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I. Introduction

The Commission is issuing this letter to approve the contracts of Media Derivatives, Inc.
(MDEX or Exchange) with specific modifications requested by the Commaodity Futures Trading
Commission (CFTC or Commission) to guard against manipulation or any other abusive conduct
in the trading of any contract by knowledgeable and informed sources within the studio or
distribution company.

In correspondence dated March 9, 2010, MDEX" requested Commission review and
approval of the Opening Weekend Motion Picture Revenue futures and binary option contracts
on the motion picture Takers. The request was made pursuant to Section 5c¢(c)(2) of the
Commodity Exchange Act (CEA or Act) and Commission Regulation 40.3.

Section 5¢(c)(3) of the Act requires the Commission to “approve any such new contract
or instrument ... unless the Commission finds that the new contract or instrument...would
violate this Act.” After extensive review and after CFTC staff and MDEX agreed to additional
safeguards, the Commission does not believe that the terms and conditions of the proposed
Weekend Motion Picture Revenue futures and options contracts violate the Act or the

Commission’s Regulations thereunder.

! In correspondence dated May 20, 2010, MDEX changed its name to Trend Exchange, Inc. In this statement,
however, the Exchange will be referred to as MDEX.



In making this determination, the Commission found that the contracts are based on
commodities, are not readily susceptible to manipulation and serve an economic hedging
purpose.’

Accordingly, we are issuing a letter approving the contracts.

I1. Box Office Revenues Are a “Commodity” Subject to the Commission’s Jurisdiction

The CEA grants the Commission exclusive jurisdiction over contracts of sale of a
“commodity” for future delivery and over transactions in “commodity” options that are traded on
a designated contract market. Thus, an initial question for review of a futures or options contract
traded on a DCM is whether the underlying subject of the contract is a commodity.® With the
attached letter, the Commission has found that box office revenues are a “commodity” as
generally defined by section 1a(4) of the CEA.

In addition to certain enumerated agricultural commodities, Section 1a(4) provides that
“all services, rights, and interests in which contracts for future delivery are presently or in the
future dealt in” are statutory commodities. The 1974 Act extended the Commission’s exclusive
jurisdiction to “all futures trading that might now exist or might develop in the future.”* By
broadly defining the term commaodity, the Commission believes that Congress intended for the
CFTC to regulate futures and options on “all commodities, goods, articles, services, rights, and

interests which are or may be the subject of futures contracts.”

% Though as is discussed later, the Commission has not made a finding that a contract is required to serve an
economic hedging purpose. Given the concerns raised by the public regarding the proposed contracts, Commission
staff under took such a review.

® In the great majority of new product reviews, the answer to this question is obvious and requires no explicit
analysis. However, such a determination was made prior to Commission approval of the Chicago Mercantile
Exchange’s single-name Credit Event contracts.

*H.R. Rep. No. 975, 93d Cong. 2d Sess. 76 (1974).

®Id. See United States v. Valencia, No. H-03-024, 2003 WL 23174749 at *8 (S.D. Tex Aug. 25, 2003) (rejecting
defendant’s challenge to the definition of commodity in the Act in which the defendant argued that the definition
applies only to commodities that underlie exchange-traded futures or options contracts, noting that while there is no
futures contract on West Coast natural gas, the commodity at issue in the case, the determination of whether West
Coast natural gas is “a commodity in which contracts for future delivery are presently or in the future dealt in,” is a
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Movie revenues fall into the same category as many other commaodities for which futures
and options contracts have been either approved by or self-certified to the Commission where the
underlying commodity is a non-price-based measure of an economic activity, commercial
activity or environmental event. The underlying commodity may not be directly traded, so there
IS no cash market for the commaodity, but the commaodity reflects some measure of economic
activity or event that can be used for a hedging purpose when incorporated into a futures or
options contract.

The Commission has found that such a commaodity is a right or interest within the
meaning of section 1(a)(4). While the right or interest may be intangible, it can clearly serve as
the basis for a futures or options contract. More than 500 of these types of contracts have been
approved by or self-certified to the Commission to date. Examples of these types of contracts
(see Appendix | for a comprehensive list) are: Company-Specific Earnings Per Share; Eurozone
Index of Consumer Prices; Consumer Price Index; Nonfarm Payrolls; Retail Sales Data;
Unemployment Claims; Company-Specific Merger and Acquisitions; State-Specific and
National Crop Yields; Location-Specific Heating and Cooling Degree Days; Location-Specific
Snowfall; and Regional Wind Indices.

Movie revenues are the basis for a multi-billion dollar industry. A right or interest in
movie revenue events is little different from a right or interest in a company’s earnings per share,
a merger and acquisition between two companies, the release of major economic indicators or
other events with economic or commercial significance.

A question has arisen as to whether an underlying cash market for a commodity must

exist under section 1a(4). Neither the statutory text nor legislative history of the various Acts

fact question, and that “there is no evidence that West Coast gas could not in the future be traded on a futures
exchange.”).



that have established or amended the CEA since 1974 suggest that Congress intended to limit
statutory commodities to commaodities for which there is an underlying cash market. In fact, the
statutory text of the CEA suggests otherwise. For example, section 1a(13)(ii) of the Act defining
“excluded commaodities” mentions “measure of economic or commercial risk, return or value”
that may be “based solely on 1 or more commaodities that have no cash market.”

For these reasons, the Commission does not believe that the existence of an underlying
cash market is a requirement for meeting the definition of a commodity within section 1a(4) of
the Act.

We also address the question of whether or not movie revenue contracts are event
contracts. The term “event” contract has no meaning under the Act. More than 500 contracts
have already been submitted to the Commission that are based on some type of event or activity
with economic consequences. The statutory definition of “commodity” does not suggest that an
“event” cannot underlie a futures or options contract. Thus, that a contract is based on an event
does not preclude it from being a commodity under section 1(a)(4).

Accordingly, the Commission believes that movie revenues meet the definition of a
commodity under section 1a(4).

I11. The Contract is Not Readily Susceptible to Manipulation

Of paramount concern to the Commission is whether this contract is susceptible to
manipulation either (1) through trading behavior or (2) by using or manipulating privileged or
insider information by certain studio or distribution company officials. Under Core Principle 3
as established in section 5(d) of the Act, to maintain its standing, a designated contract market is
required to list “only contracts that are not readily susceptible to manipulation.” The
Commission staff insisted on specific modifications to the original contract proposal to ensure

that knowledgeable parties cannot intentionally release or misreport data that would have an
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impact on the trading or settlement of this contract. The Commission will not tolerate
manipulation or any other abusive conduct in the trading of any contract. We believe the terms
and conditions adequately address concerns about the susceptibility of the contracts to

manipulation.

A. The Rentrak Numbers Used for Cash Settlement of the Contract are not Readily
Susceptible to Manipulation

Cash settlement is a method of settling futures or option contracts whereby, at contract
expiration, a cash payment is made between the long (buyer) and short (seller) traders reflecting
the amount of profit or loss on the traders’ positions, based upon a procedure specified in the
contract. While cash settlement mitigates concerns about market congestion that may be present in
physical delivery contracts, cash-settled contracts still may be vulnerable to manipulation or price
distortion. The Commission is satisfied that the revenue numbers used by these contracts to

determine settlement should minimize the potential for manipulation.

The cash settlement price is derived from revenue numbers collected by Rentrak
Corporation and disseminated throughout the industry. Rentrak is a third-party data aggregator
and conduit that has no direct monetary interest in any motion picture. Its relevant function
focuses on transferring motion picture revenue data from the theaters to the distributors.

According to staff communications with Rentrak and MDEX, since 2008, Rentrak has,
on average, collected more than 98 percent of motion picture revenues from theaters with 95
percent of data on ticket purchases transferred automatically and directly from the theaters to
Rentrak. The remaining numbers are reported to Rentrak via a daily e-mail or fax. Rentrak
transmits the point-of-sale data to distributors and, according to Rentrak’s website, to its

subscribers (which include competing distributors) on a daily and near real-time basis.



Compilation of the data is predominately automated so that there is little opportunity for
misrepresentation or distortion of the numbers reported to Rentrak by the theaters. Rentrak’s
business model as a data aggregator and its reputation as a reliable source of revenue information
are dependent on its ability to report accurate revenue figures to the distributors. Any
misrepresentation or falsification of the data would seriously compromise Rentrak’s reputation.
Accordingly, Rentrak has a very strong incentive to ensure the accuracy and reliability of its data.

Further, evidence suggests that box office revenue numbers are widely accepted as reliable
by the movie industry and are used for business purposes unrelated to futures trading. For
example, the Rentrak numbers are used to determine the amount of money that theaters must remit
to distributors for the right to exhibit their motion picture. Performance bonuses paid to talent are
often based on the distributor’s revenue figure for a particular motion picture. Licensing and
merchandising contracts often include terms that are based on distributors’ revenue figures.

With respect to data collected through the “call-around” process, in which some of the
smaller theaters report their revenues to the distributor directly via e-mail or fax, staff verified that
there are protections to minimize the likelihood of manipulation whenever authorized personnel of
the distributor carry certain larger positions in contracts based upon the distributor’s movies.
Specifically, as discussed above, MDEX will regularly compare the movie’s Rentrak and
distributor revenue numbers and perform verification procedures if the distributor numbers are not
in accordance with the Rentrak numbers.

Further, parties other than a movie’s distributor (competing studios, for example) receive
Rentrak data for a movie, lending further transparency and accountability.

In addition, the Commission notes that most contracts that rely on reported commaodity
prices such as energy and agricultural futures and options rely on underlying pricing data that is

obtained through self-reporting or call-around surveys. For instance, many energy contracts rely



on data from commercial index providers who obtain that data in part from conducting surveys of
traders. Many agricultural contracts rely on pricing data collected by the U.S. Department of
Agriculture or third parties through a variety of means such as phone, fax, e-mail, web-based report
submission and surveys. Most of the economic indicators upon which futures and options are
based, such as the Consumer Price Index, are based on data collected from surveys.

B. The Rules Adopted by MDEX Properly Address Fair and Equitable Trading and False
Reporting Concerns

DCM Core Principle 9 and Designation Criterion 3 together require an exchange to show
that its rules ensure fair, equitable and competitive trading.

The Commission has insisted that MDEX adopt a rule that requires entities and individuals
who control a film’s marketing budget, release date or opening screen number to provide the
Exchange with information regarding such decisions whenever that entity or individual holds a
position of 1,000 or more contracts. The Commission has responded to the concerns that have
been raised by various individuals and parties that a distributor could influence, to some degree, the
level of box office revenues for a film by changing a movie’s marketing budget, release date or
number of screens on which it opens. Concerns were raised whether parties could “intentionally
or accidentally” misreport data relevant to the revenue contracts or change the number of theaters
that would show the film during the opening weekend. This rule change will permit those
entities to utilize this hedge instrument, if they desire, but provide essential transparency to the
Exchange, the National Futures Association and the Commission, which all have oversight
responsibilities ensuring fair and equitable trading.

While the Commission believes that the opening weekend motion picture revenue
numbers are not readily susceptible to manipulation, “false rumors” or misreporting of data may
exist in the motion picture industry, just as it does with many other industries. Although such

conduct might be a violation under Section 9(a)(2) of the Act (barring false reporting), the
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possibility of such rumors or misreporting does not constitute a legal basis to conclude that a
proposed futures or options contract would violate the Act.

MDEX Rule 906 (Studio/Distributor Firewall Requirement) requires a motion picture
studio or distributor of a motion picture that trades the contract to adopt and enforce firewall
procedures prior to the trading of any MDEX contracts on a motion picture that the studio or
distributor has released. MDEX also will require each distributor to submit to the Exchange a
copy of its firewall procedures prior to being granted access to trade. The Exchange will
evaluate the firewall procedures based on the following criteria: (1) physical separation of the
groups; (2) separation of reporting lines for each group of at least one management level within
the organization; (3) periodic review of the firewall policy for implicated employees; and (4)
periodic review and reporting of the adherence to and the effectiveness of the firewall policy.
MDEX also will require each distributor to annually attest to the Exchange any updates to the
firewall procedures, that compliance with MDEX Rule 906 was included in its internal control
review procedures and that no material deficiencies were noted in connection with such a review.

Pursuant to MDEX Rule 907 (Trading by Certain Persons Prohibited), (1) no employee
of a distributor who is responsible for the compilation or computation of publicly-disseminated
gross box office revenues may trade any motion picture revenue contract on any motion picture
released by such distributor for any account; and (2) no company that is retained by any
distributor (i.e., Rentrak) to collect motion picture gross box office revenues from theaters for
such distributor, and no employee of the company that is retained by any distributor to collect
motion picture gross box office revenues from theaters for the distributor company may trade
such contracts for their own account or any account. These persons also will be prohibited from
disclosing information relating to motion picture gross box office revenues except, as necessary,

to carry out their official responsibilities relating to motion picture gross box office revenues.



MDEX will enforce the trading prohibition rule by requiring the distributors that apply to trade
on MDEX, to provide the Exchange with a list of its employees that are restricted from trading
(Restricted List).

As part of the application process to become an authorized participant, Exchange staff
will review the application and cross-reference the applicant’s name with the Restricted List to
determine whether the applicant is a restricted party under Rule 907. Moreover, Rentrak will
provide MDEX with a list of its employees (all to be on the Restricted List) and has adopted an
internal policy that prohibits its employees that have been identified to MDEX on the Restricted
List from trading on MDEX.

The Commission believes these additional protections agreed to by MDEX satisfy the
requirement to ensure that trading in this contract is fair and equitable.

IV. The Proposed Contracts Provide Reasonable Means for Managing Risks Associated
With Box Office Revenues

Section 3 of the CEA specifies the Findings and Purpose of the Act. In part, it states that
“transactions subject to this Act are entered into regularly in interstate and international
commerce and are affected with a national public interest by providing a means for managing
and assuming price risks, discovery prices, or disseminating pricing information through trading
in liquid, fair and financially secure trading facilities.” Some commenters suggest that Section 3
of the Act establishes an economic purpose standard to be used in evaluating whether a contract
should be subject to CFTC jurisdiction. The test advocated by these commenters appears similar
to the economic purpose test formerly required by the Commission under Section 5(7) of the Act,
which was repealed by Congress in 2000. That economic purpose test was used by the CFTC to
evaluate the hedging utility of proposed new contracts.

Since Section 5(7) was repealed, the Commission has not applied an economic purpose

test to contract review. As such, the Commission did not adopt an economic purpose test in
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determining whether to approve contracts on motion picture gross box office revenues.
Nevertheless, in light of the comments raised by the studios, the Commission evaluated MDEX’s
proposed contracts to determine whether they would provide some reasonable means for
managing risks associated with box office revenues. The Commission found that the contracts
can perform hedging and price discovery purposes. Industry profit and losses have a clear and
direct relationship to box office revenues. A contract based on those revenues could be used to
hedge related risks.

The Commission analysis applied three tests to determine whether or not these contracts
could be used by an identifiable segment of an industry or industries for hedging or price basing
on more than an occasional basis. First, based on comments from knowledgeable industry
participants, there are significant risks faced by many firms in the movie industry. Film
production requires a significant amount of upfront capital with long lead times to completion.
In addition, film financing can involve pre-selling in the form of office space leases for
construction and transactions with foreign distributors or television providers. To deal with the
risks associated with film production, the industry has developed various risk-reducing methods,
such as buying insurance to cover weather conditions and cast uncertainties or obtaining a bond
to guarantee the completion of a film. Information provided through staff discussions with
industry sources, as well as through written comments and statements by several participants at
the May 19, 2010, hearing, revealed that there are various risks associated with film production
that could be hedged with risk management tools. With respect to the flow of capital into the
film-making process, one comment letter stated that about $14 billion in film financing has been
provided by third parties since 2004. Studios have increasingly relied on third party financial
arrangements through Special Purpose Vehicles and/or securitization to reduce their own

commercial exposure. The Commission understands from numerous written comments and from
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testimony taken during the May 19 hearing that these third party investors may utilize futures
contracts to mitigate their commercial exposure, even if the studios do not.

Second, box office revenue numbers are viewed by the industry as meaningful indicators
of the success of a particular film. These numbers are the basis for various contractual
arrangements in the industry. In this regard, the reported motion picture revenue numbers are
viewed as reliable and accurate summations of actual box office revenues. Industry sources
indicate that international distribution decisions, pay television license fees, DVD sales and
downstream television revenues are all affected by U.S. box office performance data. U.S. box
office revenue numbers are viewed as key variables in this assessment. Moreover, industry
sources have indicated that box office revenue numbers are used as the basis for bilateral
contracts between producers and persons paid based on gross revenues.

Finally, the Commission has received comment letters or statements at the May Hearing
describing the hedging potential for the contracts. Nine commenters either stated their belief that
the contracts would provide a risk management tool or expressed interest in using the contracts
for hedging. Those commenters stated that direct participants in the motion picture industry,
such as studios and producers, may benefit from having motion picture revenue futures contracts.
They also stated that parties not directly involved in the motion picture business, such as third
party financiers, licensers and merchandisers, might hedge risks associated with motion pictures
with which they associate their products and services.

V. Conclusion

Based on the foregoing economic and legal analysis of the MDEX request for contract
approval, the Commission does not believe that the terms and conditions of the proposed
Weekend Motion Picture Revenue futures and options contracts violate the Act or the

Commission’s Regulations thereunder. Therefore, the Commission approved the MDEX
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Opening Weekend Motion Picture Revenue collared futures contract, binary option contract and
the rules applicable thereto pursuant to Section 5¢(c)(2) and Section 5¢(c)(3) of the CEA and

Commission Regulation 40.3.
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APPENDIX |
EXCHANGE PRODUCT NAME

EARNINGS PER SHARE

NADEX 3M EPS

NADEX Amazon.com EPS
NADEX Apple EPS

NADEX Bebe Stores EPS
NADEX Boeing EPS
NADEX Caterpillar EPS
NADEX Citigroup EPS
NADEX Electronic Arts EPS
NADEX ExxonMobil EPS
NADEX Ford Motor Company EPS
NADEX Genentech EPS
NADEX Google EPS
NADEX Halliburton EPS
NADEX Intel EPS

NADEX Microsoft EPS
NADEX NYSE Euronext EPS
NADEX Pfizer EPS

NADEX Time Warner EPS
NADEX UAL EPS

NADEX Wal-Mart EPS
NADEX Walt Disney EPS
NADEX Yahoo! EPS

ECONOMIC DATA

CME Eurozone Harmonized Index of Consumer Prices
NADEX Consumer Price Index

NADEX Hospital Service

NADEX ISM Manufacturing PMI

NADEX Nonfarm Payrolls

NADEX Prescription Drugs

NADEX Retail Sales

NADEX Unemployment Claims

PRODUCT TYPE

Option on a Commodity
Option on a Commaodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commaodity
Option on a Commodity
Option on a Commodity

Future

Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity

STATUS

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

STATUS DATE

7/18/2007
8/27/2007
7/18/2007
8/27/2007
8/27/2007
7/18/2007
7/18/2007
8/27/2007
6/28/2007
8/27/2007
7/18/2007
7/18/2007
7/18/2007
7/18/2007
7/18/2007
7/18/2007
7/18/2007
7/18/2007
8/27/2007
6/28/2007
7/18/2007
7/18/2007

1/24/2006
1/10/2006
1/10/2006
1/10/2006
1/10/2006
1/10/2006
1/10/2006
1/10/2006



NADEX

Unemployment Rate Binary

MERGERS AND ACQUISITIONS

NADEX
NADEX
NADEX
NADEX
NADEX
NADEX
NADEX
NADEX
NADEX
NADEX
NADEX
USFE

USFE

CROP YIELD
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT
CBOT

Initial Jobless Claims

M&A Hershey/Cadbury

M&A ISE/Deutsche Borse

M&A ISE/NYSE

M&A NASDAQ/Philadelphia Exchange
M&A News Corp/Dow Jones

M&A Sirius/XM

M&A Yahoo/Microsoft

M&A, Google/Salesforce.com

M&A, Topps Co./Upper Deck

M&A, Tornante Company/Madison Dearborn/Topps
CME-CBOT Combination

ICE-CBOT Combination

Yield Insurance, lllinois Corn

Yield Insurance, lllinois Corn

Yield Insurance, lllinois Soybean

Yield Insurance, lllinois Soybean

Yield Insurance, Indiana Corn

Yield Insurance, Indiana Corn

Yield Insurance, lowa Corn

Yield Insurance, lowa Corn

Yield Insurance, Kansas Winter Wheat
Yield Insurance, Kansas Winter Wheat
Yield Insurance, N Dakota Spring Wheat
Yield Insurance, N Dakota Spring Wheat
Yield Insurance, Nebraska Corn

Yield Insurance, Nebraska Corn

Yield Insurance, Ohio Corn

Yield Insurance, Ohio Corn

Yield Insurance, U.S. Corn

Yield Insurance, U.S. Corn

Option on a Commodity

Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commaodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity

Option on a Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Option on a Future
Future

Certified

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved
Approved

3/26/2009

5/10/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
6/12/2007
6/12/2007
6/12/2007
5/3/2007

5/3/2007

12/26/1995 0:00
12/26/1995 0:00
2/23/1995 0:00
2/23/1995 0:00
12/26/1995 0:00
12/26/1995 0:00
2/23/1995 0:00
2/23/1995 0:00
2/23/1995 0:00
2/23/1995 0:00
2/23/1995 0:00
2/23/1995 0:00
12/26/1995 0:00
12/26/1995 0:00
12/26/1995 0:00
12/26/1995 0:00
12/26/1995 0:00
12/26/1995 0:00



WEATHER
CCFE
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

IFEX Event Linked - U.S. Tropical Wind Events
Aus Seasonal Strip Cooling DDI, Brisbane

Aus Seasonal Strip Cooling DDI, Brisbane

Aus Seasonal Strip Cooling DDI, Melbourne

Aus Seasonal Strip Cooling DDI, Melbourne

Aus Seasonal Strip Cooling DDI, Sydney

Aus Seasonal Strip Cooling DDI, Sydney

Aus Seasonal Strip Heating DDI, Brisbane

Aus Seasonal Strip Heating DDI, Brishane

Aus Seasonal Strip Heating DDI, Melbourne

Aus Seasonal Strip Heating DDI, Melbourne

Aus Seasonal Strip Heating DDI, Sydney

Aus Seasonal Strip Heating DDI, Sydney
Australian Cooling Degree Days Index, Brisbane
Australian Cooling Degree Days Index, Brisbane
Australian Cooling Degree Days Index, Melbourne
Australian Cooling Degree Days Index, Melbourne
Australian Cooling Degree Days Index, Sydney
Australian Cooling Degree Days Index, Sydney
Australian Heating Degree Days Index, Brisbane
Australian Heating Degree Days Index, Brisbane
Australian Heating Degree Days Index, Melbourne
Australian Heating Degree Days Index, Melbourne
Australian Heating Degree Days Index, Sydney
Australian Heating Degree Days Index, Sydney
Canadian CDD Index: Calgary Intl Arprt

Canadian CDD Index: Calgary Intl Arprt

Canadian CDD Index: Edmonton Intl Arprt
Canadian CDD Index: Edmonton Intl Arprt
Canadian CDD Index: Montreal/Trudeau Arprt
Canadian CDD Index: Montreal/Trudeau Arprt
Canadian CDD Index: Toronto Pearson Arprt
Canadian CDD Index: Toronto Pearson Arprt
Canadian CDD Index: Vancouver Arprt

Option on a Commodity Certified

Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Option on a Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

11/5/2007
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/14/2009
4/15/2009
4/14/2009
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Canadian CDD Index:
Canadian CDD Index:
Canadian CDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:
Canadian HDD Index:

Vancouver Arprt
Winnipeg Arprt
Winnipeg Arprt
Calgary Intl Arprt
Calgary Intl Arprt
Edmonton Intl Arprt
Edmonton Intl Arprt
Montreal/Trudeau Arprt
Montreal/Trudeau Arprt
Toronto Pearson Arprt
Toronto Pearson Arprt
Vancouver Arprt
Vancouver Arprt
Winnipeg Arprt
Winnipeg Arprt

Canadian Seasonal Strip CDD Index: Calgary Arprt
Canadian Seasonal Strip CDD Index: Calgary Arprt
Canadian Seasonal Strip CDD Index: Edmonton Arpt
Canadian Seasonal Strip CDD Index: Edmonton Arpt
Canadian Seasonal Strip CDD Index: Vancouver Air
Canadian Seasonal Strip CDD Index: Vancouver Air
Canadian Seasonal Strip CDD Index: Winnipeg Arpt
Canadian Seasonal Strip CDD Index: Winnipeg Arpt
Canadian Seasonal Strip CDD Indx: Montreal/Trud
Canadian Seasonal Strip CDD Indx: Montreal/Trud
Canadian Seasonal Strip CDD Indx: Toronto Pearsn
Canadian Seasonal Strip CDD Indx: Toronto Pearsn
Canadian Seasonal Strip HDD Index: Calgary Arprt
Canadian Seasonal Strip HDD Index: Calgary Arprt
Canadian Seasonal Strip HDD Index: Edmonton Arpt
Canadian Seasonal Strip HDD Index: Edmonton Arpt
Canadian Seasonal Strip HDD Index: Vancouver Air
Canadian Seasonal Strip HDD Index: Vancouver Air
Canadian Seasonal Strip HDD Index: Winnipeg Arpt
Canadian Seasonal Strip HDD Index: Winnipeg Arpt
Canadian Seasonal Strip HDD Indx: Montreal/Trud

Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006
12/7/2006



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Canadian Seasonal Strip HDD Indx: Montreal/Trud
Canadian Seasonal Strip HDD Indx: Toronto Pearsn
Canadian Seasonal Strip HDD Indx: Toronto Pearsn
Carvill Hurricane Index Cat-In-A-Box

Carvill Hurricane Index Cat-In-A-Box

Carvill Hurricane Index Seasonal Cat-In-A-Box
Carvill Hurricane Index Seasonal Cat-In-A-Box
Carvill Hurricane Index Seasonal Max Cat-In-A-Box
Carvill Hurricane Index Seasonal Max Cat-In-A-Box
Carvill Hurricane Index Seasonal Max, Eastern US
Carvill Hurricane Index Seasonal Max, Eastern US
Carvill Hurricane Index Seasonal Max, Florida
Carvill Hurricane Index Seasonal Max, Florida
Carvill Hurricane Index Seasonal Max, Gulf Coast
Carvill Hurricane Index Seasonal Max, Gulf Coast
Carvill Hurricane Index Seasonal Max, N. Atlantic
Carvill Hurricane Index Seasonal Max, N. Atlantic
Carvill Hurricane Index Seasonal Max, S. Atlantic
Carvill Hurricane Index Seasonal Max, S. Atlantic
Carvill Hurricane Index Seasonal, Eastern US
Carvill Hurricane Index Seasonal, Eastern US
Carvill Hurricane Index Seasonal, Florida

Carvill Hurricane Index Seasonal, Florida

Carvill Hurricane Index Seasonal, Gulf Coast
Carvill Hurricane Index Seasonal, Gulf Coast
Carvill Hurricane Index Seasonal, Northern Atlanti
Carvill Hurricane Index Seasonal, Northern Atlanti
Carvill Hurricane Index Seasonal, Southern Atlanti
Carvill Hurricane Index Seasonal, Southern Atlanti
Carvill Hurricane Index, Eastern US

Carvill Hurricane Index, Eastern US

Carvill Hurricane Index, Florida

Carvill Hurricane Index, Florida

Carvill Hurricane Index, Gulf Coast

Carvill Hurricane Index, Gulf Coast

Carvill Hurricane Index, Northern Atlantic

Option on a Future
Future
Option on a Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Option on a Future
Future
Future
Option on a Future
Option on a Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

12/7/2006
12/7/2006
12/7/2006
8/29/2007
8/29/2007
8/29/2007
8/29/2007
8/29/2007
8/29/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
6/21/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Carvill Hurricane Index, Northern Atlantic

Carvill Hurricane Index, Southern Atlantic

Carvill Hurricane Index, Southern Atlantic

CHI Binary, Cat-in-a-Box

CHI Binary, Eastern US

CHI Seasonal Gulf Coast plus Florida

CHI Seasonal Gulf Coast plus Florida

CHI Seasonal Gulf Coast plus Florida

CHI Seasonal Max Gulf + Florida

CHI Second Event Seasonal Maximum Cat-In-A-Box
CHI Second Event Seasonal Maximum Eastern US
CHI Second Event Seasonal Maximum Florida

CHI Second Event Seasonal Maximum Gulf Coast
CHI Second Event Seasonal Maximum No Atlantic
CHI Second Event Seasonal Maximum So Atlantic
CME Can Seas CAT Strip Index: Calgary Intl Airport
CME Can Seas CAT Strip Index: Calgary Intl Airport
CME Can Seas CAT Strip Index: Edmonton Intl Airprt
CME Can Seas CAT Strip Index: Edmonton Intl Airprt
CME Can Seas CAT Strip Index: Montreal/Trudeau
CME Can Seas CAT Strip Index: Montreal/Trudeau
CME Can Seas CAT Strip Index: Toronto/Pearson
CME Can Seas CAT Strip Index: Toronto/Pearson
CME Can Seas CAT Strip Index: Vancouver Intl Air
CME Can Seas CAT Strip Index: Vancouver Intl Air
CME Can Seas CAT Strip Index: Winnipeg Intl Air
CME Can Seas CAT Strip Index: Winnipeg Intl Air
CME Canadian CAT Index: Calgary Int'l Airport

CME Canadian CAT Index: Calgary Int'l Airport

CME Canadian CAT Index: Edmonton Int'l Airport
CME Canadian CAT Index: Edmonton Int'l Airport
CME Canadian CAT Index: Montreal/Trudeau Airport
CME Canadian CAT Index: Montreal/Trudeau Airport
CME Canadian CAT Index: Toronto Pearson Airport
CME Canadian CAT Index: Toronto Pearson Airport
CME Canadian CAT Index: Vancouver Intl Airport

Option on a Future
Future

Option on a Future
Option on a Commodity
Option on a Commodity
Future

Option on a Future
Option on a Commodity
Future

Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Option on a Commodity
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

4/25/2007
4/25/2007
4/25/2007
9/5/2008
9/5/2008
2/24/2010
2/24/2010
2/24/2010
3/25/2009
1/28/2009
1/28/2009
1/28/2009
1/28/2009
1/28/2009
1/28/2009
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007
5/8/2007



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

CME Canadian CAT Index: Vancouver Intl Airport

CME Canadian CAT Index: Winni
CME Canadian CAT Index: Winni
CME Cooling Degree Days Index
CME Cooling Degree Days Index
CME Cooling Degree Days Index
CME Cooling Degree Days Index
CME Cooling Degree Days Index
CME Cooling Degree Days Index
CME European CAT Index: Oslo-

peg Intl Airport
peg Intl Airport

: Colorado Springs
: Jacksonville

: Little Rock

. Los Angeles

: Raleigh/Durham

: Washington/Reag
Blindern, Norway

CME European HDD Index: Oslo-Blindern, Norway
CME European HDD Monthly Index, Rome

CME European Monthly HDD Index, Barcelona
CME European Monthly HDD Index, Barcelona
CME European Monthly HDD Index, Essen

CME European Monthly HDD Index, Essen

CME European Monthly HDD Index, Madrid

CME European Monthly HDD Index, Rome

CME European Monthly HDD Index, Madrid

CME European Monthly HDD Index, Rome

CME European Seasonal CAT St

rip Index: Oslo

CME European Seasonal Strip HDD Index: Oslo

CME Heating Degree Days Index
CME Heating Degree Days Index
CME Heating Degree Days Index
CME Heating Degree Days Index
CME Heating Degree Days Index
CME Heatng Degree Days Index:

: Colorado Springs
: Jacksonville

: Little Rock

: Raleight/Durham

: Washington/Reag
Los Angeles

CME Pacific Rim Index Hiroshima
CME Pacific Rim Index Hiroshima

CME Pacific Rim Index Osaka
CME Pacific Rim Index Osaka
CME Pacific Rim Index Seasonal
CME Pacific Rim Index Seasonal
CME Pacific Rim Index Seasonal
CME Pacific Rim Index Seasonal

Hiroshima
Hiroshima
Osaka
Osaka

Option on a Future
Future
Option on a Future
Future
Future
Future
Future
Future
Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Future
Option on a Future
Option on a Future
Future
Future
Future
Future
Future
Future
Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

5/8/2007

5/8/2007

5/8/2007

8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
6/16/2005
6/16/2005
6/16/2005
6/16/2005
6/16/2005
6/16/2005
6/16/2005
6/16/2005
6/16/2005
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/13/2009
8/13/2009
9/15/2004
9/15/2004
8/13/2009
8/13/2009
9/15/2004
9/15/2004



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

CME Pacific Rim Index Seasonal Tokyo
CME Pacific Rim Index Seasonal Tokyo

CME Pacific Rim Index Tokyo
CME Pacific Rim Index Tokyo

CME Seasonal Strip CDD Index:
CME Seasonal Strip CDD Index:
CME Seasonal Strip CDD Index:
CME Seasonal Strip CDD Index:
CME Seasonal Strip CDD Index:
CME Seasonal Strip CDD Index:
CME Seasonal Strip HDD Index:
CME Seasonal Strip HDD Index:
CME Seasonal Strip HDD Index:
CME Seasonal Strip HDD Index:
CME Seasonal Strip HDD Index:
CME Seasonal Strip HDD Index:

Colorado Springs
Jacksonville

Little Rock

Los Angeles
Raleigh/Durham
Washington/Reaga
Colorado Springs
Jacksonville

Little Rock

Los Angeles
Raleigh/Durham
Washington/Reaga

CME Seasonal Strip Snowfall Index: Boston Logan
CME Seasonal Strip Snowfall Index: Boston Logan
CME Seasonal Strip Snowfall Index: NY Cntrl Prk
CME Seasonal Strip Snowfall Index: NY Cntrl Prk
CME Weekly Temperature Index: Colorado Springs
CME Weekly Temperature Index: Jacksonville

CME Weekly Temperature Index: Little Rock

CME Weekly Temperature Index: Los Angeles
CME Weekly Temperature Index: Raleigh/Durham
CME Weekly Temperature Index: Washington/Reag

Degree Days Index, Atlanta
Degree Days Index, Atlanta

Degree Days Index, Baltimore/Washington
Degree Days Index, Baltimore/Washington

Degree Days Index, Boston
Degree Days Index, Boston
Degree Days Index, Chicago
Degree Days Index, Chicago
Degree Days Index, Cincinnati
Degree Days Index, Cincinnati

Future
Option on a Future
Future
Option on a Future
Future
Future
Future
Future
Future
Future
Future
Future
Future
Future
Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Future
Future
Future
Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future

Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Approved
Approved
Certified
Certified
Certified
Certified
Approved
Approved
Approved
Approved

9/15/2004
9/15/2004
9/15/2004
9/15/2004
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
12/7/2006
12/7/2006
12/7/2006
12/7/2006
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/11/2008
8/12/1999
8/12/1999
6/16/2005
6/16/2005
6/16/2005
6/16/2005
8/12/1999
8/12/1999
8/12/1999
8/12/1999



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Degree Days Index, Dallas

Degree Days Index, Dallas

Degree Days Index, Des Moines

Degree Days Index, Des Moines

Degree Days Index, Detroit

Degree Days Index, Detroit

Degree Days Index, Houston

Degree Days Index, Houston

Degree Days Index, Kansas City

Degree Days Index, Kansas City

Degree Days Index, Las Vegas

Degree Days Index, Las Vegas

Degree Days Index, Minneapolis

Degree Days Index, Minneapolis

Degree Days Index, New York

Degree Days Index, New York

Degree Days Index, Philadelphia

Degree Days Index, Philadelphia

Degree Days Index, Portland OR

Degree Days Index, Portland OR

Degree Days Index, Sacremento

Degree Days Index, Sacremento

Degree Days Index, Salt Lake City

Degree Days Index, Salt Lake City

Degree Days Index, Tucson

Degree Days Index, Tucson

European CAT Index, Prague, Ruzyne

European HDD Index, Prague, Ruzyne

European Seasonal CAT Strip, Prague, Ruzyne
European Seasonal Strip HDD Index PragueRuzyne
Frost Index Amsterdam

Frost Index Amsterdam

Hurricane Index Seasonal Max, Florida Gold Coast
Hurricane Index Seasonal, Florida Gold Coast
Monthly Cumulative Average Temperature, Amsterdam
Monthly Cumulative Average Temperature, Amsterdam

Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Future
Future
Future
Future
Option on a Future
Future
Future
Future
Option on a Future

Approved
Approved
Approved
Approved
Certified
Certified
Certified
Certified
Certified
Certified
Approved
Approved
Certified
Certified
Approved
Approved
Approved
Approved
Approved
Approved
Certified
Certified
Certified
Certified
Approved
Approved
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

8/12/1999
8/12/1999
8/12/1999
8/12/1999
6/16/2005
6/16/2005
6/16/2005
6/16/2005
6/16/2005
6/16/2005
8/12/1999
8/12/1999
6/16/2005
6/16/2005
8/12/1999
8/12/1999
8/12/1999
8/12/1999
8/12/1999
8/12/1999
6/16/2005
6/16/2005
6/16/2005
6/16/2005
8/12/1999
8/12/1999
2/26/2010
2/26/2010
2/26/2010
2/26/2010
12/16/2005
12/16/2005
6/9/2009
6/9/2009
12/2/2003
12/2/2003



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Monthly Cumulative Average Temperature, Barcelona
Monthly Cumulative Average Temperature, Barcelona
Monthly Cumulative Average Temperature, Berlin
Monthly Cumulative Average Temperature, Berlin
Monthly Cumulative Average Temperature, Essen
Monthly Cumulative Average Temperature, Essen
Monthly Cumulative Average Temperature, London
Monthly Cumulative Average Temperature, London
Monthly Cumulative Average Temperature, Madrid
Monthly Cumulative Average Temperature, Madrid
Monthly Cumulative Average Temperature, Paris
Monthly Cumulative Average Temperature, Paris
Monthly Cumulative Average Temperature, Rome
Monthly Cumulative Average Temperature, Rome
Monthly Cumulative Average Temperature, Stockholm
Monthly Cumulative Average Temperature, Stockholm
Monthly Heating Degree Days, Amsterdam

Monthly Heating Degree Days, Amsterdam

Monthly Heating Degree Days, Berlin

Monthly Heating Degree Days, Berlin

Monthly Heating Degree Days, London

Monthly Heating Degree Days, London

Monthly Heating Degree Days, Paris

Monthly Heating Degree Days, Paris

Monthly Heating Degree Days, Stockholm

Monthly Heating Degree Days, Stockholm

Seasonal Cumulative Average Temperature, Amsterdam
Seasonal Cumulative Average Temperature, Amsterdam
Seasonal Cumulative Average Temperature, Barcelona
Seasonal Cumulative Average Temperature, Barcelona
Seasonal Cumulative Average Temperature, Berlin
Seasonal Cumulative Average Temperature, Berlin
Seasonal Cumulative Average Temperature, Essen
Seasonal Cumulative Average Temperature, Essen
Seasonal Cumulative Average Temperature, London
Seasonal Cumulative Average Temperature, London

Future
Option on a Future
Future
Option on a Future
Option on a Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Option on a Future
Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
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Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Seasonal Cumulative Average Temperature, Madrid
Seasonal Cumulative Average Temperature, Madrid
Seasonal Cumulative Average Temperature, Paris
Seasonal Cumulative Average Temperature, Paris
Seasonal Cumulative Average Temperature, Rome
Seasonal Cumulative Average Temperature, Rome
Seasonal Cumulative Average Temperature, Stockholm
Seasonal Cumulative Average Temperature, Stockholm
Seasonal Degree Days Index, Atlanta

Seasonal Degree Days Index, Atlanta

Seasonal Degree Days Index, Chicago

Seasonal Degree Days Index, Chicago

Seasonal Degree Days Index, Cincinnati

Seasonal Degree Days Index, Cincinnati

Seasonal Degree Days Index, Dallas-Ft. Worth
Seasonal Degree Days Index, Dallas-Ft. Worth
Seasonal Degree Days Index, Des Moines
Seasonal Degree Days Index, Des Moines
Seasonal Degree Days Index, Las Vegas

Seasonal Degree Days Index, Las Vegas

Seasonal Degree Days Index, New York

Seasonal Degree Days Index, New York

Seasonal Degree Days Index, Philadelphia
Seasonal Degree Days Index, Philadelphia
Seasonal Degree Days Index, Portland

Seasonal Degree Days Index, Portland

Seasonal Degree Days Index, Tucson

Seasonal Degree Days Index, Tucson

Seasonal Degree Days, Baltimore/Washington
Seasonal Degree Days, Baltimore/Washington
Seasonal Degree Days, Boston

Seasonal Degree Days, Boston

Seasonal Degree Days, Detroit

Seasonal Degree Days, Detroit

Seasonal Degree Days, Houston

Seasonal Degree Days, Houston

Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
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Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
12/2/2003
6/16/2005
6/16/2005
7/22/2004
7/22/2004
6/16/2005
6/16/2005
7/22/2004
7/22/2004



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Seasonal Degree Days, Kansas City
Seasonal Degree Days, Kansas City
Seasonal Degree Days, Minneapolis-St. Paul
Seasonal Degree Days, Minneapolis-St. Paul
Seasonal Degree Days, Sacramento
Seasonal Degree Days, Sacramento
Seasonal Degree Days, Salt Lake City
Seasonal Degree Days, Salt Lake City
Seasonal Frost Index Amsterdam-Schiphol
Seasonal Frost Index Amsterdam-Schiphol
Seasonal Heating Degree Days, Amsterdam
Seasonal Heating Degree Days, Amsterdam
Seasonal Heating Degree Days, Barcelona
Seasonal Heating Degree Days, Barcelona
Seasonal Heating Degree Days, Berlin
Seasonal Heating Degree Days, Berlin
Seasonal Heating Degree Days, Essen
Seasonal Heating Degree Days, Essen
Seasonal Heating Degree Days, London
Seasonal Heating Degree Days, London
Seasonal Heating Degree Days, Madrid
Seasonal Heating Degree Days, Madrid
Seasonal Heating Degree Days, Paris
Seasonal Heating Degree Days, Paris
Seasonal Heating Degree Days, Rome
Seasonal Heating Degree Days, Rome
Seasonal Heating Degree Days, Stockholm
Seasonal Heating Degree Days, Stockholm
Snowfall Index (Boston)

Snowfall Index (Boston)

Snowfall Index (New York Central Park)
Snowfall Index (New York Central Park)
Snowfall, Monthly, Boston Logan International

Snowfall, Monthly, Chicago O'Hare International
Snowfall, Monthly, Chicago O'Hare Intert Airport

Snowfall, Monthly, Detroit Metro Airport

Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future

Option on a Commodity
Option on a Commodity

Option on a Future
Future
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Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

7/22/2004
7/22/2004
7/22/2004
7/22/2004
7/22/2004
7/22/2004
6/16/2005
6/16/2005
12/16/2005
12/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
6/16/2005
6/16/2005
12/2/2003
12/2/2003
3/20/2006
3/20/2006
3/20/2006
3/20/2006
1/25/2010
1/25/2010
1/25/2010
1/25/2010



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME

Snowfall, Monthly, Chicago O'hare International
Snowfall, Monthly, Detroit Metro Airport
Snowfall, Monthly, Detroit Metro Airport
Snowfall, Monthly, Minneapolis/St. Paul Airport
Snowfall, Monthly, Minneapolis/St. Paul Airport
Snowfall, Monthly, Minneapolis/St. Paul Airport
Snowfall, Monthly, New York Central Park
Snowfall, Monthly, New York La Guardia Airport
Snowfall, Monthly, New York LaGuardia Airport
Snowfall, Monthly, NY LaGuardia Airport
Snowfall, Seasonal, Boston Logan International
Snowfall, Seasonal, Detroit Metro Airport
Snowfall, Seasonal, Detroit Metro Airport
Snowfall, Seasonal, Chicago O'hare International
Snowfall, Seasonal, Chicago O'Hare International
Snowfall, Seasonal, Chicago O'Hare International
Snowfall, Seasonal, Detroit Metro Airport
Snowfall, Seasonal, Minneapolis/St. Paul Airport
Snowfall, Seasonal, Minneapolis/St. Paul Airport
Snowfall, Seasonal, New York Central Park
Snowfall, Seasonal, New York LaGuardia Airport
Snowfall, Seasonal, NY LaGuardia Airport
Snowfall, Seasonal, NY LaGuardia Airport
Snowfall,Seasonal, Minneapolis/St. Paul Airport

Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:

Atlanta Hartsfield
Atlanta Hartsfield
Baltimore/Washington
Baltimore/Washington
Boston Logan

Boston Logan
Chicago O'Hare
Chicago O'Hare
Cincinnati (Covington)
Cincinnati (Covington)
Dallas-Fort Worth
Dallas-Fort Worth

Future

Option on a Commodity
Option on a Future
Future

Option on a Commodity
Option on a Future
Option on a Commaodity
Option on a Future
Option on a Commodity
Future

Option on a Commodity
Future

Option on a Future
Future

Option on a Commodity
Option on a Future
Option on a Commodity
Option on a Commodity
Option on a Future
Option on a Commodity
Option on a Future
Future

Option on a Commodity
Future

Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
Future

Option on a Future
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Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
1/25/2010
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007



CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
CME
USFE
USFE
USFE
USFE
USFE
USFE
USFE

Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Weekly Temperature Index:
Nordix Financial Wind Index:
Nordix Financial Wind Index:
Nordix Financial Wind Index:
Nordix Financial Wind Index:
Nordix Financial Wind Index:
Nordix Financial Wind Index:
Nordix Financial Wind Index:

Des Moines

Des Moines

Detroit

Detroit

Houston Bush
Houston Bush
Kansas City

Kansas City

Las Vegas McCarran
Las Vegas McCarran
Minneapolis-St. Paul
Minneapolis-St. Paul
New York La Guardia
New York La Guardia
Philadelphia
Philadelphia

Portland

Portland

Sacramento Executive
Sacramento Executive
Salt Lake City

Salt Lake City
Tucson

Tucson

New York Region 1
New York Region 2
Texas Region 1
Texas Region 2
Texas Region 3
Texas Region 4
Texas Region 5

Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Option on a Future
Future
Future
Future
Future
Future
Future
Future
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Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified
Certified

5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
5/29/2007
2/25/2008
2/25/2008
2/25/2008
2/25/2008
2/25/2008
2/25/2008
2/25/2008



