A CME/Chicago Board of Trade/NYMEX Company

WEATHER PRODUCTS

Weather Futures and Options Codes

Since 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.

U.S.

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 HI1V HIX HIZ HIF HIG HIH H1J K1 K1J KIK KIM KIN K1Q K1U 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 H4] K4 K4] K4K K4M | K4N K4Q K4U K4V
Dallas H5 H5V H5X H5Z HS5F H5G | H5H H5J K5 K5J K5K K5M K5N K5Q K5U K5V
Philadelphia H6 H6V = H6X H6Z H6F H6G = H6H H6J K6 K6] K6K =~ K6M | K6N K6Q K6U K6V
Portland H7 H7V H7X H7Z HT7F H7G H7H H7J K7 K7J K7K K7M K7N K7Q K7U K7V
Tucson H8 H8V = H8X H8Z HS8F H8G = HS8H HS8J K8 K8J K8K =~ K8M | K8N K8Q K8U K8V
Des Moines H9 HOV HOX H9Z HOF HOG | H9H HOJ K9 K9J K9K =~ K9M | KON K9Q K9U 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 A 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 KUJ KUK KUM KUN KUQ | KUU KUV
Baltimore HV HVV = HVX  HVZ HVF  HVG  HVH HV] 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 VEFV VFX VFZ VFF VFG VFH VFJ A0 A0] AOK ~ AOM | AON A0Q AOU AOV
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 VH] AH AH]J 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) SEASONAL STRIP FUTURES AND OPTIONS COOLING (CDD) SEASONAL STRIP FUTURES AND OPTIONS

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 H1V] APR K1JK KJM = KN | KIJQ K1JU K1JV
NOV HIXZ | HIXF | HIXG | HIXH HIXJ MAY KIKM = KIKN | KIKQ | KIKU | KIKV
DEC HI1ZF H1ZG H1ZH H1ZJ JUN KIMN | KIMQ KIMU KIMV
JAN HIFG | HIFH HIFJ JuL KINQ KINU = KINV
FEB HIGH HIGJ AUG KIQU = KIQV
MAR H1H]J SEP KIUV
APR OCT

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



U.S. continued CANADA

WEEKLY AVERAGE TEMPERATURE

FUTURES AND OPTIONS COOLING (CAT) FUTURES AND OPTIONS

CANADA CODE APR MAY JUN JuL AUG SEP OoCT
Atlanta H11-H15
Chicago H2LH25 Calgary V2 v2J V2K V2M V2N v2Q V2U vav
Cincinnati H31-H35 Edmonton V4 V4] V4K V4M V4N V4Q V4U V4V
New York H41-H45 Montreal V5 V5] V5K V5M V5N V5Q V5U V5V
Dallas H51-H55 Toronto V1 V1J VIK VIM VIN vV1Q ViU V7V
Philadelphia H61-H65 Vancouver V8 v8J V8K V8M V8N v8Q V8uU v8v
Portland H71-H75 Winnipeg V9 VoI V9K VOM VON VIQ VoU VoV
Tucson HB81-H85
Des Moines H91-H95
Las Vegas HOLH0S COOLING (CAT) SEASONAL STRIP FUTURES AND OPTIONS
Boston HWI1-HW5
Houston HRI-HR5 END END END END END END END
Kansas City KX1-KX5 START APR MAY JUN JUL AUG SEP OCT
Minneapolis HQI-HQ5 APR V2JK V2JM V2JN v2]Q V2Ju V2JV
Sacramento KS1-KS5 MAY V2KM V2KN V2KQ V2KU V2KV
Detroit HKI-HK5 JUN V2MN V2MQ V2MU V2MV
Salt Lake City HAI-HAS JUL V2NQ V2NU V2NV
Baltimore HV1-HV5 AUG V2QU V2QV
Colorado Springs V31-V35 SEP V2UV
Jacksonville VF1-VF5 ocT
Little Rock VOLVES *Replace city code for appropriate city.
Los Angeles VH1-VH5
Raleigh Durham VK1-VK5
Washington D.C. VU1-VU5
HEATING (HDD) FUTURES AND OPTIONS COOLING (CDD) FUTURES AND OPTIONS
CITY

CANADA APR CODE APR
Calgary A2 A2V A2X A2Z A2F A2G A2HS8 A2] P2 P2J P2K P2M P2N P2Q P2U pP2v
Edmonton A4 A4V A4X A4Z A4F A4G A4H A4] P4 P4J P4K PAM PAN P4Q P4U P4v
Montreal A5 A5V A5X A5Z ASF A5G AS5H 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 A8F A8G A8H A8J P8 P8J P8K P8M P8N P8Q P8U P8V
Winnipeg A9 A9V A9X A9Z A9F A9G A9H A9J P9 P9J POK POM PON PoQ PoU POV

HEATING (HDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END
START OCT NOV DEC JAN FEB MAR APR
OCT A2VX A2VZ A2VF A2VG A2VH A2V]
NOV A2XZ A2XF A2XG A2XH A2X]
DEC A2ZF A2ZG A2ZH A27]
JAN A2FG A2FH A2F]
FEB A2GH A2G]
MAR A2H]
APR

*Replace city code for appropriate city.

COOLING (CDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END
START APR MAY JUN JUL AUG SEP OCT
APR P2JK P2JM P2JN P2JQ P2JU P2JV
MAY P2KM P2KN P2KQ P2KU P2KV
JUN P2MN P2MQ P2MU P2MV
JuL P2NQ P2NU P2NV
AUG P2QU P2QV
SEP P2UV
OCT

*Replace city code for appropriate city.



EUROPE

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 D0 | DOV ~ DOX =~ DOZ  DOF = DOG | DOH  DOJ Go GOJ]  GOK | GOM | GON | GOQ  GOU GOV
Paris DI | DIV DIX DIZ DIF DIG DIH DI Gl G  GIK GIM GIN GQ GIU G
Amsterdam D2 | D2v  D2X | D2z  D2F  D2G | D2H D2 G2 GJ  GXK  GM | GN | GQ G | G
Berlin D3 | DV  D3X | D3Z D3F D3G | D3H D3 G3 G3J G GM  GIN | GQ GU | G3V
Essen D4 | D4V D4X | D4Z  D4F  D4G | D4H  D4J e} G4l | GAK  G4AM | GAN | G4Q  G4U G4V
Stockholm D5 | D5V  D5X | D5z  DSF | D5G | D5H D5 G5 G5 | GSK GSM | GSN | G5Q  GSU | GV
Rome D9 | DYV  D9X | D9Z | DOF  D9G = DOH DY o G | GK  GIM | GON | GIQ  GOU GOV
Madrid DQ | DQV DQX DQZ DQF DQG DQH DQJ | GQ | GQ = GQK GQM GQN  GQQ = GQU  GQV
Barcelona D8 | D8V  D8X | D8z DSF  D8G DSH  D§ e G8)  G8K  G8M | G8N | G8Q  G8U  G8V
Oslo-Blindern D6 | D6V  D6X = D6z ~ D6F  D6G = DG6H D6 HL HLJ  HLK HIM HIN | HLQ HLU  HLV
Praque D7 | D7V DX | D7Z | DJF  DIG | D7H D7 B7 B7 | B/K | B/M  B/N  B/Q | B7U | BW

HEATING (HDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END
START OCT NOV DEC JAN FEB MAR APR
OCT DOVX DOVZ DOVF DOVG DOVH DOVJ
NOV DOXZ DOXF DOXG DOXH DOXJ
DEC DOZF DOZG DOZH DOZJ
JAN DOFG DOFH DOFJ
FEB DOGH DOG]J
MAR DOHJ
APR

*Replace city code for appropriate city.

COOLING (CAT) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END
START APR MAY JUN JuL AUG SEP ocT
APR GOJK GOIM GOJN GOJQ GOJU GOV
MAY GOKM GOKN GOKQ GOKU GOKV
JUN GOMN GOMQ = GOMU GOMV
JuL GONQ GONU GONV
AUG GOQU GOQV
SEP GOUV
ocT

*Replace city code for appropriate city.



AUSTRALIA

HEATING (HDD) FUTURES AND OPTIONS COOLING (CDD) FUTURES AND OPTIONS
CITY
AUSTRALIA CODE APR
Bankstown, 2F 2F] 2FK 2FM 2FN 2FQ 2FU 2FV 6T 6TV 6TX 6TZ 6TF 6TG 6TH 6T]
Sydney
Brisbane Aero 3F 3F) 3FK 3FM 3FN 3FQ 3FU 3FV 7T 7TV 7TX 7TZ 7TF 7TG 7TH 7T
Melbourne 4F 4F] 4FK 4FM 4FN 4FQ 4FU 4FV 8T 8TV 8TX 8TZ 8TF 8TG 8TH 8TJ

Regional Office

HEATING (HDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END

START APR MAY JUN JUL AUG SEP OCT

APR 2FJK 2FJM 2FJN 2FJQ 2FJU 2FIV

MAY 2FKM 2FKN 2FKQ 2FKU 2FKV
JUN 2FMN 2FMQ 2FMU 2FMV
JuL 2FNQ 2FNU 2FNV
AUG 2FQU 2FQV
SEP 2FUV
OCT

*Replace city code for appropriate city.

COOLING (CDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END
START OCT NOV DEC JAN FEB MAR APR
OCT 6TVX 6TVZ 6TVF 6TVG 6TVH 6TV]
NOV 6TXZ 6TXF 6TXG 6TXH 6TX]
DEC 6TZF 6TZG 6TZH 6TZ]
JAN 6TFG 6TFH 6TF]
FEB 6TGH 6TGJ
MAR 6THJ
APR

*Replace city code for appropriate city.

JAPAN

DAILY AVERAGE TEMPERATURE (CAT) FUTURES AND OPTIONS

JAPAN OoCT NOv DEC JAN FEB MAR APR MAY JUN JUL AUG SEP
G6V G6X G6Z G6F G6G G6H G6J G6K G6M G6N G6Q G6U

Tokyo
Osaka G7vV G7X G7Z G7F G7G G7H G7] G7K G7M G7N G7Q G7U
Hiroshima HMV HMX HMZ HMF HMG HMH HJJ HJK HIM HJN HJQ HJU

COOLING (CAT) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END END END END END END

Start JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC

JAN G6FG G6FH G6FJ G6FK G6FM G6FN G6FQ G6FU G6FV G6FX G6FZ
FEB G6GF G6GH G6G]J G6GK G6GM G6GN G6GQ G6GU G6GV G6GX G6GZ
MAR G6HF G6HG G6HJ G6HK G6HM G6HN G6HQ G6HU G6HV G6HX G6HZ
APR G6JF G6JG G6JH G6JK G6JM G6JN G6JQ G6JU Ge6JV G6JX G6JZ

MAY G6KF G6KG G6KH G6KJ G6KM G6KN G6KQ G6KU G6KV G6KX G6KZ
JUN G6MF G6MG G6MH G6M] G6MK G6MN G6MQ G6MU G6MV G6MX G6MZ
JUL G6NF G6NG G6NH G6NJ G6NK G6NM G6NQ G6NU G6NV G6NX G6NZ
AUG G6QF G6QG G6QH G6QJ G6QK G6QM G6QN G6QU G6QV G6QX G6QZ
SEP G6UF G6UG G6UH G6U]J G6UK G6UM G6UN G6UQ G6UV G6UX G6UzZ
OCT G6VF G6VG G6VH G6V] G6VK G6VM G6VN G6VQ G6VU G6VX G6vZ
NOV G6XF G6XG G6XH G6XJ G6XK G6XM G6XN G6XQ G6XU G6XV G6XZ
DEC G6ZF G6ZG G6ZH G6Z] G6ZK G6ZM G6ZN G6ZQ G6ZU G6ZV G6ZX

*Replace city code for appropriate city.



HURRICANE

HURRICANE FUTURES, OPTIONS AND BINARY OPTIONS

CAT-IN-A-BOX GALVESTON-MOBILE EASTERN U.S.
FUTURES AND OPTIONS BINARY OPTIONS FUTURES AND OPTIONS BINARY OPTIONS
A HP1 P12 HX1 X12
B HP2 P22 HX2 X22
C HP3 P32 HX3 X32
D HP4 P42 HX4 X42
E HP5 P52 HX5 X52
F HP6 P62 HX6 X62
G HP7 P72 HX7 X72
H HP8 P82 HXS8 X82
| HP9 P92 HX9 X92
J HPO P02 HX0 X02
K HS1 S12 HG1 G1B
L HS2 S22 HG2 G2B
M HS3 S32 HG3 G3B
N HS4 S42 HG4 G4B
(6] HS5 S52 HG5 G5B
P HS6 S62 HG6 G6B
R HS7 S72 HG7 G7B
S HS8 S82 HGS8 G8B
T HS9 S92 HG9 G9B
V HSO S02 HGO GOB
W HN1 NH1 HF1 F12
Alpha HN2 NH2 HF2 F22
Beta HN3 NH3 HF3 F32
Gamma HN4 NH4 HF4 F42
Delta HN5 NH5 HF5 F52
Epsilon HN6 NH6 HF6 F62
Zeta HN7 NH7 HF7 F72
Eta HNS NHS8 HF8 F82
Theta HN9 NH9 HF9 F92
lota HNO NHO HF0 F02
HURRICANE SEASONAL FUTURES, OPTIONS AND HURRICANE SEASONAL MAXIMUM FUTURES,
BINARY OPTIONS OPTIONS AND BINARY OPTIONS
BINARY BINARY

REGION FUTURES OPTIONS OPTIONS REGION FUTURES OPTIONS OPTIONS
Gulf Coast HGA OGA BHG Gulf Coast HGM OGM MHG
Florida HFA OFA BHF Florida HFM OFM MHF
Southern Atlantic Coast HHA OSA BHS Southern Atlantic Coast HSM OSM MHS
Northern Atlantic Coast HNA ONA BHR Northern Atlantic Coast HNM ONM MHR
Eastern U.S. HXA OXA BHX Eastern U.S. HXM OXM MHX
Cat-In-A-Box — Galveston-Mobile HPA OPA BHB Cat-In-A-Box — Galveston-Mobile HPM OPM MHB
Florida Gold Coast BMF Gulf Coast and Flordia BGF

Florida Gold Coast MFM

HURRICANE SECOND EVENT SEASONAL MAX
BINARY OPTIONS

REGION BINARY OPTIONS

Gulf Coast MG2
Florida MF2
Southern Atlantic Coast HM2
Northern Atlantic Coast MR2

Eastern U.S. MX2
Cat-In-A-Box MB2
Gulf Coast and Florida GF2

Florida Gold Coast FM2




FROST
FROST INDEX FUTURES AND OPTIONS

CITY MONTHLY CODE NOV-MAR STRIP
‘ Amsterdam I FZ ‘ FZXH ‘

SNOWFALL

SNOWFALL INDEX FUTURES AND OPTIONS

CITY CODE [\[e)V} DEC JAN FEB MAR APR
Boston Logan SB SBX SBZ SBF SBG SBH SBJ
International
New York Central SX SXX SXZ SXF SXG SXH SXJ
Park
Chicago O'Hare SW SWX SWzZ SWF SWG SWH SWJ
International
Minneapolis BV BVX BVZ BVF BVG BVH BV]
International
Detroit EK EKX EKZ EKF EKG EKH EKJ
International
New York FG FGX FGZ FGF FGG FGH FGJ
LaGuardia

SNOWFALL SEASONAL STRIP FUTURES AND OPTIONS

START END DEC END JAN END FEB END MAR END APR
NOV SBXZ SBXF SBXG SBXH SBXJ
DEC SBZF SBZG SBZH SBZ]
JAN SBFG SBFH SBFJ
FEB SBGH SBGJ
MAR SBHJ

*Replace city code for appropriate city.



SNOWFALL MONTHLY BINARY OPTIONS

CITIES CITY CODE NOV DEC JAN FEB MAR APR
Boston Logan BN BNX BNZ BNF BNG BNH BNJ
International
New York Central YN YNX YNZ YNF YNG YNH YNJ
Park
Chicago O'Hare CI CIX Clz CIF CIG CIH CIJ
International
Minneapolis FE FEX FEZ FEF FEG FEH FEJ
International
Detroit DX DXX DXZ DXF DXG DXH DXJ
International
New York NN NNX NNz NNF NNG NNH NNJ
LaGuardia

SNOWFALL SEASONAL STRIP BINARY OPTIONS
START END DEC END JAN END FEB END MAR END APR
NOV BNXZ BNXF BNXG BNXH BNX]J
DEC BNZF BNZG BNZH BNZJ
JAN BNFG BNFH BNFJ
FEB BNGH BNGJ
MAR BNH]J

*Replace city code for appropriate city.

For more information on Weather futures and options, visit www.cmegroup.com/weather.
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Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because only a percentage of a contract’s value is required to trade, it is possible to lose more than the amount of money
deposited for a futures position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles. And only a portion of those funds should be devoted to any one trade because they cannot expect to
profit on every trade. All references to options refer to options on futures.

CME Group is a trademark of CME Group Inc. The Globe logo, CME, Chicago Mercantile Exchange, E-mini and Globex are trademarks of Chicago Mercantile Exchange Inc. CBOT and Chicago Board of Trade are trademarks of the Board of
Trade of the City of Chicago. NYMEX, New York Mercantile Exchange and ClearPort are trademarks of New York Mercantile Exchange Inc. COMEX is a trademark of Commodity Exchange Inc. All other trademarks are the property of their
respective owners.

The information within this brochure has been compiled by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. Additionally, all examples in this brochure are hypothetical situations,
used for explanation purposes only, and should not be considered investment advice or the results of actual market experience.

All contracts herein are listed with, and subject to the rules and regulations of, Chicago Mercantile Exchange Inc.
All matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and NYMEX rules. Current rules should be consulted in all cases concerning contract specifications.
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