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June 16, 2014
VIA E-MAIL

Ms. Melissa Jurgens

Office of the Secretariat

Commodity Futures Trading Commission
Three Lafayette Centre

1155 21st Street, NW

Washington, DC 20581

RE: CFTC Regulation 40.6(a) Certification. Notification Regarding the Delisting of the
NYMEX U.S. Dollar/Colombian Peso (USD/COP) Futures Contract.
NYMEX Submission No. 14-202

Dear Ms. Jurgens:

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 the NYMEX U.S.
Dollar/Colombian Peso (USD/COP) futures contract (Rulebook chapter: 972; Code: V2) effective
immediately. There is no open interest in this contract. The contract will be delisted from the NYMEX
trading floor and CME ClearPort, the venues on which it was listed.

The product rule chapter and the terms and conditions contained in the Position Limit, Position
Accountability and Reportable Level Table located in the Interpretations and Special Notices Section of
Chapter 5 (Trading Qualifications and Practices) of the NYMEX Rulebook were removed from the
Exchange Rulebook (See Appendix B: attached under separate cover).

Appendix A provides amendments to NYMEX Chapter 972 in blackline format.

The Research and Product Development Department and the Legal Department collectively reviewed the
designated contract market core principles (Core Principles) as set forth in the Commodity Exchange Act
(“CEA” or “Act”). During the review, staff identified the following Core Principles as being potentially
impacted:

o Availability of General Information: NYMEX intends to issue a Special Executive Report about
the delisting of the NYMEX U.S. Dollar/Colombian Peso (USD/COP) futures contract to market
authorities, market participants, and the public so that they have accurate, up-to-date information
regarding the delisting of these contracts.

e Emergency Authority: There is no open interest in these contracts, and therefore there will be
no market disruption related to their delisting.

Pursuant to Section 5¢(c) of the Act and CFTC Regulation 40.6(a), NYMEX hereby certifies that the
attached amendments comply with the Act, including regulations under the Act. There are no substantive
opposing views to this proposal.

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.
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If you require any additional information regarding this submission, please contact me at (212) 299-2200
or via e-mail at Christopher.Bowen@cmegroup.com.

Sincerely,

/sl Christopher Bowen
Managing Director and Chief Regulatory Counsel

Attachments:
Appendix A — Rule Chapter Amendments

Appendix B — Position Limit, Position Accountability, and Reportable Level Table in
Chapter 5 of the NYMEX Rulebook (attached under separate cover)
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Appendix A

Rule Amendments to
NYMEX U.S. Dollar/Colombian Peso (USD/COP) Futures

(Deletions are strdekthrodgh.)







Appendix B

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

(attached under separate cover)



Contract Name

INYMEX-US Dellar/Colombian-PeseoFutures



Commodity Contract
Rule Chapter Code Size Contract Units Type Settlement
972 2 10 10MM-Col Futures Einancially Settled-Futures




Diminishing Spot-Month Aggregate Spot-Month Aggregate
Balance Reporting Spot-Month position comprisedjinto Futures Into Futures
Group Contract Level of futures and deliveries Equivalent Leg (1) Equivalent Leg (2)

ForeignExchange 350 V2




Spot-Mont|

Initial Spot-Month
Daily Accountability Limit (In Net Futures
Spot-Month Aggregate  Spot-Month Aggregate Spot-Month Level (For Daily ~ Equivalents) Leg (1) /
Into Ratio Leg (1) Into Ratio Leg (2) Accountability Level Contract) Leg (2)
4,600



Spot-Month Limit (In Contract
Initial Spot-Month Limit Effective Date Units) Leg (1) / Leg (2)
. ¢ a3 . . . ¢ 40,000







All Month

All Month Limit (In

All Month Aggregate Into All Month Aggregate Into All Month Net Futures
Futures Equivalent Leg  Futures Equivalent Leg  All Month Aggregate Into All Month Aggregate Into Accountability Level Equivalents) Leg
(1) (2) Ratio Leg (1) Ratio Leg (2) Leg (1) / Leg (2) (1) / Leg (2)

2 20,000




Diminishing Balance Contracts
There are specific futures contracts whose front month volume in any given contract month diminisl

Position Limits
Position Limits shall be calculated on a net futures-equivalent basis by contract, and will include con
in the Table.

Accountabilities
For the purpose of Rule 560, Accountability levels will be calculated three separate ways:

1. Spot Month/Single Month/All Month Accountability Levels will be calculated on a net futures-equ
into one or more base contracts as set forth in the Table.

2. Spot Month/Single Month/All Month Accountability Levels will be calculated on a net futures-only

3. Spot Month/Single Month/All Month Accountability Levels for options will be calculated per quad

Aggregation
Using the Spot-Month as an example, for contract that aggregate into only one base contract during

Month Aggregate Into Futures Equivalent Leg (1)” column and will denote a positive correlation witt
contract will be identified in the “Aggregate Into Ratio Leg (1)” column.

For contracts that aggregate into two separate base contracts during the spot month, the base cont
Leg (1)” column will denote a positive correlation, and the aggregation ratio for the Leg (1) base con
column. The base contract noted in the “Spot-Month Aggregate Into Futures Equivalent Leg (2)” coli
contract, and the aggregation ratio for the Leg (2) base contract will be identified in the “Aggregate



hes as the contract month progresses towards month end.

tracts that aggregate into one or more base contracts as set forth

livalent basis by contract, and will include contracts that aggregate

y basis.

Irant (long call, long put, short call, short put) on a gross basis.

1 the spot-month, the base contract will be identified in the “Spot-
1 the base contract. The aggregation ratio for the Leg (1) base

ract noted in the “Spot-Month Aggregate Into Futures Equivalent
itract will be identified in the “Aggregate Into Ratio Leg (1)”

umn will denote a negative correlation with respect to the base
Into Ratio Leg (2)” column.
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