


TOP WEATHER PRODUCTS
Product Underlying contract Pricing Unit Tick Size

Trading Hours
All Times Shown Are Central Time

Last Trading Day
Termination of Trading Time Contract Months Strike Price Intervals

Exercise 
Procedure Position Limits

WEATHER OPTIONS
TEMPERATURE

U.S. Seasonal Strip 

Weather Cooling Degree 

Day (CDD)

One CME Seasonal Strip 

Degree Days (CDD) Index 

futures contract

U.S. dollars per 

index point

Full tick = 1 index point 

(= $20 per contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least two calendar days 

after the end of the last calendar month in the 

strip, 9:00 a.m.

CDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Apr – Oct

CDD: 1 index point in 

a range of 1 to 7,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

U.S. Seasonal Strip 

Weather Heating Degree 

Day (HDD)

One CME Seasonal Strip 

Degree Days (HDD) Index 

futures contract

U.S. dollars per 

index point

Full tick = 1 index point 

(= $20 per contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least two calendar days 

after the end of the last calendar month in the 

strip, 9:00 a.m.

HDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Oct – Apr

HDD: 1 index point in 

a range of 1 to 16,000 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

European Seasonal 

Strip Weather CAT

One CME European CAT 

Index futures contract

British pounds (£) 

per index point*

Full tick = 1 index point  

(= £20 per contract)*

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 

after the end of the last calendar month in the 

strip, 9:00 a.m.

CAT: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Apr – Oct

CAT: 1 index point in 

a range of 1 to 6,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

European Seasonal 

Strip Weather Heating 

Degree Day (HDD)

One CME European 

Seasonal Strip HDD Index 

futures contract

British pounds (£) 

per index point*

Full tick = 1 index point

(= £20 per contract)*

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 
after the end of the last
calendar month in the strip, 9:00 a.m.

HDD: Minimum of two, 
and maximum of seven, 
consecutive calendar months,
Oct – Apr

HDD: 1 index point in 

a range of 1 to 8,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

Asia-Pacific Seasonal 

Weather 

One CME Pacific Rim 

Seasonal Index futures 

contract

Japanese yen (¥) 

per index point

Full tick = 0.01 index 

point 

(= ¥25 per contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least two calendar days 
after the end of the last
calendar month in the strip, 9:00 a.m.

Minimum of two, and maximum 
of seven, consecutive calendar 
months

0.01 index point in a 

range of 0.01 to 10,000 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

Australian Seasonal 

Strip Weather Cooling 

Degree Day (CDD)

One CME Australian 

Seasonal Strip Degree 

Days Index futures 

contract

Australian dollars 

(AUS$) per index 

point

Full tick = 1 index point 

(= AUS$20 per 

contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 
after the end of the last calendar month in the 
strip, 9:00 a.m.

CDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Apr – Oct

CDD: 1 index point in 

a range of 1 to 8,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

Australian Seasonal 

Strip Weather Heating 

Degree Day (HDD)

One CME Australian 

Seasonal Strip Degree 

Days Index futures 

contract

Australian dollars 

(AUS$) per index 

point

Full tick = 1 index point 

(= AUS$20 per 

contract)

Mon – Fri 8:30 a.m. – 3:15 p.m. 1ST bus. day that is at least five calendar days 
after the end of the contract month, 9:00 a.m.

HDD: Minimum of two, and 
maximum of seven, consecutive 
calendar months, Oct – Apr

HDD: 1 index point in 

a range of 1 to 8,500 

index points 

European- 

style

All months combined: 

10,000 futures-

equivalent contracts 

HURRICANES

Hurricane Index Binary - 

Named Storms

One CME Hurricane Index 

futures contract

$10,000 Regular 0.1 =$100 Mon – Thu 5:00 p.m. – 3:15 p.m.; 

Sun & Holiday 5:00 p.m. – 3:15 p.m.; 

9:00 a.m. LTD

N/A N/A N/A Cash- 

settled

Hurricane Index 

Seasonal Binary

One CME Hurricane Index 

futures contract

$10,000 Regular 0.1 =$100 Mon – Thu 5:00 p.m. – 3:15 p.m.; 

Sun & Holiday 5:00 p.m. – 3:15 p.m.; 

9:00 a.m. LTD

N/A N/A N/A Cash- 

settled

Hurricane Index 

Seasonal Maximum 

Binary

One CME Hurricane 

Index Seasonal 

Maximum futures 

contract

$10,000 Regular 0.1 =$100 Mon – Thu 5:00 p.m. – 3:15 p.m.; 

Sun & Holiday 5:00 p.m. – 3:15 

p.m.; 9:00 a.m. LTD

N/A N/A N/A Cash- 

settled

CME179WT/250/1010

For additional contract specifications on our Weather products,  
visit www.cmegroup.com/weather.
Our Weather contracts are listed with, and subject to, the rules and regulations of CME.

*	 British Pounds (£) per index point = London-Heathrow, Euros (€) per index point = All other locations  
1 index point = £20 per contract-London Heathrow; 1 index point = €20 per contract all other locations
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