
 
 

Date:  
February 6 , 
2009 

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

Listing Date Sunday, February 22, 2009 (trade date Monday, February 23, 2009) 
Contract Name CME Australian HDD  and CDD Index Futures and Monthly and Seasonal Strip Options NP 09-02 
Description An extension of current weather futures and monthly and seasonal options on futures, to include HDD and CDD options and Seasonal strip 

options for three Australian Cities 
Instrument Type Options on Futures 
Ticker Symbols/ 
Product Codes CDD 

Monthly 
Code 

Starting
OCT 

Starting
NOV 

Starting
DEC 

Starting 
JAN 

Starting
FEB 

Starting
MAR 

Bankstown, Sydney 6T 6TV 6TX 6TZ 6TF 6TG 6TH 
Brisbane Aero 7T 7TV 7TX 7TZ 7TF 7TG 7TH 

Melbourne Regional Office 8T 8TV 8TX 8TZ 8TF 8TG 8TH 

HDD 
Monthly 
Code 

Starting
APR 

Starting
MAY 

Starting
JUN 

Starting 
JUL 

Starting
AUG 

Starting
SEP 

Bankstown, Sydney 2F 2FJ 2FK 2FM 2FN 2FQ 2FU 
Brisbane Aero 3F 3FJ 3FK 3FM 3FN 3FQ 3FU 

Melbourne Regional Office 4F 4FJ 4FK 4FM 4FN 4FQ 4FU 
 

Trading Venue Futures will trade on CME GLOBEX®; Both Futures and Options are eligible for Block trading 
Trading Hours Futures:  Sunday 5:00 p.m. through 3:15 p.m.; Options:  Monday through Friday, 8:30 a.m. to 3:15 p.m. Central Time 
Contract Size 20 Australian Dollars times the respective HDD/CDD index 
Valid Contract 
Months 

HDD: April through October 
CDD: October through April  

Initial Contract 
Months 

HDD: April 09  
CDD: October 08  

Minimum Price 
Intervals 

1 Index Point 

Value Per Tick 20 Australian Dollars 
Exercise Style European Style:  An option may be exercised by the buyer only on the termination of trading day. 
Exercise Price 
Intervals and 
Listings 

Exercise prices will be stated in terms of the respective CME Degree Days futures contract at intervals of 1 index point (e.g., 710, 711, 712, etc.) 

Termination of 
Trading 

Futures:  Trading will terminate at 9:00 a.m. Central Time on the first Exchange business day that is at least five calendar days after the futures 
contract month.  Options trading will terminate at 7:00 p.m. Central Time on the first Exchange business day that is at least five calendar days 
after the futures contract month. 

Final Settlement 
Price 

All futures contracts remaining open at the termination of trading will be settled using the respective CME Degree Days Index reported by 
Speedwell Weather for that city for that contract month. 

Position Limits 10,000 contracts 



 
 

 

Minimum 
Reportable Level 

25 contracts 

Price Banding N/A 
Delivery Cash settled 
Price Conventions Futures Price Options Strike 

Price 
Options Premium Information Contacts 

Actual Price  812.00 810.00 7.00 Cme.com Inquiries Customer Service (800) 331-
3332 

FEC 81200 0810 0000700 General  Information Products & 
Services 

(312) 930-
8213 

TREX 0081200 0810 0000700 Clearing House (312) 207-
2525 

Unmatched Trade 
Notice 

0081200 0810 7.00 Globex Information Globex Control 
Center 

(312) 456-
2391 

Trade Register 
Report 

812.00 0810 7.00 Performance Bond Information Risk Management 
Dept. 

312) 648-
3888 

FIXML Trade 
Register File 

812.00 0810 000700 Position Limits Market Regulation (312) 648-
3259 

Settlement Price File 081200 0810 000700    
SPAN file 081200 0810 000700    
CME Globex® 81200 N/A N/A    


