First Calendar
Nearby or Calendar | Spread Two Relationship | Relationship | ~ Size
Exchange Part 20 same | Month (if Calendar | Spread | (Number of Component | Factor1(if | Factor2(if | Factor
Exchange | Public Underlying Future or Physical | Contract | Named | Spread | Spread | FrontLeg [ Months from multiple legs, | multiple legs, | (relative | First Total | Averaging
Count | Exchange | Code Code Official Contract Name Commodity Core Referenced Futures Contract Option Link orCash | Month | Month) | (Y/N) | (Y¥/N) | Month | FrontLeg) Spread itySpread | firstleg) | secondleg) | tocore) | Month | Months | Contract | Count
10 cmx ac ac E-mini Copper Futures CMXHG Copper Grade #1 P |htou ni-copper_contract htm! c Y NA N N NA NA N N 1 NA 05 N NA N 10
https I swap-
13 cmx HGS HGS Copper Financial Futures CMXHG Copper Grade #1 F__|futures contract htmi c Y NA N N NA NA N N 1 NA 1 NA NA s 13
https I swap-
14 cvx AP AP Copper Financial Futures Options CMXHG Copper Grade #1 0 |futures tions.html c Y NA N N NA NA N N 1 NA 1 NA NA s 14
htt crude-oil-quarterly-strip-
62| NYMEX 3 6 Crude Oil Option on Quarterly Futures Strip NYMEX CL Crude Oil, Light Sweet (WTI) 0__|options contract html c N NA N N NA NA N N 1 NA 1 o 3 N 62
roducts/ny-harbor-heating-oil-crack-spread-
63 | NYMEX HK HK NY Harbor ULSD Crack Spread Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|calendar-swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 63
htt il-crack-spread-balmo-
65 | NYMEX 1H 1H NY Harbor ULSD Crack Spread BALMO Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA B (53
New York Harbor Residual Fuel (Platts) Crack Spread htt e kcharbor-residual-fuel-platts:
66 | NYMEX | ML ML Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|crack-swap contract htmi c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 66
e t-gasoline-argus-crack-spread
68 | NYMEX & & Gulf Coast Unl 87 (Argus) Crack Spread Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 68
htt e mars-crude-oil-argus-vs-wti-calendar-spread:
69 | NYMEX X X Mars (Argus) vs. WTI Spread Calendar Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap-futures contract htmi c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 69
htt e t-ulsd-crack-spread-
70| NYMEX GY GY Gulf Coast ULSD (Platts) Crack Spread Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 70
https: e light-sweet
76 | NYMEX Lc Lc Light Sweet Crude Oil European Financial Option NYMEX CL Crude Oil, Light Sweet (WTI) 0 |crude t odType=STORoptionProductid=1353 c Y NA N N NA NA N N 1 NA 1 NA NA N 76
https: e soline-crack-spread-balmo-
77| NYMEX 1€ 1€ RBOB Gasoline Crack Spread BALMO Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA B 77
https: e de-oil-calendar|
78 | NYMEX 6F 6F Crude Oil Option on Calendar Futures Strip NYMEX CL Crude Oil, Light Sweet (WTI) 0 |swap t c N NA N N NA NA N N 1 NA 1 o 12 N 78
htt e de-oil-calendar-
79 | NvMEX <3 <3 WTI Financial Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap-futures contract htmi c Y NA N N NA NA N N 1 NA 1 NA NA s 79
Mars (Argus) vs. WTI Spread Trade Month Swap e d d
80 | NYMEX W W Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap-futures contract htmi c Y NA Y N NA NA Y Y 1 NA 1 NA NA ™ 80
htt e wts-argus-vs-wti-calendar-spread-swap-
81 | NYMEX FF FF WT! Midland (Argus) vs. WTI Financial Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|futures contract htm! c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 81
htt e /wts-argus-vs-wti-trade-month-spread-swap-
82 | NYMEX FH FH WTS (Argus) vs. WTI Trade Month Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|futures contract htm! c Y NA Y N NA NA Y Y 1 NA 1 NA NA ™ 82
https: e de-oil-calendar|
83 | NyMEx | Ao A0 WTI Average Price Option NYMEX CL Crude Oil, Light Sweet (WTI) 0 |swap t luctld=27674optionProductid=2767 c Y NA N N NA NA N N 1 NA 1 NA NA s 83
https: e roducts/ny-harbor-heating-oil-crack-spread
84 | nNvMEx | 3w 3W__ | NY Harbor ULSD Crack Spread Average Price Option | NYMEX CL Crude Oil, Light Sweet (WTI) 0 |calen t c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 84
htt e t-ultra-low-sulfur-diesel-ulsd-
93 | NvmEX CF CF Gulf Coast ULSD (Argus) Crack Spread Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|argus-crack-spread-swap_contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 93
htt crack-spread-swap
94 | NYMEX | RM RM RBOB Gasoline Crack Spread Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|futures contract htm! c Y NA Y N NA NA Y Y 1 NA 1 NA NA s %
Gulf Coast No. 6 Fuel Oil (Platts) Crack Spread htt coast-no-6-fuel-oil-platts-crack:
95 | NvMEX | MG MG Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 95
hitps: crack-spread-swap
96 | NYMEX 3v 3v RBOB Crack Spread Average Price Option NYMEX CL Crude Oil, Light Sweet (WTI) 0 |futures ti ptionProduct/d ductld=5892 c Y NA Y N NA NA Y Y 1 NA 1 NA NA s %6
htt oil/wti-balmo-swap:
131 | NYMEX a2 a2 WTI BALMO Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|futures contract htm! c Y NA N N NA NA N N 1 NA 1 NA NA B 131
Gulf Coast CBOB Gasoline A1 (Platts) Crack Spread htt coast-chob-gasoline-al-platts-crack
132 | NYmEx | cBc cBC Swap Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|spread-swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 132
Gulf Coast Unl 87 Gasoline M2 (Platts) Crack Spread hitps: coast-unl-87-gasoline-m2-platts
136 | NYMEX | GcC Gee Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|crack-spread-swap_contract htmi c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 136
Gulf Coast CBOB Gasoline A2 (Platts) Crack Spread https: coast-chob-gasoline-a2-platts.
137 | NYMEX | GeG 6C6 utures NYMEX CL Crude Oil, Light Sweet (WTI) F__|crack-spread-swap_contract htmi c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 137
Gulf Coast HSFO (Platts) Crack Spread BALMO hitps: coast-no-6-fuel-oil-platts-crack:
138 | NYMEX | GFC GFC Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|spread-baimo contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA B 138
New York 1% Fuel Oil (Platts) Crack Spread BALMO ork-1pct-fuel-oil-platts-crack
139 | NYMEX | NFC NFC Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|spread-baimo contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA B 139
hitps: oil/west-texas. argus-trade-month.
140 | NYMEX V7 V7 Argus WTI Trade Month Futures NYMEX CL Crude Oil, Light Sweet (WTI) F__|swap-futures contract htmi c Y NA N N NA NA N N 1 NA 1 NA NA ™ 140
htt asoline-balmo-calendar.
155 | NYMEX 0} 1) RBOB Gasoline BALMO Swap Futures NYMEX RB Gasoline Blendstock (RBOB) F__|swap contract html c Y NA N N NA NA N N 1 NA 1 NA NA B 155
hitps: crack-spread-swap
157 | NYMEX 3v 3v | RBOB Gasoline Crack Spread Average Price Option | NYMEX RB Gasoline Blendstock (RBOB) 0 |futures ti ptionProduct/d ductid=5892 c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 157
htt asoline-crack-spread-balmo.
158 | NYMEX 1€ 1€ | RBOB Gasoline Crack Spread BALMO Swap Futures | NYMEX RB Gasoline Blendstock (RBOB) F__|swap contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA B 158
htt crack-spread-swap
160 | NYMEX | RM RM RBOB Gasoline Crack Spread Swap Futures NYMEX RB Gasoline Blendstock (RBOB) F__|futures contract htm! c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 160
hitps:
161 | NYMEX RE RE RBOB Look-Alike European Option NYMEX R Gasoline Blendstock (RBOB) 0 |rasoline tions.html#tprodType=EL roductid=2772 c v NA N N NA NA N N 1 NA 1 NA NA N 161
htt h
163 | NYMEX RH RH RBOB Gasoline vs. Heating Ol Swap Futures NYMEX R Gasoline Blendstock (RBOB) F__|futures contract htm! c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 163
NY RBOB (Platts) vs. NYMEX RBOB Gasoline Spread htt -rhob-pl bob.
164 | NYMEX RI RI Swap Futures NYMEX R Gasoline Blendstock (RBOB) F__|spread-swap-futures contract htmi c Y NA Y N NA NA N N 1 1 1 NA NA s 164
hitps: -calend:
169 | NYMEX RA RA RBOB Gasoline Average Price Option NYMEX R Gasoline Blendstock (RBOB) 0 |futures ti ptionProductd=2773#optionProductld=2773 c Y NA N N NA NA N N 1 NA 1 NA NA s 169
htt -calend:
171 | NYMEX RL RL RBOB Gasoline Calendar Swap Futures NYMEX R Gasoline Blendstock (RBOB) F__|futures contract htm! c Y NA N N NA NA N N 1 NA 1 NA NA s 171
htt I brent-crack-spread
172 | NYmEXx | ReB RBB__| RBOB Gasoline vs. Brent Crack Spread Swap Futures | _ NYMEX RB Gasoline Blendstock (RBOB) F__|swap-futures contract html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 172
hitps: h I
173 | NYMEX RH RH RBOB vs. NY ULSD Swap Futures NYMEX R Gasoline Blendstock (RBOB) F__|futures contract htmi c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 173
RBOB Gasoline vs. Euro-bob Oxy (Argus) NWE htt I bob!
174 | NYMEX | XER XER Barges Swap Futures NYMEX R Gasoline Blendstock (RBOB) F b i contract htm! c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 174
176 cvx Qo Qo E-Mini Gold Futures CMX GC Gold F_|httpsi/n /e-mini-gold_contract htm! c Y NA N N NA NA N N 1 NA 05 NA NA N 176
270 | NYMEX SE SE Henry Hub Basis (Platts IFERC) Option NYMEX NG Natural Gas 0 |options contract htm! c ! NA Y N NA NA N N 1 B 025 NA NA N 270
htt henry-hub. g2 r
271 | NYMEX HB HB Henry Hub Basis Swap (Platts IFERC) Futures NYMEX NG Natural Gas F__|platts-iferc contract html c | NA Y N NA NA N N 1 B 025 NA NA N 271
htt jetfuel-ol h 1
279 | NYMEX u u Jet Fuel (Platts) vs. Heating Oil Swap Futures NYMEX HO NY Harbor ULSD. F__|swap contract html c Y NA Y N NA NA Y Y B NA 1 NA NA s 279
hitps: -
280 | NYMEX 18 18 NY Harbor ULSD European Financial Option NYMEX HO NY Harbor ULSD. o Joil i optionProductid=2763#optionProductld=2769 c Y NA N N NA NA N N 1 NA 1 NA NA N 280
htps: kcharbor-he 1
281 | NYMEX AT AT Heating Ol Average Price Option NYMEX HO NY Harbor ULSD. 0 |calend. ti ductld=2770#optionProductid=2770 c Y NA N N NA NA N N 1 NA 1 NA NA s 281
htt culsd-vs-h I-spread
285 | NYMEX 7 7Y | NY ULSD (Argus) vs. NY Harbor ULSD Spread Futures | NYMEX HO NY Harbor ULSD. F__|swap-futures contract htm! c ! NA Y N NA NA N N 1 1 1 NA NA s 285
htt 1-bal lond
286 | NYMEX 16 16 NY Harbor ULSD BALMO Futures NYMEX HO NY Harbor ULSD F__|swap contract html c Y NA N N NA NA N N 1 NA 1 NA NA B 286
megroup. d harbor-h I-crack-spread-
287 | NymEx | 3w 3W__| NY Harbor ULSD Crack Spread Average Price Option | NYMEX HO NY Harbor ULSD 0 |calendar-swap tions.html c Y NA Y N NA NA Y Y 1 NA 1 NA NA s 287
288 | NYMEX uy uy NY ULSD (Platts) vs. NY Harbor ULSD Futures NYMEX HO NY Harbor ULSD £ |olatts-vs-nvmex-heating-oil-ho-spread-swap_contract html c | NA Y N NA NA N N 1 B 1 NA NA s 288
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200 | NYMEX HK HK NY Harbor ULSD Crack Spread Futures NYMEX HO NY Harbor ULSD calendar-swap_contract html NA NA NA 1 1 1 NA NA 2%
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202 | NYMEX | 1M m Futures NYMEX HO NY Harbor ULSD swap_contract html NA NA NA 1 NA 1 NA NA 292
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203 | NYMEX | mQ ma Futures NYMEX HO NY Harbor ULSD spread-swap_contract html NA NA NA 1 NA 1 NA NA 203
tjet-fuel-vs-nymex-no-2-
204 | NymEx | ME ME Gulf Coast Jet (Platts) Up-Down Futures NYMEX HO NY Harbor ULSD heating-oil-platts-spread-swap_contract html NA NA NA 1 NA 1 NA NA 204
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htp: e k-heating-oil-platts-
315 | NYMEX i i NY Heating Oil (Platts) Futures NYMEX HO NY Harbor ULSD. swap_contract html NA NA NA 1 NA 1 NA NA 315
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328 cmx al al E-mini Silver Futures cvXs Silver http://; e lver contract html NA NA NA 1 NA 05 NA NA 328
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