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Date: October 28, 2010 New Product Summary for Clearing Firms, Bookkeeping Software Providers, ISVs   
Listing Date October 31, 2010 (trade date November 1)    
Product Exchange CME 

Contract Name /  
Clearing Code / Globex Code 
 

Rainfall Index Monthly Futures, Options and Strips

Monthly March April May June July Aug Sept 

Chicago O’Hare International Airport  CJR CRH CRJ CRK CRM CRN CRQ CRU 

Dallas-Fort Worth International Airport WR WRH WRJ WRK WRM WRN WRQ WRU 

Los Angeles Downtown USC Campus  AR ARH ARJ ARK ARM ARN ARQ ARU 

Des Moines International Airport MR MRH MRJ MRK MRM MRN MRQ MRU 

Detroit Metro Airport  VL VLH VLJ VLK VLM VLN VLQ VLU 

Portland International Airport  PR PRH PRJ PRK PRM PRN PRQ PRU 

New York LaGuardia Airport  YA YAH YAJ YAK YAM YAN YAQ YAU 

Raleigh/Durham International Airport  DF DFH DFJ DFK DFM DFN DFQ DFU 

Jacksonville International Airport  LF LFH LFJ LFK LFM LFN LFQ LFU 

Binary Rainfall Index Monthly (Synthetic), Options Futures and Strips

Chicago O’Hare International Airport  IR IRH IRJ IRK IRM IRN IRQ IRU 

Dallas-Fort Worth International Airport LR LRH LRJ LRK LRM LRN LRQ LRU 

Los Angeles Downtown USC Campus  CL CLH CLJ CLK CLM CLN CLQ CLU 

Des Moines International Airport TL TLH TLJ TLK TLM TLN TLQ TLU 

Detroit Metro Airport  QL QLH QLJ QLK QLM QLN QLQ QLU 

Portland International Airport  XR XRH XRJ XRK XRM XRN XRQ XRU 

New York LaGuardia Airport  YF YFH YFJ YFK YFM YFN YFQ YFU 

Raleigh/Durham International Airport  XF XFH XFJ XFK XFM XFN XFQ XFU 

Jacksonville International Airport  EF EFH EFJ EFK EFM EFN EFQ EFU 
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Binary Rainfall Index Binanry Options and Strips

Monthly March April May June July Aug Sept 

Chicago O’Hare International Airport  05 (zero) 05H 05J 05K 05M 05N 05Q 05U 

Dallas-Fort Worth International Airport 09 (zero) 09H 09J 09K 09M 09N 09Q 09U 

Los Angeles Downtown USC Campus  0L 0LH 0LJ 0LK 0LM 0LN 0LQ 0LU 

Des Moines International Airport 91 (zero) 91H 91J 91K 91M 91N 91Q 91U 

Detroit Metro Airport  0R (zero) 0RH 0RJ 0RK 0RM 0RN 0RQ 0RU 

Portland International Airport  XL XLH XLJ XLK XLM XLN XLQ XLU 

New York LaGuardia Airport  IF IFH IFJ IFK IFM IFN IFQ IFU 

Raleigh/Durham International Airport   0F (zero) 0FH 0FJ 0FK 0FM 0FN 0FQ 0FU 

Jacksonville International Airport  WF WFH WFJ WFK WFM WFN WFQ WFU 
 

Description CME Rainfall Index 
Instrument Type Futures & Options 

Sub-Type Monthly 

Trading Venue Futures – CME Globex 
Options – CME Trading Floor 

Trading Hours Futures: 17:00 – 15:15 CT Sun – Fri.  No 17:00 session on Friday.  09:00 CT close on LTD only.   
Options: 08:30 - 15:15  CT Mon - Fri  

Contract Size $500 
Series Listing Convention March, April, May, June, July, August, September, October 
Initial Contract Months March-11, April-11, May-11, June-11, July-11, August-11, September-11, October-11 
Rollover Schedule Annual 
Minimum Price Intervals 0.1 

Value Per Tick / Currency  
Futures: 0.1 index point = $50, 1 point = $500 
Options: 0.1 index point = $50, 1 point = $500 
Binary Futures: 0.1 index point = $10, 1 point =$100 
Binary Options: 0.1 index point = $10, 1 point =$100 

Exercise Style European 
Fungibility Requirements N/A 
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Block Eligible /  
Minimum Block Quantity Yes / 20 
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Exercise Price Intervals and 
Listings 

Monthly  Seasonal (strip) 

Standard Binary Standard Binary 

0 - 20 at 0.1 
increments 

0 - 20 at 
increments of 5 

0 - 60 at 0.1 
increments 

0 ‐ 60 at 
increments of 5 

 

Allow Negative Price No 
Allow Negative Strike Price No 

Termination of Trading 09:00 CT on the first Exchange business day that is at least two calendar days after the futures contracts month. 

Final Settlement Price 0.01.  (Final settlement to index value provided by EarthSat) 

Final Settlement Date The first Exchange business day that is at least two calendar days after the futures contracts month. 

Clearing DPL  2 

Settlement DPL  2 

Position Limits 10,000 in any individual contract 

Minimum Reportable Level  
Delivery Financial 

Price Conventions 
Futures 

Trade Price 
Options Strike 

Price 
Stndrd     Binary 

Options 
Premium Information Contacts 

Actual Price  
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

CMEGroup.com 
Inquiries Customer Service (800) 331-3332 

Globex 
260 
270 
280 

10.1             15 
10.2             20 
10.3             25 

52 
53 
54 General  

Information 

Products & Services (312) 930-8213 

CME® ClearPort® 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

Clearing House (312) 207-2525 
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Price Conventions 
Futures 

Trade Price 
Options Strike 

Price 
Stndrd     Binary 

Options 
Premium Information 

Contacts  

FEC 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

Globex 
Information 

Globex Control 
Center (312) 456-2391 

Settlement Price File 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

Performance 
Bond 
Information 

Risk Management 
Dept. (312) 648-3888 
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SPAN File 
0000026 
0000027 
0000028 

10.1             15 
10.2             20 
10.3             25 

0000052 
0000053 
0000054 

Position Limits Market Regulation (312) 341-7970 

FIXML Trade Register File 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

Clearing Fees Clearing Fee Hotline 
(312) 648-5470 

Final Settlement 
25.01 
25.02 
25.03 

10.1             15 
10.2             20 
10.3             25 

5.11 
5.12 
5.13 

 

PCS 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

 

Assignment Reports 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

 

Product Reference Files 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

 

Trade Messages 
2.6 
2.7 
2.8 

10.1             15 
10.2             20 
10.3             25 

5.2 
5.3 
5.4 

 


