
   

 
Date: Oct. 11, 2006 Update #1:  CME New Product Summary for Clearing Firms, Bookkeeping Software 

Providers, ISVs   
Listing Date Sunday, November 5, 2006 (trade date Monday, November 6, 2006) 
Contract Name CME Canadian Monthly Degree Days Index Futures, Options on Futures, Seasonal Strip Degree Days Index Futures and Options on 

Seasonal Strip Degree Days Index Futures 
Description Futures and options trading on Canadian Heating and Cooling Degree Days (HDD and CDD) Indexes.   There will be six (6) initial listing 

cities and corresponding weather stations:   
• Calgary International Airport (WMO 71877) 
• Edmonton International Airport (WMO 71123) 
• Montreal/Pierre Elliot Trudeau Airport (WMO 71627) 
• Toronto Pearson International Airport (WMO 71624) 
• Vancouver International Airport (WMO 71892) 
• Winnipeg International Airport (WMO 71852)  

Instrument Type Futures, Options on Futures, Seasonal Strip Futures and Options on Seasonal Strip Futures 
Product Code(s) Please refer to Exhibit A, attached. 
Ticker Symbol(s) Please refer to Exhibit A, attached. 
Trading Venue Futures and Seasonal Strip Futures:  CME Globex®; Options on Futures and Options on Seasonal Strip Futures:  Open Outcry, with 

dynamically listed strike prices 
Trading Hours Futures: Sunday through Thursday, 5:00 p.m. CT to 3:15 p.m. CT the following day (9:00 a.m. on the Last Day of Trading) 

Options:  Monday through Friday, 8:30 a.m. CT to 3:15 p.m. CT (9:00 a.m. on the Last Day of Trading) 
Contract Size Futures:  C$20 x the respective CME Canadian Monthly Degree Days Index 

Options:  1 CME Canadian Degree Days Index Futures Contract 
Valid Contract Months HDD:  October, November, December, January, February, March and April 

CDD:  April, May, June, July, August, September and October 
Initial Contract Months All seven HDD contract months, November ’06 through April ’07, plus October 2007 

All seven CDD contract months, April ’07 through October ‘07 
Minimum Price Intervals 1 CME Canadian Degree Days Index Point; Options at cabinet = .5 CME Canadian Degree Days Index Point 
Value Per Tick 1 Point = C$20 (Canadian Dollars); Options at cabinet = C$10 
Exercise Style European Style Exercise:  Options may be exercised on the last day of trading only. 
Exercise Price Intervals 
and Listings 

1 Index Point (e.g. 10, 11, 12, etc.) 

Termination of Trading Trading shall terminate at 9:00 a.m. Chicago time on the first Exchange business day that is at least two calendar days after the futures 
contract month. 

Final Settlement Price All futures contracts remaining open at the termination of trading shall be settled using the respective CME Canadian Degree Days Index 
reported by Earth Satellite Corporation for that contract month, on the first Exchange business day that is at least two calendar days after 
the futures contract month. 

Position Limits 10,000 contracts net long or net short in all contract months combined. 
Minimum Reportable 
Level 

25 contracts 



   

 
Price Banding 80 points for outrights; 50 points for spreads 
Delivery Cash-settled 

 
Price Conventions Futures Trade Price Options Strike Price Options Premium Information Contacts 
Actual Price  55.00 55.00 13.00 Cme.com Inquiries Customer Service (800) 331-3332 
FEC 0005500 0005500 0001300 Products & Services (312) 930-8213 
TREX 0005500 0005500 0001300 

General  Information 
Clearing House (312) 207-2525 

Unmatched Trade Notice 0005500 0005500 0001300 Globex Information Globex Control 
Center 

(312) 456-2391 

Trade Register Report 55.00 55.00 13.00 Performance Bond 
Information 

Risk Management 
Dept. 

(312) 648-3888 

FIXML Trade Register 
File 

55.00 55.00 13.00 Position Limits Market Regulation (312) 648-3259 

Settlement Price File 0005500 5500 0001300 Clearing Fees Clearing Fee Hotline (312) 648-5470 
SPAN File 0005500 5500 0001300 CFTC Reportable 

Levels 
Market Regulation (312) 596-0609 

CME Globex® 55 N/A N/A    



   

 
 
 

Exhibit A:  Canadian Monthly Degree Days Index Futures, Options on Futures, Seasonal Strip Degree Days Index Futures 
and Options on Seasonal Strip Degree Days Index Futures 

 
 

Canadian Monthly  
 Heating Degree Days Cooling Degree Days 

Cities Futures Clearing/Ticker 
Code 

Options Clearing/Ticker 
Code 

Futures Clearing/Ticker 
Code 

Options Clearing/Ticker 
Code 

Calgary  A2 A2 P2 P2 
Edmonton A4 A4 P4 P4 
Montreal A5 A5 P5 P5 
Toronto A7 A7 P7 P7 

Vancouver A8 A8 P8 P8 
Winnipeg A9 A9 P9 P9 

 
 
  New HDD Seasonal Strips  New CDD/CAT Seasonal Strips 
City Monthly 

Code 
Starting 
Oct 

Starting 
Nov 

Starting 
Dec 

Starting 
Jan 

Starting 
Feb 

Starting 
Mar 

 Monthly 
Code 

Starting 
Apr 

Starting 
May 

Starting 
Jun 

Starting 
Jul 

Starting 
Aug 

Starting 
Sep 

Starting 
Oct 

Calgary A2 A2V A2X A2Z A2F A2G A2H  P2 P2J P2K P2M P2N P2Q P2U P2V 
Edmonton A4 A4V A4X A4Z A4F A4G A4H  P4 P4J P4K P4M P4N P4Q P4U P4V 
Montreal A5 A5V A5X A5Z A5F A5G A5H  P5 P5J P5K P5M P5N P5Q P5U P5V 
Toronto A7 A7V A7X A7Z A7F A7G A7H  P7 P7J P7K P7M P7N P7Q P7U P7V 
Vancouver A8 A8V A8X A8Z A8F A8G A8H  P8 P8J P8K P8M P8N P8Q P8U P8V 
Winnipeg A9 A9V A9X A9Z A9F A9G A9H  P9 P9J P9K P9M P9N P9Q P9U P9V 

 
Please note:  Some of the product codes for these new CME Weather products were previously assigned to CME Weather Seasonal futures that are no longer 
trading; these codes are being reused.  To avoid any problems, please check with your service provider to ensure the old codes have been removed from their 
systems. 


