WEATHER PRODUCTS

Weather Futures and Options Codes

Since Weather products were created, we have continually listened to our customers and augmented the product line to meet the
expanding needs of the growing weather risk management market. In the tables below, you can find the CME Globex codes for our
temperature futures and options contracts.

U.S.

HEATING (HDD) FUTURES AND OPTIONS COOLING (CDD) FUTURES AND OPTIONS

CITY CITY
U.S. CODE OCT NOV DEC JAN FEB MAR APR CODE APR MAY  JUN JuL AUG SEP OCT
Atlanta H1 H1V HIX H1Z HIF HIG HIH H1J K1 K1J KIK KIM KIN K1Q K1U K1V
Chicago H2 H2v H2X H2Z H2F H2G H2H H2J K2 K2J K2K K2M K2N K2Q K2U K2V
Cincinnati H3 H3V H3X H3Z H3F H3G H3H H3V K3 K3J K3K K3M K3N K3Q K3U K3V
New York H4 H4V H4X H4Z H4F H4G H4H H4J K4 K4] K4K K4M K4N K4Q K4U K4V
Dallas H5 H5V H5X H5Z H5F H5G H5H H5J K5 K5J K5K K5M K5N K5Q K5U K5V
Philadelphia H6 H6V H6X H6Z H6F H6G H6H H6J K6 K6] K6K K6M K6N K6Q K6U K6V
Portland H7 H7V H7X H7Z H7F H7G H7H H7J K7 K7J K7K K7M K7N K7Q K7U K7V
Tucson H8 H8V H8X H8Z H8F H8G H8H H8J K8 K8J K8K K8M K8N K8Q K8U K8V
Des Moines H9 H9V H9X H9Z H9F HIG H9H H9J K9 K9J K9K K9M KON K9Q K9U K9V
Las Vegas HO HOV HOX HOZ HOF HOG HOH HOJ KO KO0J KOK KOM KON K0Q KOU KoV
Boston HW HWV | HWX  HWZ | HWF HWG  HWH HWJ KW KWJ KWK = KWM KWN = KWQ = KWU | KWV
Houston HR HRV HRX HRZ HRF HRG HRH HRJ KR KRJ KRK KRM KRN KRQ KRU KRV
Kansas City HX HXV HXX HXZ HXF HXG HXH HXJ KX KXJ KXK KXM KXN KXQ KXU KXV
Minneapolis HQ HQV HQX HQZ HQF HQG HQH HQJ KQ KQJ KQK KQM KQN KQQ KQU KQV
Sacramento HS HSV HSX HSZ HSF HSG HSH HSJ KS KSJ KSK KSM KSN KSQ KSU KSV
Detroit HK HKV HKX HKZ HKF HKG HKH HKJ KK KKJ KKK KKM KKN KKQ KKU KKV
Salt Lake City HA HAV HAX HAZ HAF HAG HAH HAJ KU KUJ KUK KUM KUN KUQ KUU KUV
Baltimore HV HVV HVX HVZ HVF HVG HVH HV] KV KVJ KVK KVM KVN KVQ KVU KVV
Colorado Springs V3 V3V V3X V3zZ V3F V3G V3H v3J A3 A3] A3K A3M A3N A3Q A3U A3V
Jacksonville VF VFV VEX VFZ VFF VFG VFH VEFJ A0 A0J AOK AOM AON A0Q AQU AOV
Little Rock VG VGV VGX VGZ VGF VGG VGH VGJ AT ATJ ATK ATM ATN ATQ ATU ATV
Los Angeles VH VHV VHX VHZ VHF VHG VHH VH]J AH AH]J AHK = AHM  AHN AHQ AHU AHV
Raleigh Durham VK VKV VKX VKZ VKF VKG VKH VKJ AK AKJ AKK AKM AKN AKQ AKU AKV
Washington D.C. vu Vuv VUX vuz VUF VUG VUH vuJ AU AUJ AUK AUM AUN AUQ AUU AUV
HEATING (HDD) SEASONAL STRIP FUTURES AND OPTIONS COOLING (CDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END END END END END END END END
START OCT [\[e)V} DEC JAN FEB MAR APR START APR MAY JUN JuL AUG SEP OCT
OCT HIVX HIVZ HIVF HIVG HIVH HIVJ APR KIJK KIJM KIJN K1JQ K1JU KJV
NOV HIXZ HI1XF HIXG HIXH HIXJ MAY KIKM KIKN KIKQ K1KU KIKV
DEC H1ZF H1ZG H1ZH H1Z] JUN KIMN | KIMQ | KIMU KIMV
JAN HIFG HIFH HI1FJ JUL KINQ | KINU  KINV
FEB HIGH H1G]J AUG KIQU KI1QV
MAR H1HJ SEP KIUV
APR OCT

*Replace city code (blue characters) for appropriate city. *Replace city code (blue characters) for appropriate city.


http://www.cmegroup.com

U.S. continued CANADA

WEEKLY AVERAGE TEMPERATURE

FUTURES AND OPTIONS COOLING (CAT) FUTURES AND OPTIONS
Atlanta H11-H15 CANADA CODE APR MAY JUN JUL AUG SEP OCT
Chicago H21-H25 Calgary V2 v2J V2K V2M V2N v2Q V2U v2v
Cincinnati H31-H35 Edmonton V4 v4J V4K V4M V4N v4Q V4U V4V
New York H41-H45 Montreal V5 V5] V5K V5M V5N V5Q V5U V5V
Dallas H51-H55 Toronto V1 v1J VIK ViIM VIN vViQ ViU A%
Philadelphia H61-H65 Vancouver V8 V8] V8K V8M V8N v8Q V8U V8V
Portland H71-H75 Winnipeg ¢ V9J VOK |~ VOM = VON = V9Q = V9U )%
Tucson H81-H85
Des Moines H91-H95
e HOLHOS COOLING (CAT) SEASONAL STRIP FUTURES AND OPTIONS
Boston HW1-HW5
Houston HRI1-HR5 END END END END END END END
Kansas City KX1-KX5 START APR MAY JUN JUL AUG SEP OCT
Minneapolis HQI-HQ5 APR V2JK V2]M V2JN v2JQ V2JU V2JV
Sacramento KSI-KS5 MAY V2KM V2KN V2KQ V2KU V2KV
Detroit HK1-HK5 JUN V2MN V2MQ V2MU V2MV
Salt Lake City HAI-HA5 JUL V2NQ V2NU V2NV
Baltimore HVI-HV5 AUG V2QuU V2QVv
Colorado Springs V31-V35 SEP V2UV
Jacksonville VF1-VF5 oCT
Little Rock VGIVGS *Replace city code (blue characters) for appropriate city.
Los Angeles VH1-VH5
Raleigh Durham VK1-VK5
Washington D.C. VU1-VU5

HEATING (HDD) FUTURES AND OPTIONS COOLING (CDD) FUTURES AND OPTIONS
CITY CITY

CANADA CODE OCT NOV DEC JAN FEB MAR APR CODE APR MAY JUN JUL AUG SEP OCT
Calgary A2 A2V A2X A27 A2F A2G A2H A2J P2 P2J P2K P2M P2N P2Q P2U P2V
Edmonton A4 A4V A4X A47 A4F A4G A4H A4] P4 P4J P4K P4M P4N P4Q P4U P4V
Montreal A5 A5V ASX AS5Z ASF A5G ASH A5] P5 P5J P5K P5M P5N P5Q P5U P5V
Toronto A7 A7V A7X A7Z A7F A7G A7H A7) P7 P7J P7K P7M P7N P7Q P7U P7V
Vancouver A8 A8V A8X A8Z ASF A8G A8H A8] P8 PgJ P8K P8M PSN P8Q P8U P8V
Winnipeg A9 A9V A9X A9Z A9F A9G A9H A9] P9 P9J P9K POM P9N P9Q P9U POV

HEATING (HDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END
START OCT NOV DEC
OCT A2VX A2VZ
NOV A2XZ
DEC
JAN
FEB
MAR
APR

END
JAN
A2VF
A2XF
A2ZF

END
FEB
A2VG
A2XG
A2ZG
A2FG

END END

MAR APR

A2VH A2V]
A2XH A2X]
A2ZH A27]
A2FH A2F]
A2GH A2GJ
A2H]

*Replace city code (blue characters) for appropriate city.

COOLING (CDD) SEASONAL STRIP FUTURES AND OPTIONS

END END END
START APR MAY JUN
APR P2JK P2JM
MAY P2KM
JUN
JUL
AUG
SEP
OCT

END

JUL
P2JN
P2KN
P2MN

END

AUG

P2]Q

P2KQ
P2MQ
P2NQ

END END
SEP OCT
P2JU P2JV
P2KU P2KV
P2MU P2MV
P2NU P2NV
P2QU P2QV

P2UV

*Replace city code (blue characters) for appropriate city.



EUROPE

HEATING (HDD) FUTURES AND OPTIONS

COOLING (CAT) FUTURES AND OPTIONS

CITY CITY
EUROPE CODE OCT NOV DEC JAN FEB MAR APR CODE APR MAY JUN JUL AUG SEP OCT
London DO DOV DOX D0Z DOF DOG DOH DOJ GO GOJ GOK GOM GON G0Q GOU GOV
Paris D1 D1v D1X D1z DI1F DI1G D1H D1J Gl G1J GIK GIM GIN Gl1Q GlU GV
Amsterdam D2 D2v D2X D2Z D2F D2G D2H D2J G2 G2J G2K G2M G2N G2Q G2U G2V
Berlin D3 D3V D3X D3z D3F D3G D3H D3J G3 G3J G3K G3M G3N G3Q G3U G3V
Essen D4 D4av D4X D4Z D4F D4G D4H D4j G4 G4J G4K G4M G4AN G4Q G4U G4v
Stockholm D5 D5V D5X D5Z D5F D5G D5H D5J G5 G5J G5K G5M G5N G5Q G5U G5V
Rome D9 DoV D9X D9z D9F DG D9H D9J G9 G9J G9K GOM GON G9Q GoU GovV
Madrid DQ DQV DQX DQZ DQF DQG DQH DQJ GQ GQJ GQK GQM GQN GQQ GQU GQV
Barcelona D8 D8V D8X D8z D8F D8G D8H D8] G8 G8J G8K G8M G8N G8Q G8U G8V
Oslo-Blindern D6 D6V D6X D6Z D6F D6G D6H D6J HL HLJ HLK HLM HLN HLQ HLU HLV
Prague D7 D7v D7X D72 D7F D7G D7H D7] B7 B7] B7K B7M B7N B7Q B7U B7V
HEATING (HDD) SEASONAL STRIP COOLING (CAT) SEASONAL STRIP
FUTURES AND OPTIONS FUTURES AND OPTIONS
END END END END END END END END END END END END END END
START OCT NOV DEC JAN FEB MAR APR START APR MAY JUN JUuL AUG SEP OCT
OoCT DOVX | DOVZ DOVF DOVG | DOVH DOVJ APR GOJK GOJM GOJN GOJQ GOJU GOJV
NOV DOXZ  DOXF  DOXG DOXH  DOXJ MAY GOKM = GOKN = GOKQ = GOKU = GOKV
DEC DOZF D0ZG DOZH DOZJ JUN GOMN | GOMQ | GOMU | GOMV
JAN DOFG = DOFH | DOFJ JUL GONQ & GONU & GONV
FEB DOGH = DOGJ AUG GOQU | GOQV
MAR DOH]J SEP GOUV
APR oCT

*Replace city code (blue characters) for appropriate city.

AUSTRALIA

HEATING (HDD) FUTURES AND OPTIONS

*Replace city code (blue characters) for appropriate city.

COOLING (CDD) FUTURES AND OPTIONS

CITY
AUSTRALIA CODE APR
Bankstown, 2F 2FJ 2FK 2FM 2FN 2FQ 2FU 2FV 6T 6TV 6TX 6TZ 6TF 6TG 6TH 6T
Sydney
Brisbane Aero 3F 3F] 3FK 3FM 3FN 3FQ 3FU 3FV 7T 7TV 7TX 712 7TF 7TG 7TH 7T]
Melbourne 4F 4F] 4FK 4FM 4FN 4FQ 4FU 4FV 8T 8TV 8TX 8TZ 8TF 8TG 8TH 8TJ
Regional Office
HEATING (HDD) SEASONAL STRIP COOLING (CDD) SEASONAL STRIP
FUTURES AND OPTIONS FUTURES AND OPTIONS
END END END END END END END END END END END END END END
START APR MAY JUN JuL AUG SEP OCT START OCT NOV DEC JAN FEB MAR  APR
APR 2FJK 2FIM 2FJN 2FIQ 2FJU 2F]V OCT 6TVX | 6TVZ 6TVF 6TVG | 6TVH 6TV]
MAY 2FKM | 2FKN = 2FKQ = 2FKU | 2FKV NOV 6TXZ = 6TXF | 6TXG | 6TXH @ 6TXJ
JUN 2FMN | 2FMQ = 2FMU = 2FMV DEC 6TZF | 6TZG = 6TZH 6TZJ
JUL 2FNQ = 2FNU = 2FNV JAN 6TFG | 6TFH 6TFJ
AUG 2FQU | 2FQV FEB 6TGH = 6TGJ
SEP 2FUV MAR 6THJ
OCT APR

*Replace city code (blue characters) for appropriate city.

*Replace city code (blue characters) for appropriate city.




JAPAN

DAILY AVERAGE TEMPERATURE (CAT) FUTURES AND OPTIONS

JAPAN OCT NOV DEC JAN FEB MAR APR MAY JUN JUL AUG SEP
Tokyo G6v G6X Géz G6F G6G G6H G6J G6K G6M G6N G6Q G6U
Osaka G7v G7X G7Z G7F G7G G7H G7] G7K G7M G7N G7Q G7U0
Hiroshima HJV HJX HJZ HJF HIG HMH HJJ HJK HM HJN HIQ HJU

COOLING (CAT) SEASONAL STRIP FUTURES AND OPTIONS

END END END END END END END END END END END END

Start JAN FEB MAR APR MAY JUN JUuL AUG SEP OCT NOv DEC

JAN G6FG G6FH G6FJ G6FK G6FM G6FN G6FQ G6FU G6FV G6FX G6FZ
FEB G6GF G6GH G6G]J G6GK G6GM G6GN G6GQ G6GU G6GV G6GX G6GZ
MAR G6HF G6HG G6HJ G6HK G6HM G6HN G6HQ G6HU G6HV G6HX G6HZ
APR G6JF G6JG G6JH G6JK G6JM G6JN G6JQ Go6JU G6JvV G6JX G6JZ

MAY G6KF G6KG G6KH G6KJ G6KM G6KN G6KQ G6KU G6KV G6KX G6KZ
JUN G6MF G6MG G6MH G6M]J G6MK G6MN G6MQ G6MU G6MV G6MX G6MZ
JUL G6NF G6NG G6NH G6N]J G6NK G6NM G6NQ G6NU G6NV G6NX G6NZ
AUG G6QF G6QG G6QH G6QJ G6QK G6QM G6QN G6QU G6QV G6QX G6QZ
SEP G6UF G6UG G6UH GouJ G6UK G6UM G6UN G6UQ GoUv G6UX G6UzZ
OCT G6VF G6VG G6VH G6V] G6VK G6VM G6VN G6VQ G6VU G6VX G6VZ
NOV G6XF G6XG G6XH G6XJ G6XK G6XM G6XN G6XQ G6XU Go6XV G6XZ
DEC G6ZF G6ZG G6ZH G6ZJ G6ZK G6ZM G6ZN G6ZQ G6ZU G6ZV G6ZX

*Replace city code (blue characters) for appropriate city.

For more information on Weather futures and options, visit cmegroup.com/weather.
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Weather futures and options are listed with and subject to the rules and regulations of CME.

Futures trading is not suitable for all investors, and involves the risk of loss. Futures are a leveraged investment, and because only a percentage of a contract’s value is required to trade, it is possible to lose more
than the amount of money deposited for a futures position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles. And only a portion of those funds should be devoted
to any one trade because they cannot expect to profit on every trade. All references to options refer to options on futures.

CME Group is a trademark of CME Group Inc. The Globe logo, CME, Chicago Mercantile Exchange, E-mini and Globex are trademarks of Chicago Mercantile Exchange Inc. CBOT and Chicago Board of Trade are
trademarks of the Board of Trade of the City of Chicago. NYMEX, New York Mercantile Exchange and ClearPort are trademarks of New York Mercantile Exchange Inc. COMEX is a trademark of Commodity Exchange
Inc. All other trademarks are the property of their respective owners.

The information within this brochure has been compiled by CME Group for general purposes only. CME Group assumes no responsibility for any errors or omissions. Additionally, all examples in this brochure are
hypothetical situations, used for explanation purposes only, and should not be considered investment advice or the results of actual market experience.

All contracts herein are listed with, and subject to the rules and regulations of, Chicago Mercantile Exchange Inc.
All matters pertaining to rules and specifications herein are made subject to and are superseded by official CME, CBOT and NYMEX rules. Current rules should be consulted in all cases concerning contract specifications.
Reference to CME Clearing are to CME's U.S. Clearinghouse.

This communication does not constitute a Prospectus, nor is it a recommendation to buy, sell or retain any specific investment. This communication is for the exclusive use of Professional Clients only and must not
be relied upon by Private Clients who should take independent financial advice. Circulation should be restricted accordingly. Issued by CME Marketing Europe Limited. CME Marketing Europe Limited is authorised
and regulated by the Financial Services Authority.
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