
 
 

Date:   January 7, 
2009 
Update #1 

New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   

Listing Date Monday, January 12, 2009 
Contract Name CME-CARVILL HURRICANE INDEX SECOND EVENT SEASONAL MAXIMUM BINARY OPTIONS NP 08-19 
Description Binary contract in which buyer receives $10,000 if the respective CHI second event seasonal maximum Cat-In-A-Box value is equal to or 

greater than strike price; buyer receives nothing if the respective CHI second event seasonal maximum Cat-In-A-Box value is less than strike 
price. 

Instrument Type Options Outrights 
Ticker Symbols/ Product 
Codes 

       

Hurricane Seasonal Max Binary 
Series II - Synthetic 

Future Series II - Option 
CH PRS ITC CH PRS ITC 

Gulf Coast MG2 MG2 MG2 MG2 8G2 MG2 
Florida MF2 MF2 MF2 MF2 8F2 MF2 

Southern Atlantic Coast HM2 HM2 HM2 HM2 8S2 HM2 
Northern Atlantic Coast MR2 MR2 MR2 MR2 8R2 MR2 

Eastern U.S. MX2 MX2 MX2 MX2 8H2 MX2 
CHI Cat In a Box MB2 MB2 MB2 MB2 8B2 MB2 

       

Hurricane Seasonal - Cat-In-A-
Box Binary 

Series II - Synthetic 
Future Series II - Option 

CH PRS ITC CH PRS ITC 
Gulf Coast BG2 BG2 BG2 BG2 9G2 BG2 

Florida FB2 FB2 FB2 FB2 9F2 FB2 
Southern Atlantic Coast SB2 SB2 SB2 SB2 9S2 SB2 
Northern Atlantic Coast RH2 RH2 RH2 RH2 9R2 RH2 

Eastern U.S. BX2 BX2 BX2 BX2 9H2 BX2 
CHI Cat In a Box BB2 BB2 BB2 BB2 9B2 BB2 

       
 

Trading Venue CME Trading Floor 
Trading Hours Open 8:30 AM 

Close 3:15PM 
Contract Size 1 synthetic futures contract = $10,000; option calls only, 1 contract per season for each Binary Option Contract = $100. 
Valid Contract Months One December Contract per year 
Initial Contract Months December 2009 
Minimum Price Intervals Synthetic future = 0.1 point; call option = 0.01 
Value Per Tick 1 point = $100 



 
 

Exercise Style American;  Automatic exercise at expiration for all in-the-money options 
Exercise Price Intervals 
and Listings Strike prices will be listed at 1 index point intervals 

Termination of Trading For the December 2009 contract, 1/04/2010 at 9:00AM            
Trading shall terminate at 9:00 AM Chicago time on the first Exchange business day that is at least two calendar days following December 31. 

Final Settlement Price Final settlement to index value provided by Carvill; same as existing Hurricane products 
Position Limits Position Accountability for 10,000 in any individual contract 
Minimum Reportable 
Level 

25 contracts 

Price Banding N/A 
Delivery By Cash Settlement. 
Price Conventions Futures Trade Price Options Strike 

Price 
Options Premium Information Contacts 

Actual Price  12.20 11.00 3.45 Cme.com Inquiries Customer Service (800) 331-3332 
FEC 12.20 1100 3.45 General  Information Products & Services (312) 930-8213 
TREX 12.20 1100 3.45 Clearing House (312) 207-2525 
Unmatched Trade Notice 12.20 1100 3.45 Globex Information Globex Control 

Center 
(312) 456-2391 

Trade Register Report 12.20 11.00 3.45 Performance Bond 
Information 

Risk Management 
Dept. 

(312) 648-3888 

FIXML Trade Register 
File 

12.20 11.00 3.45 Position Limits Market Regulation (312) 648-3259 

Settlement Price File 12.20 1100 3.45 Clearing Fees Clearing Fee Hotline
(312) 648-5470 

SPAN File 12.20 1100 3.45 CFTC Reportable 
Levels 

Market Regulation (312) 596-0609 

CME® Globex® 12.20 1100 3.45    



   
 
 


