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Listing Date Monday, April 14, 2008
Contract Name Hurricane Binary Options
Description Hurricane binary option contracts ( calls only, 1 contract per season for each Binary Option Contract )will pay the full contract value

($10,000) to the buyer if the combined CHI for all of the hurricanes
during the season equals or exceeds a certain value (strike); otherwise, it pays nothing, and the seller keeps the premium.
The premium varies from $0 to $10,000 depending on the likelihood of the event.

Instrument Type Binary Options

Ticker Symbol(s) Binary Option Name Ticker Code
Gulf Coast Hurricane Seasonal Binary Contract BHG
Florida Hurricane Seasonal Binary Contract BHF
Southern Atlantic Hurricane Seasonal Binary Contract BHS
Northern Atlantic Hurricane Seasonal Binary Contract BHR
Eastern U.S. Hurricane Seasonal Binary Contract BHX
Galveston-Mobile Seasonal Cat-In-A-Box Binary Contract BHB
Gulf Coast Hurricane Seasonal Maximum Binary Contract MHG
Florida Hurricane Seasonal Maximum Binary Contract MHF
Southern Atlantic Hurricane Seasonal Maximum Binary Contract HMS
Northern Atlantic Hurricane Seasonal Maximum Binary Options MHR
Eastern U.S. Hurricane Seasonal Maximum Binary Contract MHX
Hurricane Seasonal Maximum Cat-In-A-Box Binary Contract MHB

Trading Venue Pit only; same as existing Hurricane products

Contract Size 1 contract = $10,000

Trading Hours Monday through Friday, 8:30 a.m. — 3: 15 p.m. Daylight Savings Time (DST)

Valid Contract Months One November contract per year.

Initial Contract Months November 2008

Minimum Price Intervals | 1 point and $100
and Value Per Tick

Termination of Trading For the November 2008 contract, on December 2, 2008 at 9:00 AM DST.

Final Settlement Price Final settlement to index value provided by Carvill, same as existing Hurricane products




Exercise Style

American; Automatic exercise at expiration for all in-the-money options

Exercise Price Listings
and Intervals

Strike prices will be listed at 1 index point intervals

Price Conventions Synthetic Futures Option Strike Option
Trade Price Price Premium
Actual Price 12.24 11 3.45
ITC Transmission Format 0001224 0001100 0000345
ITC Fractional Indicator 2 2 2
RLC Format 1224 11 345
Preferred Display 12.24 11 3.45

ITC 2.1 Ticker Testing
Date(s)/Time(s)

ITC 2.1 ticker testing will be held on Friday, March 28,
2008 at approximately 5:00 PM DST.

RLC Testing in CME
Certification
Environment

These contracts are currently available for customer

testing in the New Release environment.

Market Data Platform
Channel Information

ITC 2.1 market data will be transmitted via MDP Channel
207; RLC market data will be transmitted via MDP

Channel 14.




