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ALTERNATIVE INVESTMENT PRODUCTS

2008 Weather Futures and Options Codes
T

Since CME Group Weather products were created, we have continually listened to our customers and augmented the

product line to meet the expanding needs of the growing weather risk management market. In the tables below, you can

find the CME Globex codes for our temperature, frost, snowfall and hurricane futures and options contracts.

HEATING (HDD) FUTURES AND OPTIONS COOLING (CDD) FUTURES AND OPTIONS
CITY CITY
u.s. CODE OCT NOV DEC JAN FEB MAR APR CODE APR MAY JUN JUL AUG SEP OCT
Atlanta H1 H1V HIX HIZ HIF HIG HIH HI1J K1 K1J KIK KIM KIN K1Q KIU K1V
Chicago H2 H2V H2X H2Z H2F H2G = H2H H2J K2 K2J K2K K2M K2N K2Q K2U K2V
Cincinnati H3 H3V H3X H3Z H3F H3G | H3H H3V K3 K3J K3K K3M K3N K3Q K3U K3V
New York H4 H4V = H4X H4Z H4F H4G = H4H H47 K4 K4] K4K K4M K4N K4Q K4U K4V
Dallas H5 H5V H5X H5Z HS5F H5G | H5H H5J K5 K5] K5K K5M K5N K5Q K5U K5V
Philadelphia H6 H6V = H6X H6Z H6F H6G = H6H H6J K6 K6J K6K = K6M | K6N K6Q K6U K6V
Portland H7 H7V H7X H7Z HTF H7G H7H H7J K7 K7J K7K K7M K7N K7Q K7U K7V
Tucson H8 H8V = H8X H8Z HSF H8G = HS8H H8J K8 K8J K8K = K8M | K8N K8Q K8U K8V
Des Moines H9 H9V HOX H9Z HOF H9G | H9H HOJ K9 K9J K9K = K9M | KON K9Q KU KoV
Las Vegas HO HOV = HOX HOZ HOF HOG = HOH HOJ KO KOJ KOK ~ KOM | KON K0Q KOU KOV
Boston HW | HWV HWX HWZ HWF  HWG HWH  HWJ KW KWJ] KWK & KWM KWN KWQ KWU & KWV
Houston HR HRV = HRX  HRZ HRF  HRG  HRH HRJ KR KRJ KRK KRM KRN = KRQ & KRU KRV
Kansas City HX HXV | HXX  HXZ HXF = HXG  HXH HXJ KX KXJ KXK =~ KXM | KXN = KXQ = KXU KXV
Minneapolis HQ HQV  HQX HQZ & HQF HQG HQH  HQJ KQ KQJ KQK = KQM KQN = KQQ @ KQU  KQV
Sacramento HS HSV HSX HSZ HSF HSG = HSH HSJ KS KSJ KSK KSM | KSN KSQ KSU KSV
Detroit HK HKV = HKX  HKZ HKF ~ HKG  HKH HKJ KK KKJ KKK ~KKM = KKN = KKQ = KKU KKV
Salt Lake City HA HAV =~ HAX = HAZ HAF |~ HAG  HAH HAJ KU KU] | KUKK KUM = KUN | KUQ  KUU = KUV
Baltimore HV HVV = HVX  HVZ HVF  HVG  HVH HVJ KV KVJ KVK ~KVM = KVN = KVQ = KVU KVV
Colorado Springs V3 V3V V3X V3Z V3F V3G V3H V3] A3 A3] A3K | A3M | A3N A3Q A3U A3V
Jacksonville VF VEV VEX VFZ VFF VFG VFH VE] A0 AQ] AOK |~ AOM | AON A0Q AOU A0V
Little Rock VG VGV | VGX | VGZ VGF VGG | VGH VGJ AT ATJ ATK = ATM | ATN ATQ ATU ATV
Los Angeles VH VHV =~ VHX VHZ | VHF VHG VHH  VHJ AH AHJ AHK | AHM AHN AHQ AHU  AHV
Raleigh Durham VK VKV | VKX VKZ VKF VKG | VKH VK] AK AKJ AKK | AKM = AKN | AKQ = AKU & AKV
Washington D.C. VU VUV | VUX | VUZ VUF = VUG = VUH vuJ AU AUJ AUK | AUM = AUN = AUQ @ AUU AUV




HEATING (HDD) FUTURES AND OPTIONS COOLING (CAT) FUTURES AND OPTIONS

CITY CITY

EUROPE CODE OCT NOV DEC JAN FEB MAR APR CODE APR MAY JUN JuL AUG SEP OCT

London DO DOV DOX DOZ DOF DOG DOH DOJ GO GOJ GOK GOM GON G0Q GOU (el

Paris D1 D1V DIX DI1Z DIF DI1G D1H D1J Gl GlJ GIK GIM GIN G1Q GlU G1v

Amsterdam D2 D2v D2X D2Z D2F D2G D2H D2J G2 G2J] G2K G2M G2N G2Q G2U G2v

Berlin D3 D3V D3X D3Z D3F D3G D3H D3J G3 G3J G3K G3M G3N G3Q G3U G3V

Essen D4 D4V D4X D4z D4F D4G D4H D4J G4 G4J G4K G4M G4N G4Q G4U G4V

Stockholm D5 D5V D5X D5Z D5F D5G D5H D5J G5 G5] G5K G5M G5N G5Q G5U G5V

Rome D9 DoV D9X D9Z D9F D9G D9H DIJ G9 G9J G9K GOM GON G9Q GoU GOV

Madrid DQ DQV = DQX  DQZ DQF DQG ~ DQH DQJ GQ GQJ GQK = GQM GQN = GQQ GQU = GQV

Barcelona D8 D8V D8X D8Z D8F D8G D8H DgJ G8 G8J G8K G8M G8N G8Q G8U G8V

Oslo-Blindern D6 D6V D6X D6Z D6F D6G D6H D6J HL HLJ HLK HLM HLN HLQ HLU HLV

HEATING (HDD) FUTURES AND OPTIONS COOLING (CDD) FUTURES AND OPTIONS

CANADA

Calgary A2 A2V A2X A2Z A2F A2G A2H8 A2J P2 P2] P2K P2M P2N P2Q P2U pP2v

Edmonton A4 A4V A4X A4Z A4F A4G A4H A4] P4 P4J P4K PAM P4N P4Q P4U P4v

Monteal A5 A5V A5X A5Z ASF A5G A5H A5] P5 P5] P5K P5M P5N P5Q P5U P5V

Toronto A7 A7V A7X A7Z AT7F A7G A7H A7] P7 P7] P7K P7M P7N P7Q P70 P7V

Vancouver A8 A8V A8X A8Z AS8F A8GS8 A8H A8J P8 P8J P8K P8M P8N P8Q P8U P8V

Winnipeg A9 AV A9X A9Z A9F A9G A9H A9] P9 P9J POK POM PON PoQ POU POV
WEEKLY AVERAGE TEMPERATURE COOLING (CAT) FUTURES AND OPTIONS
FUTURES AND OPTIONS

CITY

Atlanta HILHI5 Calgary V2 V2] V2K V2M V2N V2Q V2U v2v

Chicago H21-H25 Edmonton V4 V4j V4K V4M V4N v4Q V4U v4v

Cincinnati H31-H35 Monteal V5 V5] V5K V5M V5N V5Q V5U V5V

New York H41-H45 Toronto V1 V1] VIK VIM VIN V1Q ViU \VA%

Dallas H51-H55 Vancouver V8 v8J V8K V8M V8N Vv8Q V8U v8v

Philadelphia H61-H65 Winnipeg V9 V9J VOK VoM VON VoQ Vou A%

Portland H71-H75

Tucson H81-H85

Des Moines H91-H95

Las Vegas HO01-HO5

Boston HW1-HW5

Houston HR1-HR5

Kansas City KX1-KX5

Minneapolis HQ1-HQ5

Sacramento KSI-KS5

Detroit HK1-HK5

Salt Lake City HAIL-HAS

Baltimore HVI-HV5

DAILY AVERAGE TEMPERATURE FUTURES AND OPTIONS

Tokyo G6V G6X G6Z G6F G6G G6H G6J G6K G6M G6N G6Q G6U
Osaka G7V G7X G7z G7F G7G G7H G7J G7K G7N G7N G7Q G7U
HEATING (HDD) SEASONAL STRIP FUTURES COOLING (CDD) SEASONAL STRIP FUTURES

END END END END END END END END END END END END END END
START OCT NOV DEC JAN FEB MAR APR START APR MAY JUN JUL AUG SEP OCT
OCT HIVX | HIVZ = HIVF = HIVG = HIVH | HIVJ APR KIJK KM | KN K1JQ K1JU K1JV
NOV HIXZ | HIXF | HIXG | HIXH | HIXJ MAY KIKM | KIKN | KIKQ | KIKU | KIKV
DEC HI1ZF H1ZG | HIZH H1ZJ JUN KIMN | KIMQ & KIMU | KIMV
JAN HIFG = HIFH HIF] JUL KINQ KINU  KINV
FEB HIGH = HIG] AUG KIQU = KIQV
MAR H1H]J SEE K1UV
APR OCT

*Replace city code for appropriate city. *Replace city code for appropriate city.



HURRICANE SEASONAL MAXIMUM FUTURES, HURRICANE SEASONAL FUTURES, OPTIONS AND

OPTIONS AND BINARY OPTIONS BINARY OPTIONS
FUTURES AND FUTURES AND
REGION OPTIONS BINARY OPTIONS REGION OPTIONS BINARY OPTIONS
Gulf Coast HGM MHG Gulf Coast HGA BHG
Florida HFM MHF Florida HFA BHF
Southern Atlantic Coast HSM MHS Southern Atlantic Coast HHA BHS
Northern Atlantic Coast HNM MHR Northern Atlantic Coast HNA BHR
Eastern U.S. HXM MHX Eastern U.S. HXA BHX
Cat-In-A-Box — Galveston-Mobile HPM MHB Cat-In-A-Box — Galveston-Mobile HPA BHB

HURRICANE FUTURES, OPTIONS AND BINARY OPTIONS

CAT-IN-A-BOX GALVESTON-MOBILE EASTERN U.S. LANDFALL
FUTURES AND OPTIONS BINARY OPTIONS FUTURES AND OPTIONS BINARY OPTIONS
Arthur HP1 P12 HX1 X12
Bertha HP2 P22 HX2 X22
Cristobal HP3 P32 HX3 X32
Dolly HP4 P42 HX4 X42
Edouard HP5 P52 HX5 X52
Fay HP6 P62 HX6 X62
Gustav HP7 P72 HX7 X72
Hanna HP8 P82 HX8 X82
lke HP9 P92 HX9 X92
Josephine HPO P02 HX0 X02
Kyle HS1 S12 HG1 G1B
Laura HS2 S22 HG2 G2B
Marco HS3 S32 HG3 G3B
Nana HS4 S42 HG4 G4B
Omar HS5 S52 HG5 G5B
Paloma HS6 S62 HG6 G6B
Rene HS7 S72 HG7 G7B
Sally HS8 S82 HG8 G8B
Teddy HS9 592 HG9 G9B
Vicky HSO 502 HGO GOB
Wilfred HNI NH1 HF1 F12

SNOWFALL FUTURES AND OPTIONS

STRIP STRIP STRIP STRIP STRIP STRIP STRIP
CITIES STARTING OCT STARTING NOV STARTING DEC STARTING JAN STARTING FEB STARTING MAR STARTING APR
Boston SBV SBX SBZ SBF SBG SBH N/A
NYC SXV SXX SXZ SXF SXG SXH N/A

FROST FUTURES AND OPTIONS

CITY MONTHLY CODE NOV-MAR STRIP
Amsterdam FZ FZXH \

For more information on Weather futures and options, visit www.cmegroup.com/weather.
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