
 
Date:  December 24, 2007 
Notice #:    Q2007-313 
Subject: CME Group - Carvill Hurricane IndexTM and CME Group - Carvill Hurricane IndexTM 

Cat-In-A-Box Futures and Options on Futures Listings and Contract Changes – 
Effective Sunday, December 30, 2007 and Sunday, February 24, 2008 

 
 
New Contract Listings and Contract Changes 
 
Effective Sunday, December 30, 2007 (trade date Monday, December 31, 2007), the CME Group -
Carvill Hurricane Index and CME Group - Carvill Hurricane Index Cat-In-A-Box Futures and Options on 
Futures contracts’ first three events will be listed for trading.  For the CME Group - Carvill Hurricane 
Index Futures and Options on futures, the HX1, HX2 and HX3 contracts will be listed; for the CME 
Group – Carvill Hurricane Index Cat-In-A-Box Futures and Options on Futures, the HP1, HP2 and HP3 
contracts will be listed for trading.  When these contracts are listed for trading, they will represent 
named storms as detailed in the table below; rather than being associated with a region, as currently 
defined.   
 
Additionally, on Sunday, December 30, 2007, the CME Group - Carvill Seasonal Hurricane Index and 
CME Group - Carvill Seasonal Maximum Hurricane Index futures and options on futures will be listed 
for trading.  These contracts will continue to represent the five originally designated hurricane regions. 
 
Additional Contract Changes 
 
Effective Sunday, February 24, 2008 (trade date Monday, February 25, 2008), the CME Group -
Carvill Hurricane Index and CME Group - Carvill Hurricane Index Cat-In-A-Box Futures and Options on 
Futures contracts’ identities will change from numbered events associated to landfall in a specific 
region, to identifying them by named storms.  The concept of landfall “regions” will be retired.  The 
impact on the life of the contract is that once a named storm is declared a hurricane, the contract would 
be activated.  Contracts will, therefore, potentially have a longer life, as they will remain active until the 
storms make landfall or dissipate at sea.  
 
Ticker codes are detailed below; these codes, previously used to identify the different hurricane 
regions, will now denote different potential named storms: 
 

Named 
Hurricanes For 

2008 

CME Group - Carvill 
Hurricane IndexTM 

Futures and Options 
Ticker Code 

CME Group - Carvill 
Hurricane IndexTM Cat-In-A-
Box Hurricane Futures and 

Options 
Ticker Code 

1. Arthur HX1 HP1 
2. Bertha HX2 HP2 
3. Cristobal HX3 HP3 
4. Dolly HX4 HP4 



Named 
Hurricanes For 

2008 

CME Group - Carvill 
Hurricane IndexTM 

Futures and Options 
Ticker Code 

CME Group - Carvill 
Hurricane IndexTM Cat-In-A-
Box Hurricane Futures and 

Options 
Ticker Code 

5. Edouard HX5 HP5 
6. Fay HX6 HP6 
7. Gustav HX7 HP7 
8. Hanna HX8 HP8 
9. Ike HX9 HP9 
10. Josephine HX0 HP0 
11. Kyle HG1 HS1 
12. Laura HG2 HS2 
13. Marco HG3 HS3 
14. Nana HG4 HS4 
15. Omar HG5 HS5 
16. Palomax HG6 HS6 
17. Rene HG7 HS7 
18. Sally HG8 HS8 
19. Teddy HG9 HS9 
20. Vicky HG0 HS0 
21. Wilfred   HF1…    HN1… 

 
Ticker codes HF2 –HF9 and HF0 for CME Group - Carvill Hurricane Index Futures and Options and 
codes HN2-HN9 and HN0 for CME Group - Carvill Hurricane Index Cat-In-A-Box Futures and Options 
will be held in reserve, should the number of named storms exceed the list above. 
 
Please note:  CME Group - Carvill Hurricane IndexTM Seasonal Futures and Options on Futures, CME-
Group Carvill Hurricane IndexTM Seasonal Maximum Futures and Options on Futures,  CME Group -
Carvill Hurricane IndexTM Seasonal Cat-In-A-Box Futures and Options on Futures and CME Group -
Carvill Hurricane IndexTM Seasonal Maximum Cat-In-A-Box Futures and Options on Futures contracts 
are unaffected by this change. 
  


