
 
 

Date: March 25, 2010 New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   
Listing Date March 26, 2011 
Product Exchange CME  NP 11-22 

Contract Name / 
Clearing Code / Globex Code 

Rainfall Index Monthly Futures, Options and Strips 
Monthly March April May June July Aug Sept 

Kansas City international Airport 
(WBAN 03947) 

KC KCH KCJ KCK KCM KCN KCQ KCU 

Binary Rainfall Index Synthetic Futures on Binary Monthly and Strip Options 
Monthly March April May June July Aug Sept 

Kansas City international Airport 
(WBAN 03947) 

KM KMH KMJ KMK KMM KMN KMQ KMU 

Binary Rainfall Index BINARY Options and Strips 
Monthly March April May June July Aug Sept 

Kansas City international Airport 
(WBAN 03947) 

KD KDH KDJ KDK KDM KDN KDQ KDU 
 

Description CME Rainfall Index 
Instrument Type Futures and Options 

Trading Venue Futures – CME Globex 
Options – CME Trading Floor 

Trading Submission Futures: 17:00 – 15:15 CT Sun – Fri. No 17:00 session on Friday. 09:00 CT close on LTD only. 
Options: 08:30 - 15:15 CT Mon - Fri 

Contract Size $500 
Series Listing Convention March, April, May, June, July, August, September, October 
Initial Contract Months March-11, April-11, May-11, June-11, July-11, August-11, September-11, October-11 
Minimum Price Intervals .1 

Value Per Tick / Currency 
Futures: 0.1 index point = $50, 1 point = $500 
Options: 0.1 index point = $50, 1 point = $500 
Binary Futures: 0.1 index point = $10, 1 point =$100 
Binary Options: 0.1 index point = $10, 1 point =$100 

Exercise Style   American Style for Binary options only.  All other options are European Style. 
Block Eligible / 
Minimum Block Quantity Yes / 20 

Exercise Price Intervals and 
Listings 

Monthly Seasonal (strip) 
Standard Binary Standard Binary 

0 - 20 at 0.1 
increments 

0 - 20 at 
increments of 5 

0 - 60 at 0.1 
increments 

0 ‐ 60 at 
increments of 5 

 



Allow Negative Price/Allow 
Negative Strike Price NO/NO 

Termination of Trading 09:00 CT on the first Exchange business day that is at least two calendar days after the futures contracts month. 

Final Settlement Price 0.01. (Final settlement to index value provided by EarthSat) 

Final Settlement Date The first Exchange business day that is at least two calendar days after the futures contracts month. 

DPL Clearing 2 

DPL Settlement 2 

Position Limits 10,000 in any individual contract 

Minimum Reportable Level  
Delivery Financially settled 

Price Conventions Futures 
Trade Price 

Options Strike 
          Price 
Stndrd   Binary

 
 

 

 

 

Options 
Premium Information Contacts 

Actual Price  
2.6 
2.7 
2.8 

10.1         15 
10.2         20 
10.3         25 

5.2 
5.3 
5.4 

Cme.com Inquiries Customer 
Service 

(800) 331-3332 

Globex 
260 
270 
280 

10.1        15 
10.2        20 
10.3        25 

52 
53 
54 

General  
Information 

Products & 
Services 

(312) 930-8213 

FEC 
2.6 
2.7 
2.8 

10.1         15 
10.2         20 
10.3         25 

5.2 
5.3 
5.4 

Clearing 
House 

(312) 207-2525 

Settlement Price File 
2.6 
2.7 
2.8 

10.1         15 
10.2         20 
10.3         25 

5.2 
5.3 
5.4 

Globex Information Globex 
Control 
Center 

(312) 456-2391 

    
Performance Bond 
Information 

Risk 
Management 
Dept. 

(312) 648-3888 

    Position Limits Market 
Regulation 

((312) 341-7970 

    
Clearing Fees Clearing Fee 

Hotline (312) 648-5470 


