Warfield,

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 delisting of fifty-nine (59) energy contracts as set
out in Appendix A herewith.

There is no open interest in these contracts. These contracts will be delisted from all venues on which they are
currently listed. With the exception of the New York Harbor Ethanol Futures (chapter 192, commodity code QE)
which is listed on CME Globex and CME ClearPort, the balance of the contracts being delisted is listed on the
NYMEX trading floor and CME ClearPort. The contract rule chapters and terms and conditions will be deleted from
the Exchange rulebook. Due to the large number of contracts being delisted, the Exchange shall provide (in Appendix
B) a sample strike through of chapter 192. Additionally, the terms and conditions of the contracts being delisted which
are contained in the Position Limit, Position Accountability and Reportable Level Table located in the Interpretations
and Special Notices Section of Chapter 5 of the NYMEX Rulebook will also be removed from the Exchange rulebook
(Appendix C). The terms and conditions of the New York Harbor Ethanol Futures contained in Rule 588.H. (applies
to contracts listed on CME Globex only) will also be removed from the Exchange rulebook (Appendix D).

NYMEX business staff responsible for the delisting of the contracts and the NYMEX legal department collectively
reviewed the designated contract market core principles (“Core Principles”) as set forth in the Commodity Exchange
Act (“CEA” or the “Act”). During the review, NYMEX staff identified that the delisting of the contracts may have some
bearing on the following Core Principles:

e Emergency Authority: There is no open interest in the contracts submitted for delisting, and therefore there
will be no market disruption related to its delisting.

e Availability of General Information: Notice will be made of the contracts’ delisting, and upon delisting, the
terms and conditions of the contracts will no longer be available to the marketplace.

Pursuant to Section 5c(c) of the Act and CFTC Rule 40.6(a), the Exchange hereby certifies that the delisting of this
contract complies with the Act, including regulations under the Act. There were no substantive opposing views to this
proposal. The contracts are delisted effective December 2, 2012 for trade date December 3, 2012.

The Exchange certifies that this submission has been concurrently posted on the Exchange’s website at
http://www.cmegroup.com/market-regulation/rule-filings.html.

Should you have any questions concerning the above, please contact the undersigned at (312) 930-8167 or
Sean.Downey@cmegroup.com.

Sincerely,

/s/Sean M. Downey
Director and Assistant General Counsel

Attachments: Appendix A — List of 59 Contracts for Delisting
Appendix B — Sample deletion of terms and conditions of Chapter 192 from Exchange Rulebook
Appendix C — Deletion of Terms and Conditions from the Reportable Level Table located in the
Interpretations and Special Notices Section of Chapter 5
Appendix D — Deletion of Terms and Conditions from Rule 588.H. (New York Harbor Ethanol
Futures)
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Appendix A

List of 59 Contracts for delisting as of close of business on November 30, 2012

Product Code Rule Asset Class Product Title
Count Chapter
1. ERCOT Houston 345 kV Hub 50 MW Peak
2S 188 Power
Calendar-Day Futures
2. ERCOT Houston 345 kV Hub 50 MW Off-Peak
3E 189 Power
Calendar-Day Futures
s QE 192 Refined Products | New York Harbor Ethanol Futures
4, oT 196 Power ERCOT North 345 kV Hub 50 MW Peak Calendar-
Day Futures
5. ERCOT North 345 kV Hub 50 MW Off-Peak
3F 197 Power
Calendar-Day Futures
6. ERCOT South 345 kV Hub 50 MW Peak Calendar-
2U 201 Power
Day Futures
7. ERCOT South 345 kV Hub 50 MW Off-Peak
3H 202 Power
Calendar-Day Futures
8. oV 205 Power ERCOT West 345 kV Hub 50 MW Peak Calendar-
Day Futures
9. ERCOT West 345 kV Hub 50 MW Off-Peak
3J 208 Power
Calendar-Day Futures
10. 4E 249 Refined Products | Gulf Coast Unl 87 (OPIS) Futures
11. . Gulf Coast Unl 87 (OPIS) vs. RBOB Gasoline
4F 250 Refined Products Spread Futures
12. R9 251 Refined Products | Gulf Coast Jet (OPIS) Futures
13. W7 259 Refined Products G_ulf Coast Jet (OPIS) vs. NY Harbor ULSD Heating
Qil Futures
14. 5P 253 Refined Products | Gulf Coast ULSD (OPIS) Futures
15. 50 254 Refined Products Iczaljjtll:rc(:agast ULSD (OPIS) vs. Heating Oil Spread
16. V1 333 Natural Gas Natl_onal Balancing Point (NBP) Henry Hub Basis
Options
17. s1 361 Refined Products E:J(iztraeISlOppm NWE Le Havre CIF NWE (Platts)
18. S3 362 Refined Products Dlesgl 10ppm NWE Le Havre CIF NWE (Platts) vs.
Gasoil Futures
19. . Diesel 10ppm NWE Le Havre CIF NWE (Platts) vs.
S5 363 Refined Products Gasoil BALMO Eutures
20. S6 371 Refined Products | Diesel 10ppm UK (Platts) CIF NWE Futures
21. ss 372 Refined Products 'Iiz)ﬁzreelleppm UK CIF NWE (Platts) vs. Gasoil
22. . Diesel 10ppm UK (Platts) CIF NWE vs. ICE Gasoil
T1 373 Refined Products BALMO Eutures
23. R7 545 Refined Products New \_(ork Harbor Conv. Gasoline (Platts) vs. RBOB
Gasoline Futures
24. YU 744 Refined Products NY ULSD (Platts) Crack Spread Futures




Product Code Rule Asset Class Product Title
Count Chapter
25. K5 858 Natural Gas Alberta Natural Gas Swing (Platts Gas Daily)
Futures
26. 03 888 Natural Gas Stanfield Natural Gas Swing (Platts Gas Daily)
Futures
27. ERCOT Houston Competitive Load Zone Real-Time
EHR 1001 Power 5 MW Peak Futures
28. EWR 1002 Power ERCOT West Competitive Load Zone Real-Time 5
MW Peak Futures
29. ERR 1003 Power ERCOT North Competitive Load Zone Real-Time 5
MW Peak Futures
30. EUR 1004 Power ERCOT South Competitive Load Zone Real-Time 5
MW Peak Futures
31. ERCOT Houston Competitive Load Zone Real-Time
EHI 1005 Power 5 MW Off-Peak Futures
32. ERCOT West Competitive Load Zone Real-Time 5
EWI 1006 Power MW Off-Peak Futures
33. ERCOT North Competitive Load Zone Real-Time 5
ERI 1007 Power MW Off-Peak Futures
34. ERCOT South Competitive Load Zone Real-Time 5
ES| 1008 Power MW Off-Peak Futures
35. ERCOT Houston Competitive Load Zone Real-Time
EHM 1009 Power 5 MW Peak Calendar-Day Futures
36. ERCOT West Competitive Load Zone Real-Time 5
EWM 1010 Power MW Peak Calendar-Day Futures
37. ERCOT North Competitive Load Zone Real-Time 5
ENM 1011 Power MW Peak Calendar-Day Futures
38. ERCOT South Competitive Load Zone Real-Time 5
EUM 1012 Power MW Peak Calendar-Day Futures
39. ERCOT Houston Competitive Load Zone Real-Time
EHT 1013 Power 5 MW Off-Peak Calendar-Day Futures
40. ERCOT West Competitive Load Zone Real-Time 5
EWT 1014 Power MW Off-Peak Calendar-Day Futures
41. ERCOT North Competitive Load Zone Real-Time 5
ENT 1015 Power MW Off-Peak Calendar-Day Futures
42. ERCOT South Competitive Load Zone Real-Time 5
EST 1016 Power MW Off-Peak Calendar-Day Futures
43. ERCOT Houston Competitive Load Zone Day-Ahead
EHD 1017 Power 5 MW Peak Futures
44, EWD 1018 Power ERCOT West Competitive Load Zone Day-Ahead 5
MW Peak Futures
45, ERD 1019 Power ERCOT North Competitive Load Zone Day-Ahead 5
MW Peak Futures
46. EUD 1020 Power ERCOT South Competitive Load Zone Day-Ahead 5
MW Peak Futures
47. ERCOT Houston Competitive Load Zone Day-Ahead
EHY 1021 Power 5 MW Off-Peak Futures
48. ERCOT West Competitive Load Zone Day-Ahead 5
EWY 1022 Power MW Off-Peak Futures
49. ERCOT North Competitive Load Zone Day-Ahead 5
ERY 1023 Power MW Off-Peak Futures
50. EUY 1024 Power ERCOT South Competitive Load Zone Day-Ahead 5

MW Off-Peak Futures




Product

Rule

Count Code Chapter Asset Class Product Title

| ene | s | power | ERCOTHAG Compotine Lond Zone Day Aread
| ewe | s | power | pOOTWes Conpetive Load Zone Day Anads
B ere | womr | power | EROOTNG Competine Load Zone Day Anead
| e | am | eower | ERCOTSouh Compelie Load Zone Day Aheads
S| eon | am | eower | ERCOTHaOn Competihe Load Zone Day Aread
S| eww | om0 | power | ERCOTWeSCanpettie Lo Zone Day Aneads
| ewr | wm | power | ERCOTNO Compettic [oad Zone Day Aread
© | em | | power | ECO] Sah Compottue ond done Dy Ahead
59. cc 7748 Power MISO Indiana Hub (formerly Cinergy Hub) Calendar-

Day Peak LMP Futures (CC)




Appendix B

(strikethrough indicates deletion)

Chapter 192
New York Harbor Ethanol Futures
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NYMEX Rulebook Chapter 5 Position Limit Table

(strikethrough indicates deletion)

Appendix C

Any One
Diminsh- | All Month Month Expira-
Rule Com- ing Account- | Account- tion Report- | Aggre- | Aggre-
Chap- | modity | Balances ability ability Month ing gate gate
Contract Name ter Code | Contracts Level Level Limit Level Into (1) | Into (2
Rule Rule
Rule 560 | Rule 560 559 561
Petroleum
USA
Gulf Coast
Gulf Coast
ULSBLORIS)
Futgres 253 5P x 4000 5,000 1,000 25 5P
GulCeast
ULSB(OPIS)
Futures 254 5Q ¥ 7000 5,000 1,000 25 5P 23
GultCoast-Unl
87(OPIS)
Futures 249 4E x 4000 5,000 1,000 25 4E
GultCoast-Unl
87{OPIS)vs.
Futures 250 4F ¥ 7000 5,000 1,000 25 AE 27
Gulf Coast-Jet
{OPIS) Futures 251 R9 x 4000 5,000 1,000 25 RS9
GulfCoast-Jet
{OPIS)vsNY
Harbor ULSD
Futures 252 W+ * 4000 5,000 1,000 25 RS 23
New York
Harbor
NY-ULSD
Spread-Futures 44 YU x 20,000 10,000 3,000 25 ¥S 26
New-York
Harbor-Conv:
Gasoline-{Platts)
vs—RBOB
Futures 545 RZ * 4000 5,000 1,000 150 RZ 27
New York
Harbor-Ethanol
Futures 192 QE 1,000 750 150 25 QE
Europe
Northwest
Europe




1%

1%

Natural Gas

United

Kingdom
National
lanci .
{NBP) Henry
Hub-Basis
Option

Platts

Canadian

AlbertaNatural

Gas-{Platts- Gas
Futures

1%

Rockies

Stanfield-Natural

Gas{(Platts Gas
Futures

1%

Electricity

ERCOT

ERCOT
Reliability
Council of

Texas (ERCOT)
Platts Megawatt
Daily




+00

350

1,050

5608

250

50

40,000

26,000

56,000

10606

150



350

250






10306 | EWH
1631 | ENH
1032 | ETH
188 2S
189 3E
196 2F
197 3F
201 24
202 3H



Calendar-Day
Fotdres

Midwest
Independent
Transmission
System
Operator, Inc.
(MISO)

MISO Indiana

Cinergy-Hub)
Calendar-Day
Peak-LMP




Appendix D

588.H. Globex Non-Reviewable Trading Ranges

(strikethrough indicates deletion)

Instrument Non-Reviewable Range NRR including Unit of Measure NRR Ticks
(NRR) in Globex format

New York Harbor Ethanol Futures 40 $0-84-pergalion 400



