
8CMEGroup 
A CME/Chk:ogo Board of Tr•do/NYMEX Com pony 

April22, 2009 

Mr. David Stawick 
Office of the Secretariat 
Commodity Futures Trading Commission 
Three Lafayette Centre 
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OffiCE Of THE SECRETARIAT 

RE: Section 5c(c)(1) and Regulation Section 40.6. Certification of Amendments to 
Hurricane Futures, Options, and Binary Contracts. Amendments to CME Rules 
42300, 42301, 42302.0., 42302.G., 42303.A., Interpretations and Special Notices 
Relating to Chapter 423, 423AOO, Interpretations and Special Notices Relating to 
Chapter 423A, 423800, 423801, 423802.1., 423B03.C., Interpretations and Special 
Notices Relating to Chapter 4238, 42700, 42701, 42702.0., 42703.A., Interpretations 
and Special Notices Relating to Chapter 427, 427 AOO, Interpretations and Special 
Notices Relating to Chapter 427 A, 427800, 427801, 427B03.C., Interpretations and 
Special Notices Relating to Chapter 4278, 42800, 42801, 42802.0., 42803.A., 
Interpretations and Special Notices Relating to Chapter 428, 428AOO, 
Interpretations and Special Notices Relating to Chapter 428A, 428800, 428801, 
428B03.C., Interpretations and Special Notices Relating to Chapter 4288, 428COO, 
428C01, 428C03.C., Interpretations and Special Notices Relating to Chapter 428C, 
43000, 43001, 43002.0., 43003.A., Interpretations and Special Notices Relating to 
Chapter 430, 430AOO, Interpretations and Special Notices Relating to Chapter 
430A, 430800, 430801, 430802.1., 430B03.C., Interpretations and Special Notices 
Relating to Chapter 4308, 43100, 43101, 43102.0., 43103.A., Interpretations and 
Special Notices Relating to Chapter 431, 431AOO, Interpretations and Special 
Notices Relating to Chapter 431A, 431800, 431801, 431B03.C., Interpretations and 
Special Notices Relating to Chapter 431 B, 43200, 43201, 43202.0., 43203.A., 
Interpretations and Special Notices Relating to Chapter 432, 432AOO, 
Interpretations and Special Notices Relating to Chapter 432A, 432800, 432801, 
432B03.C., Interpretations and Special Notices Relating to Chapter 4328, 432COO, 
432C01, 432C03.C., and Interpretations and Special Notices Relating to Chapter 
432C. 
CME Submission No. 09-077 

Dear Mr. Stawick: 

Chicago Mercantile Exchange Inc. ("CME" or "Exchange") hereby notifies the Commodity 
Futures Trading Commission that it has purchased all rights and other assets relating to the 
Carvill Hurricane Index™ (CHI™). Efforts are underway to rename CHI as the "CME Hurricane 
Index" and secure the necessary trademark registrations. In addition, EQECAT, Inc. was 
selected as the calculation agent for the index. Market participants were notified about these 
developments in a press release dated April 6, 2009; a copy of this press release is attached. 
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As a result of these name changes, a number of amendments are required to the rules for the 
hurricane futures, options and binary contracts that use the CHI. These amendments - none of 
which affect the operation or pricing of the contracts - are presented on the following pages, 
with additions underlined and deletions bracketed and overstruck. All amendments will be 
effective at the start of trading on Monday, April27, 2009. 

CME certifies that these actions comply with the Commodity Exchange Act and regulations 
thereunder. 

If you have any questions regarding this matter, please contact Paul Peterson at (312) 930-
4587 or via e-mail at paul.peterson@cmegroup.com, or Charles Piszczor at (312) 930-4536 or 
via e-mail at charles.piszczor@cmegroup.com, or me at (312) 648-4522. Please reference 
CME Submission No. 09-077 in any related correspondence. 

Sincerely, 

Is/ Stephen M. Szarmack 
Director and Associate General Counsel 

7520 
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Chapter 423 
CME[ Carvill] Hurricane Index Futures 

SCOPE OF CHAPTER 

This chapter is limited in application to futures trading on the CME[-Gaf¥ill] Hurricane lndexiM (CHI™). 
The procedures for trading, clearing and settlement, and any other matters not specifically covered 
herein shall be governed by the rules of the Exchange. 

COMMODITY SPECIFICATIONS 

CHI values will be calculated by [Carvill Amerisa] EOECAT. Inc. (EQECAT), using the methods 
described in the "[GaP.<ill] CME Hurricane Index: Scope and Definitions" document, for hurricanes 
making landfall in the following locations: 

• Eastern US (Brownsville, TX to Eastport, ME) 

Separate futures contracts will be listed for trading on named hurricanes that make landfall in a specific 
location (e.g., Eastern US between January 1 and December 31 inclusive of a calendar year. At the 
beginning of each season storm names are used from a list, starting with A and ending with Z, 
maintained by the World Meteorological Organization. In the event that more than 21 named storms 
occur in a season, additional storms will take names from the Greek alphabet: Alpha, Beta, Gamma, 
Delta, and so on. 

FUTURES CALL 

42302.0. Position Accountability 
A person owning or controlling more than 10,000 contracts net long or net short in any contract month 
shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the 
position, trading strategy, and hedging information if applicable. For positions involving options on the 
respective CME[-Gaf¥ill] Hurricane Index futures, this rule is superseded 

42302.G. Termination of Trading 

Futures trading shall terminate at 9:00 A.M. on the first Exchange business day that is at least two 
calendar days following the last forecast/advisory issued by the National Hurricane Center (NHC} for the 
named storm, but in no event shall trading terminate prior to the first Exchange business day that is at 
least two calendar days following January 1, or later than the first business day that is at least two 
calendar days following December 31. If a particular named storm is unused (i.e. that storm has not 
formed}, trading shall terminate at 9:00 A.M. on the first Exchange business day that is at least two 
calendar days following December 31. 

SETTLEMENT PROCEDURES 

42303.A. Final Settlement Price 
All futures contracts remaining open at the termination of trading shall be settled using the respective 
CHI final value reported by [Carvill Amerisa] EQECAT for that named storm, using the methodology in 
effect on that date and the NHC data from the Public Advisories issued through the life of the named 
storm. 

For example, on August 30, 2005, the last NHC Advisory on Hurricane Katrina was issued; therefore 
on September 2, 2005, the Eastern US contract for Hurricane Katrina would have been settled at 20.4 
CHI index points, using data from the NHC's Hurricane Katrina Advisories Number 9 (Florida landfall, 
CHI = 1.4) and Number 26A (Louisiana landfall, CHI = 19.0). 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 423 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill Amerisa !JFaRt6 tl:le EXsl:laR!Je tl:le ri!JI:lt6 te ~;~6e tl:le Carvill 1-!~;~rrisaRe IREiex (GI-ll) iR seRRestieR 
witl:l tl:le traEiiR!J ef M~;~re6 seRtrast6 aRe eptieR6 eR f~;~t~;~re6 seRtrast6 l:la6eEI ~;~peR 61;161:1 Ci-11. Carvill 
ArRefiea] EQECAT makes no warranty, express or implied, as to the results to be obtained by any 
person or any entity from the use of the Data in connection with the trading of futures contracts, options 
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on futures contracts or any other use. [Carvill America] EQECAT makes no express or implied 
warranties, and expressly disclaims all warranties of merchantability or fitness for a particular purpose 
or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [Carvill America] 
EQECAT have any liability for any special, punitive, indirect, or consequential damages (including lost 
profits), even if notified of the possibility of such damages. 

Chapter 423A 
Options on CME[ Carvill] Hurricane Index Futures 

423AOO. SCOPE OF CHAPTER 

This chapter is limited in application to trading in put and call options on CME[-Gaf¥ill] Hurricane 
Index™ (CHI™) futures contracts. The procedures for trading, clearing and settlement and any other 
matters not specifically covered herein shall be governed by the rules of the Exchange. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 423A 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill America !jraRtS tt:le eXCAaR!je tt:le ri!jAtS ta llSe tt:le Carvill j,l~;~rrioaRe IRelex (Cj,ll) iR C9RRectiaR 
witt:l tt:le traeliR!l af M~;~res ceRtraots aRel aptiaRs aR M~;~res caRtraots baseel ~;~peR SllCA Cj,jl. Carvill 
America] EQECAT. Inc. (EQECAT), makes no warranty, express or implied, as to the results to be 
obtained by any person or any entity from the use of the Data in connection with the trading of futures 
contracts, options on futures contracts or any other use. [Carvill America] EQECAT makes no express 
or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a particular 
purpose or use with respect to the CHI. Wit(lout limiting any of the foregoing, in no event shall [Gaf:\<iU 
America] EQECAT have any liability for any special, punitive, indirect, or consequential damages 
(including lost profits), even if notified of the possibility of such damages. 

Chapter 4238 
CME[ Can•ill] Hurricane Index~ Binary Contract 

423800. SCOPE OF CHAPTER 

This chapter is limited in application to trading of binary contracts on the CME[-Gaf¥ill] Hurricane 
Index™ (CHI™). The procedures for trading, clearing and settlement, and any other matters not 
specifically covered herein shall be governed by the rules of the Exchange. 

423801. COMMODITY SPECIFICATIONS 

CHI values will be calculated by [Carvill /\merica] EQECAT. Inc. (EQECAT), using the methods 
described in the "[Gaf:\<iU] CME Hurricane Index: Scope and Definitions" document, for hurricanes 
making landfall in the locations specified in Chapter 423. 

Separate binary contracts will be listed for trading on named hurricanes that make landfall in a specific 
location (e.g., Eastern US) between January 1 and December 31 inclusive of a calendar year. At the 
beginning of each season storm names are used from a list, starting with A and ending with Z, 
maintained by the World Meteorological Organization. In the event that more than 21 named storms 
occur in a season, additional storms will take names from the Greek alphabet: Alpha, Beta, Gamma, 
Delta, and so on. 

423802. CONTRACT CALL 

423802.1. Termination of Trading 

Trading shall terminate at 9:00 A.M. on the first Exchange business day that is at least two calendar 
days following the last forecasUadvisory issued by the National Hurricane Center (NHCl for the named 
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storm, but in no event shall trading terminate prior to the first Exchange business day that is at least two 
calendar days following January 1", or later than the first business day that is at least two calendar days 
following December 31. If a particular named storm is unused (i.e. that storm has not formed), trading 
shall terminate at 9:00 A.M. on the first Exchange business day that is at least two calendar days 
following December 31. 

423803. EXERCISE 

423B03.C. Final Settlement 

All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI final value reported by [GaF\•ill AFRerisa] EQECAT, using the methodology in effect on that date. 
Clearing members holding open positions in a CHI binary contract that is in the money at the 
termination of trading in that contract shall make payment to or receive payment from the Clearing 
House in accordance with normal variation performance bond procedures. All such positions shall be 
settled at a price of 100 points, equal to $10,000, and shall be marked to market in accordance with 
Rule 814 on the trading day of acceptance by the Clearing House of the exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 4238 

LIMITATION OF LIABILITY AND DISCLAIMER 

42700. 

42701. 

42702. 

[GaF\'ill AFRerisa grants the Exshange the rights to use the GaF\'ill l=lurrisane lnEiex (GI=II) in sonnestion 
with the traEiing of fut1:1res sontrasts ana 013tions on fut1:1res sontrasts, insi~:~Eiing einary sontrasts, easeEI 
l:lflOn s1:1sh Gl=ll. GaF\'ill AFRerisa] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in connection with the trading of 
futures contracts, options on futures contracts or any other use. [GaF\'ill AFRerisa] EQECAT makes no 
express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[GaF\'ill AFRerisa] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 

Chapter 427 
CME[ Carvill] Hurricane Index~ Seasonal Futures 

SCOPE OF CHAPTER 

This chapter is limited in application to futures trading on the seasonal total of the CME[-Gaf:vlll] 
Hurricane Index™ (CHI™). The procedures for trading, clearing and settlement, and any other matters 
not specifically covered herein shall be governed by the rules of the Exchange. 

COMMODITY SPECIFICATIONS 

CHI Seasonal values will be calculated by [GaF\•ill AFRerisa] EQECAT. Inc. (EQECATl, using the 
methods described in the "[Gaf't'ill] CME Hurricane Index: Scope and Definitions" document, for 
hurricanes making landfall in the following locations: 

• Gulf Coast (Brownsville, TX to AUFL Border) 

• Florida (AUFL Border to Fernandina Beach, FL) · 

• Southern Atlantic Coast (Fernandina Beach, FL to NCNA Border) 

• Northern Atlantic Coast (NCNA Border to Eastport, ME) 

• Eastern US (Brownsville, TX to Eastport, ME) 

Separate futures contracts will be listed for trading on the accumulated CHI final settlement values for 
all hurricanes that make landfall in a specific location (e.g., Gulf Coast) between January 1 and 
December 31 inclusive of a calendar year. 

FUTURES CALL 
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A person owning or controlling more than 1 0,000 contracts net long or net short in any contract month 
shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the 
position, trading strategy, and hedging information if applicable. For positions involving options on the 
respective CME[-GaP.tiU] Hurricane Index Seasonal futures, this rule is superseded by the option 
position accountability rule. 

SETTLEMENT PROCEDURES 

42703.A. Final Settlement Price 

All futures contracts remaining open at the termination of trading shall be settled using the respective 
CHI Seasonal final value reported by [Carvill Amerisa] EQECAT, using the methodology in effect on that 
date. For example, on January 3, 2006, the 2005 Gulf Coast Seasonal contract would have been 
settled at 28.9 CHI index points. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 427 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Car.•ill Ameriea !JFaAts tl:le ~lESRaA~Je tl:le ri~JRt6 ts 1:16e tl:le Carvill l=ll:lrrieaAe IAelelE (CI=II) iA esAAestisA 
witl:l tl:le traeliA~J sf fl:lt1:1re6 esAtrast6 aAel sptisA6 SA fl:lt1:1re6 ssAtrast6 ba6eel 1:1psA 61:161:1 Cl=ll. Carvill 
Ameriea] EQECAT makes no warranty, express or implied, as to the results to be obtained by any 
person or any entity from the use of the Data in connection with the trading of futures contracts, options 
on futures contracts or any other use. [Carvill Ameriea] EQECAT makes no express or implied 
warranties, and expressly disclaims all warranties of merchantability or fitness for a particular purpose 
or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [Carvill Ameriea] 
EQECAT have any liability for any special, punitive, indirect, or consequential damages (including lost 
profits), even if notified of the possibility of such damages. 

Chapter 427A 
Options on CME[ Carvill] Hurricane lndexfM] Seasonal Futures 

427 AOO. SCOPE OF CHAPTER 

This chapter is limited in application to trading in put and call options on CME[-GaP.<i!J] Hurricane 
Index™ (CHI™) Seasonal futures contracts. The procedures for trading, clearing and settlement and 
any other matters not specifically covered herein shall be governed by the rules of the Exchange. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 427A 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill Ameriea !JFaAt6 tl:le ~lESRaA!Je tl:le ri~JRt6 ts 1:16e tl:le Carvill l=ll:lrrieaAe IAelelE (CI=II) iA esAAeetisA 
witl:l tl:le traeliA~J sf fl:lt1:1re6 ssAtrast6 aAel sptisA6 sA fl:lt1:1re6 esAtraet6 ba6eel 1:1psA 61:16R Cl=ll. Carvill 
Ameriea] EQECAT. Inc. (EQECAT) makes no warranty, express or implied, as to the results to be 
obtained by any person or any entity from the use of the Data in connection with the trading of futures 
contracts, options on futures contracts or any other use. [Carvill Ameriea] EQECAT makes no express 
or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a particular 
purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [Gar.<ill 
Amefiea] EQECAT have any liability for any special, punitive, indirect, or consequential damages 
(including lost profits), even if notified of the possibility of such damages. 
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Ch!_pter 4278 
CME[ Carvill] Hurricane lndexrJ Seasonal Binary Contract 

427800. SCOPE OF CHAPTER 

This chapter is limited in application to trading of binary contracts on the seasonal total of the respective 
CME[-Gaf't'ill] Hurricane lndexiM (CHI™). The procedures for trading, clearing and settlement, and any 
other matters not specifically covered herein shall be governed by the rules of the Exchange. 

427801. COMMODITY SPECIFICATIONS 

CHI Seasonal values will be calculated by [Carvill Amerisa] EQECAT, Inc. (EQECATl, using the 
methods described in the "[Gaf\lill] CME Hurricane Index: Scope and Definitions" document, for 
hurricanes making landfall in the locations specified in Chapter 427. 

Separate binary contracts will be listed for trading on the accumulated CHI final settlement values for all 
hurricanes that make landfall (e.g., Gulf Coast) between January 1 and December 31 inclusive of a 
calendar year. 

427803. EXERCISE 

427B03.C. Final Settlement 
All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI seasonal final value reported by [Carvill Amerisa] EQECAT, using the methodology in effect on that 
date. 

Clearing members holding open positions in a CHI seasonal binary contract that is in the money at the 
termination of trading in that contract shall make payment to or receive payment from the Clearing 
House in accordance with normal variation performance bond procedures. All such positions shall be 
settled at a price of 100 points, equal to $10,000, and shall be marked to market in accordance with 
Rule 814 on the trading day of acceptance by the Clearing House of the exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 4278 

LIMITATION OF LIABILITY AND DISCLAIMER 

42800. 

42801. 

[Carvill Amerisa !JFaRts tt:le elEst:laR!Je tt:le ri!jt:lts te 1:1se tt:le Carvill H1:1rrisaRe IRelelE (CHI) iR seRRestieR 
witt:l tt:le traeliR!l ef fl:lt1:1res seRtrasts aRel. eptieRs eR fl:lt1:1res seRtrasts, iRGII:IeliR!l eiRary seRtrasts, easeel 
wpeR swst:l CHI. Carvill Amerisa] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in connection with the trading of 
futures contracts, options on futures contracts or any other use. [Carvill Amerisa] EQECAT makes no 
express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[Carvill Amerisa] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 

Chapter 428 
CME[ Carvill] Hurricane lndexfM] Seasonal Maximum Futures 

SCOPE OF CHAPTER 

This chapter is limited in application to futures trading on the seasonal maximum value of the CME[
Gaf\lill] Hurricane Index™ (CHI™). The procedures for trading, clearing and settlement, and any other 
matters not specifically covered herein shall be governed by the rules of the Exchange. 

COMMODITY SPECIFICATIONS 

CHI Seasonal Maximum values will be calculated by [Carvill Amerisa] EQECAT. Inc. (EQECATl. using 
the methods described in the "[Gaf\lill] CME Hurricane Index: Scope and Definitions" document, for 
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• Gulf Coast (Brownsville, TX to AUFL Border) 

• Florida (AUFL Border to Fernandina Beach, FL) 

• Southern Atlantic Coast (Fernandina Beach, FL to NCNA Border) 

• Northern Atlantic Coast (NCNA Border to Eastport, ME) 

• Eastern US (Brownsville, TX to Eastport, ME) 

• Gulf+ Florida (Brownsville, TX to Fernandina Beach, FL) 

Separate futures contracts will be listed for trading on the maximum CHI final. settlement value for 
hurricanes that make landfall in a specific location (e.g., Gulf Coast) between January 1 and December 
31 inclusive of a calendar year. 

FUTURES CALL 

42802.0. Position Accountability 

A person owning or controlling more than 10,000 contracts net long or net short in any contract month 
shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the 
position, trading strategy, and hedging information if applicable. For positions involving options on the 
respective CME[-Gai¥i!J] Hurricane Index Seasonal maximum futures, this rule is superseded by the 
option position accountability rule. 

SETTLEMENT PROCEDURES 

42803.A. Final Settlement Price 

All futures contracts remaining open at the termination of trading shall be settled using the respective 
CHI Seasonal Maximum final value reported by [CaFVill AR=terisa] EQECAT, using the methodology in 
effect on that date. For example, on January 3, 2006, the 2005 Gulf Coast Seasonal Maximum contract 
would have been settled at 19.0 CHI index points. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 428 

LIMITATION OF LIABILITY AND DISCLAIMER 

[CaFVill AR'Ierisa !JFaAtS tAO elESAaA!JO tAO Fi!jAtS to use tAO CaFVill HurrisaAe IAelex (CHI) iA 60AAestiOA 
witA tAO traeliA!j of futures SOAtrasts aAel 013tiOAS OR futures SOAtrasts 13aseel U!30A SUSA CHI. CaFVill 
AR=terisa] EQECAT makes no warranty, express or implied, as to the results to be obtained by any 
person or any entity from the use of the Data in connection with the trading of futures contracts, options 
on futures contracts or any other use. [CaFVill AR=terisa] EQECAT makes no express or implied 
warranties, and expressly disclaims all warranties of merchantability or fitness for a particular purpose 
or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [CaFVilll\R'Ierisa] 
EQECAT have any liability for any special, punitive, indirect, or consequential damages (including lost 
profits), even if notified of the possibility of such damages. 

Chapter 428A 
Options on CME[ Carvill] Hurricane Index~ 

Seasonal Maximum Futures 

428AOO. SCOPE OF CHAPTER 

This chapter is limited in application to trading in put and call options on CME[-Gafvill] Hurricane 
lndexiM (CHI™) Seasonal Maximum futures contracts. The procedures for trading, clearing and 
settlement and any other matters not specifically covered herein shall be governed by the rules of the 
Exchange. 
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INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 428A 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill /\merisa grants the exshange the rights ta 11se the Carvill l=l11rrisane lnetex (CI=II) in sannestian 
'Nith the traeting af M11res santrasts anet af)tians an M11res sentrasts laaseet llflan s11sh Cl=ll. Carvill 
1\merisa] EQECAT. Inc. (EQECAT) makes no warranty, express or implied, as to the results to be 
obtained by any person or any entity from the use of the Data in connection with the trading of futures 
contracts, options on futures contracts or any other use. [Carvill Amerisa] EQECAT makes no express 
or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a particular 
purpose or use with respect to the CHI. Without limiting any ofthe foregoing, in no event shall [Carvill 
1\merisa] EQECAT have. any liability for any special, punitive, indirect, or consequential damages 
(including lost profits), even if notified of the possibility of such damages. 

Chapter 4288 
CME[ Carvill] Hurricane Index~ 

Seasonal Maximum Binary Contract 

428BOO. SCOPE OF CHAPTER 

This chapter is limited in application to tradin~ of binary contracts on the seasonal maximum value of 
the respective CME[-Caf:¥i#] Hurricane lndex...M (CHI™). The procedures for trading, clearing and 
settlement, and any other matters not specifically covered herein shall be governed by the rules of the 
Exchange. 

428B01. COMMODITY SPECIFICATIONS 

CHI Seasonal Maximum values will be calculated by [Carvill 1\merisa] EQECAT. Inc. (EQECAT), using 
the methods described in the "[GaMU] CME Hurricane Index: Scope and Definitions" document, for 
hurricanes making landfall in the locations specified in Chapter 428. 

Separate binary contracts will be listed for trading on the maximum CHI final settlement value for 
hurricanes that make landfall in a specific location (e.g., Gulf Coast) between January 1 and December 
31 inclusive of a calendar year. 

428B03. EXERCISE 

428B03.C. Final Settlement 

All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI seasonal maximum final value reported by [Carvill 1\merisa] EQECAT, using the methodology in 
effect on that date. 

Clearing members holding open positions in. a CHI seasonal maximum binary contract that is in the 
money at the termination of trading in that contract shall make payment to or receive payment from the 
Clearing House in accordance with normal variation performance bond procedures. All such positions 
shall be settled at a price of 100 points, equal to $10,000, and shall be marked to market in accordance 
with Rule 814 on the trading day of acceptance by the Clearing House of the exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 428B 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill /\merisa grants the exshange tl:le rights ta 11se the Carvill l=lurrisane lnetex (CI=II) in sannestian 
witl:l the traeting af M11res santrasts anet af)tians an M11res santrasts, insl11eting lainary santrasts, laaseet 
llflan s11sh Cl=ll. Carvill /\merisa] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in connection with the trading of 
futures contracts, options on futures contracts or any other use. [Carvill 1\merisa] EQECAT makes no 
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express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[Carvill America] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 

Chapter 428C 
CME[ CaF\•ill] Hurricane lndexfM] 

Second Event Seasonal Maximum Binary Contract 

428COO. SCOPE OF CHAPTER 

This chapter is limited in application to trading of binary contracts on the second event seasonal 
maximum value of the respective CME[-GaP.till] Hurricane Index™ (CHITM). The procedures for trading, 
clearing and settlement, and any other matters not specifically covered herein shall be governed by the 
rules of the Exchange. 

428C01. COMMODITY SPECIFICATIONS 

CHI Second Event Seasonal Maximum values will be calculated by [Carvill America] EQECAT. Inc. 
(EQECAT), using the methods described in the "[Gar¥ill] CME Hurricane Index: Scope and Definitions" 
document, for hurricanes making landfall in the locations specified in Chapter 428. 

Separate binary contracts will be listed for trading on the second hurricane to make landfall in a specific 
location (e.g., Gulf Coast) between January 1 and December 31 inclusive of a calendar year with a 
particular maximum CHI value. 

428C03. EXERCISE 

428C03.C. Final Settlement 

All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI second event seasonal maximum final value reported by [Carvill America] EQECAT, using the 
methodology in effect on that date. 

Clearing members holding open positions in a CHI second event seasonal maximum binary contract 
that is in the money at the termination of trading in that contract shall make payment to or receive 
payment from the Clearing House in accordance with normal variation performance bond procedures. 
All such positions shall be settled at a price of 100 points, equal to $10,000, and shall be marked to 
market in accordance with Rule 814 on the trading day of acceptance by the Clearing House of the 
exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 428C 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill America grants the Exchange the ri9hts to use the Carvill l=lurricane lnElex (CI=II) in connection 
with the traEling of futures contracts ana orations on futures contracts, incluEling binary contracts, baseEl 
uraon such Cl=ll. Carvill 1\merica] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in. connection with the trading of 
futures contracts, options on futures contracts or any other use. [Carvill America] EQECAT makes no 
express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[Carvill America] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 

Chapter 430 
CME[ Carvill] Hurricane lndexfM] 
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Cat-In-A-Box Futures 

SCOPE OF CHAPTER 

This chapter is limited in application to futures trading on the CME[-GaAAII] Hurricane Index™ (CHPM) 
Cat-In-A-Box. The procedures for trading, clearing and settlement, and any other matters not 
specifically covered herein shall be governed by the rules of the Exchange. 

COMMODITY SPECIFICATIONS 

CHI Cat-In-A-Box values will be calculated by [Carvill Amerisa] EQECAT. Inc. (EQECAT), using the 
methods described in the "[GaP.<ill] CME Hurricane Index: Scope and Definitions" document, for 
hurricanes entering the following geographic areas: 

• Galveston-Mobile (area bounded by 95°30'0"W on the west, 87°30'0"W on the east, 27°30'0"N on 
the south, and the corresponding segment of the US coastline on the north) 

Separate futures contracts will be listed for trading on named hurricanes that enter a specific 
geographic area (e.g., Galveston-Mobile) between January 1 and December 31 inclusive of a calendar 
year. At the beginning of each season storm names are used from a list, starting with A and ending 
with Z, maintained by the World· Meteorological Organization. In the event that more than 21 named 
storms occur in a season, additional storms will take names from the Greek alphabet: Alpha, Beta, 
Gamma, Delta, and so on. 

FUTURES CALL 

43002.0. Position Accountability 

A person owning or controlling more than 1 0,000 contracts net long or net short in any contract month 
shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the 
position, trading strategy, and hedging information if applicable. For positions involving options on the 
respective CME[-Caf¥iU] Hurricane Index Cat-In-A-Box futures, this rule is superseded by the option 
position accountability rule. 

SETILEMENT PROCEDURES 

43003.A. Final Settlement Price 

All futures contracts remaining open at the termination of trading shall be settled using the respective 
CHI Cat-In-A-Box final value reported by [Carvill Amerisa] EQECAT for that named storm, using the 
methodology in effect on that date and the National Hurricane Center (NHC} data from the Public 
Advisory that results in the maximum calculated CHI Cat-In-A-Box value while the hurricane is within 
the designated area. 

For example, on August 28, 2005, Hurricane Katrina had a maximum CHI value in the Galveston
Mobile area of 22.4 using data from NHC's Hurricane Katrina Advisory Number 25; therefore the 
Galveston-Mobile Cat-In-A-Box contract for Hurricane Katrina would have been settled at 22.4 CHI 
index points with the final settlement value reported by [Carvill Amerisa] EQECAT after the final Public 
Advisory for Katrina had been issued by the NHC. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 430 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill Amerisa €)rants tf:le Exsf:lan€Je tf:le Fi€)f:lts te l:lse tf:le Carvill l=tl:lrrisane lnEiex (CI=II) in sennestien 
•.vitf:l tf:le traEiin§ ef futl:lres sentrasts ana GJ'ltiens en f1:1t1:1res sontrasts easeEI l:lJ'lGR Sl;lGf:l Cl=ll. Carvill 
1\merisa] EQECAT makes no warranty, express or implied, as to the results to be obtained by any 
person or any entity from the use of the Data in connection with the trading of futures contracts, options 
on futures contracts or any other use. [Carvill Amerisa] EQECAT makes no express or implied 
warranties, and expressly disclaims all warranties of merchantability or fitness for a particular purpose 
or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [Carvill Amerisa] 
EQECAT have any liability for any special, punitive, indirect, or consequential damages (including lost 
profits), even if notified of the possibility of such damages. 
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Chapter 430A 
Options on CME[ Carvill] Hurricane lndexfM] 

Cat-In-A-Box Futures 

430AOO. SCOPE OF CHAPTER 

This chapter is limited in application to trading in put and call options on CME[-GaP.tiU] Hurricane 
Index™ (CHPM) Cat-In-A-Box futures contracts. The procedures for trading, clearing and settlement 
and any other matters not specifically covered herein shall be governed by the rules of the Exchange. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 430A 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill AFRerisa €JFaRts tRe el<SRaR€Je tRe Fi€JRts te l:lSe tRe Carvill l=ll:lrrisaRe IRaex (CI=II) iR 69RRestieR 
'NitA ti'le traaiR€1 ef Ml:lres seRtrasts aRa ef)tieRs eR Ml:lres seRtrasts basea l:lfl9R Sl:lSR Cl=ll. Carvill 
AFRerisa] EQECAT, Inc. CEQECAT) makes no warranty, express or implied, as to the results to be 
obtained by any person or any entity from the use of the Data in connection with the trading of futures 
contracts, options on futures contracts or any other use. [Carvill AFRerisa] EQECAT makes no express 
or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a particular 
purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [Gar¥ill 
AFRerisa] EQECAT have any liability for any special, punitive, indirect, or consequential damages 
(including lost profits), even if notified of the possibility of such damages. 

Chapter 430B 
CME[ Carvill] Hurricane lndexfM] Cat-In-A-Box Binary Contract 

430800. SCOPE OF CHAPTER 

This chapter is limited in application to trading of binary contracts on the CME[-GaP.tiU] Hurricane 
Index™ (CHI™} Cat-In-A-Box. The procedures for trading, clearing and settlement, and any other 
matters not specifically covered herein shall be governed by the rules of the Exchange. 

430801. COMMODITY SPECIFICATIONS 

CHI Cat-In-A-Box values will be calculated by [Carvill AFRerisa] EQECAT, Inc. CEQECAT), using the 
methods described in the "[Gar¥ill) CME Hurricane Index: Scope and Definitions" document, for 
hurricanes entering the geographic areas specified in Chapter 430. 
Separate binary contracts will be listed for trading on named hurricanes that enter a specific geographic 
area (e.g., Galveston-Mobile) between January 1 and December 31 inclusive of a calendar year. At the 
beginning of each season storm names are used from a list, starting with A and ending with Z, 
maintained by the World Meteorological Organization. In the event that more than 21 named storms 
occur in a season, additional storms will take names from the Greek alphabet: Alpha, Beta, Gamma, 
Delta, and so on. 

430802. CONTRACT CALL 

430802.1. Termination of Trading 
Trading shall terminate at 9:00 A.M. on the first Exchange business day that is at least two calendar 
days following the last forecast/advisory issued by the National Hurricane Center (NHC} for the named 
storm, but in no event shall trading terminate prior to the first Exchange business day that is at least two 
cal.endar days following January 1, or later than the first business day that is at least two calendar days 
following December 31. If a particular named storm is unused (i.e. that storm has not formed), trading 
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shall terminate at 9:00 A.M. on the first Exchange business day that is at least two calendar days 
following December 31. 

430803. EXERCISE 

430B03.C. Final Settlement 

All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI Cat-In-A-Box final value reported by [Carvill America] EQECAT, using the methodology in effect on 
that date. 

Clearing members holding open positions in a CHI Cat-In-A-Box binary contract that is in the money at 
the termination of trading in that contract shall make payment to or receive payment from the Clearing 
House in accordance with normal variation performance bond procedures. All such positions shall be 
settled at a price of 100 points, equal to $10,000, and shall be marked to market in accordance with 
Rule 814 on the trading day of acceptance by the Clearing House of the exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 4308 

LIMITATION OF LIABILITY AND DISCLAIMER 

43100. 

43101. 

43102. 

[Carvill America §FaRts tl:le excl:laR§e tl:le ri§l:lts te ~;~se tl:le Carvill l=l~;~rricaRe IRelex (CI=II) iR CSRRestieR 
witl:l tl:le traeliR§ ef fut~;~res ceRtrasts aRel eptieRs eR M~;~res ceRtracts, iRcl~;~eliR§ eiRary ceRtrasts, easeel 
~;~peR s~;~cl:l Cl=ll. Carvill America] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in connection with the trading of 
futures contracts, options on futures contracts or any other use. [Carvill America] EQECAT makes no 
express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[Carvill America] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 

Chapter 431 
CME[ Carvill] Hurricane lndexfM] 
Seasonal Cat-In-A-Box Futures 

SCOPE OF CHAPTER 

This chapter is limited in application to futures trading on the seasonal total of the CME[-Gaf¥ill] 
Hurricane lndex!M (CHilM) Cat-In-A-Box. The procedures for trading, clearing and settlement, and any 
other matters not specifically covered herein shall be governed by the rules of the Exchange. 

COMMODITY SPECIFICATIONS 

CHI Seasonal Cat-In-A-Box values will be calculated by [Carvilll\merica] EQECAT. Inc. (EQECATl, 
using the methods described in the "[Gafvill] CME Hurricane Index: Scope and Definitions" document, 
for hurricanes entering the following geographic areas: 

• Galveston-Mobile (area bounded by 95"30'0"W on the west, 87"30'0"W on the east, 27"30'0"N on 
the south, and the corresponding segment of the US coastline on the north) 

Separate futures contracts will be listed for trading on the accumulated CHI Cat-In-A-Box final 
settlement values for all hurricanes that enter a specific geographic area (e.g., Galveston-Mobile) 
between January 1 and December 31 inclusive of a calendar year. 

FUTURES CALL 

43102.0. Position Accountability 
A person owning or controlling more than 10,000 contracts net long or net short in any contract month 
shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the 
position, trading strategy, and hedging information if applicable. For positions involving optioris on the 



43103. 

Amendments to CME Hurricane Contracts 
April 22, 2009 

Page 14 

respective CME[-Gafvill] Hurricane Index Seasonal Cat-In-A-Box futures, this rule is superseded by the 
option position accountability rule. 

SETILEMENT PROCEDURES 

43103.A. Final Settlement Price 

All futures contracts remaining open at the termination of trading shall be settled using the respective 
CHI Seasonal Cat-In-A-Box final value reported by [CaFvill AmeFisa] EQECAT, using the methodology in 
effect on that date. For example, on January 3, 2006, the 2005 Galveston-Mobile Seasonal Cat-In-A
Box contract would have been settled at 33.3 CHI index points. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 431 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Car.>'ill AmeFisa !JFaAt6 tt:le el(SRaA!Je tt:le Fi§Rt6 ts 1:16e tt:Je CaFVill HI:IFFisaAe IAEie* ~CHI) iA ssAAestisA 
· witt:! tt:Je tr=aEiiA!J sf fl:lti:IFe6 ssAtFasts aAEI sptieA6 sA fl:lti:IFe6 ssAtFast6 13a6eEI I:II3SA 61:16R CHI. CaFVill 

Amerisa] EQECAT makes no warranty, express or implied, as to the results to be obtained by any 
person or any entity from the use of the Data in connection with the trading of futures contracts, options 
on futures contracts or any other use. [CaFVill Amerisa] EQECAT makes no express or implied 
warranties, and expressly disclaims all warranties of merchantability or fitness for a particular purpose 
or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [CaFVill AmeFisa] 
EQECAT have any liability for any special, punitive, indirect, or consequential damages (including lost 
profits), even if notified of the possibility of such damages. 

Chapter 431A 
Options on CME[ CaF\•ill] Hurricane Index~ 

Seasonal Cat-In-A-Box Futures 

431AOO. SCOPE OF CHAPTER 

This chapter is limited in application to trading in put and call options on CME[-Gafvill] Hurricane 
lndexiM (CHI™) Seasonal Cat-In-A-Box futures contracts. The procedures for trading, clearing and 
settlement and any other matters not specifically covered herein shall be governed by the rules of the 
Exchange. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 431A 

LIMITATION OF LIABILITY AND DISCLAIMER 

[CaFVill J\meFisa !JFaAt6 tt:Je el(SR8A!Je tt:le Fi!JRt6 ts 1:16e tt:Je CaFVill HI:IFFisaAe IAEie* ~CHI) iA ssAAestisA 
witt:! tt:le tFaEiiA!J sf fl:lti:IFe6 ssAtrast6 aAEI sptieA6 SA fl:lti:IFe6 ssAtr=asts easeEI 1:1psA 61:16R CHI. CaFvill 
Amefisa] EQECAT. Inc. (EQECATl makes no warranty, express or implied, as to the results to be 
obtained by any person or any entity from the use of the Data in connection with the trading of futures 
contracts, options on futures contracts or any other use. [CaFVill AmeFisa] EQECAT makes no express 
or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a particular 
purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [GaNill 
Amefisa] EQECAT have any liability for any special, punitive, indirect, or consequential damages 
(including lost profits}, even if notified of the possibility of such damages. 

Chapter 431 B 
CME[ Carvill] Hurricane lndexfM] Seasonal 
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Cat-In-A-Box Binary Contract 

431 BOO. SCOPE OF CHAPTER 

This chapter is limited in application to trading of binary contracts on the seasonal total of the respective 
CME[-GaP.till] Hurricane lndexiM (CHI™) for Cat-In-A-Box. The procedures for trading, clearing and 
settlement, and any other matters not specifically covered herein shall be governed by the rules of the 
Exchange. 

431 B01. COMMODITY SPECIFICATIONS 

CHI Seasonal Cat-In-A-Box values will be calculated by [Carvill Amerisa] EQECAT. Inc. (EQECATl, 
using the methods described in the "[GaMII] CME Hurricane Index: Scope and Definitions" document, 
for hurricanes entering the geographic areas specified in Chapter 431. 

Separate binary contracts will be listed for trading on the accumulated CHI Cat-in-a-Box final settlement 
values for all hurricanes that enter a specific geographic area (e.g., Galveston-Mobile) between January 
1 and December 31 inclusive of a calendar year. 

431 B03. EXERCISE 

431 B03.C. Final Settlement 
All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI seasonal Cat-In-A-Box final value reported by [CaP.•ill Amerisa] EQECAT, using the methodology in 
effect on that date. 

Clearing members holding open positions in a CHI seasonal Cat-In-A-Box binary contract that is in the 
money at the termination of trading in that contract shall make payment to or receive payment from the 
Clearing House in accordance with normal variation performance bond procedures. All such positions 
shall be settled at a price of 100 points, equal to $10,000, and shall be marked to market in accordance 
with Rule 814 on the trading day of acceptance by the Clearing House of the exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 431B 

LIMITATION OF LIABILITY AND DISCLAIMER 

43200. 

43201. 

(Carvill Amerisa ~raRts tl:le Exsl:laR~e tl:le ri~l:lts te 1:1se tl:le Carvill M1:1rrieaRe IREiex (CMI) iR eeRRestieR 
witl:l tl:le traeliR~ ef fl:lt1:1res eeRtrasts aREI eptieRs eR fl:lt1:1res seRtrasts, iRel1:1eliR~ biRary eeRtrasts, baseel 
1:1peR s~:~sl:l CMI. Carvill l\merisa] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in connection with the trading of 
futures contracts, options on futures contracts or any other use. [Cap.•ill l\meriea] EQECAT makes no 
express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[Carvill l\merisa] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 

Chapter432 
CME[ Carvill] Hurricane lndexfM] 

Seasonal Maximum Cat-In-A-Box Futures 

SCOPE OF CHAPTER 

This chapter is limited in application to futures trading on the seasonal maximum value of the CME[
Car¥ill] Hurricane Index™ (CHI™) Cat-In-A-Box. The procedures for trading, clearing and settlement, 
and any other matters not specifically covered herein shall be governed by the rules of the Exchange. 

COMMODITY SPECIFICATIONS 

CHI Seasonal Maximum Cat-In-A-Box values will be calculated by [Carvill l\meriea] EQECAT. Inc. 
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(EQECATl, using the methods described in the "[Gaf¥ill] CME Hurricane Index: Scope and Definitions" 
document, for hurricanes entering the following geographic areas: 

• Galveston-Mobile (area bounded by 95°30'0"W on the west, 87°30'0"W on the east, 27°30'0"N on 
the south, arid the corresponding segment of the US coastline on the north) 

Separate futures contracts will be listed for trading on the maximum CHI Cat-in-a-Box final settlement 
value for hurricanes that enter a specific geographic area (e.g., Galveston-Mobile) between January 1 
and December 31 inclusive of a calendar year. 

FUTURES CALL 

43202.0. Position Accountability 

A person owning or controlling more than 10,000 contracts net long or net short in any contract month 
shall provide, in a timely fashion, upon request by the Exchange, information regarding the nature of the 
position, trading strategy, and hedging information if applicable. For positions involving options on the 
respective CME[-Gaf¥ill] Hurricane Index Seasonal maximum futures, this rule is superseded by the 
option position accountability rule. 

SETTLEMENT PROCEDURES 

43203.A. Final Settlement Price 

All futures contracts remaining open at the termination of trading shall be settled using the respective 
CHI Seasonal Maximum Cat-In-A-Box final value reported by [Carvill l'cmerisa] EQECAT, using the 
methodology in effect on that date. For example, on January 3, 2006, the 2005 Galveston-Mobile 
Seasonal Maximum Cat-In-A-Box contract would have been settled at 22.4 CHI index points. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 432 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill l'cmerisa grants the Exshange the rights to use the Carvill Hurrisane lneex (CHI) in sonnestion 
with the traeing af futures santrasts ana a13tions on futures santrasts eases u13an sush CHI. Carvill 
l'cmerisa] EQECAT makes no warranty, express or implied, as to the results to be obtained by any 
person or any entity from the use of the Data in connection with the trading of futures contracts, options 
on futures contracts or any other use. [Carvill l'cmerisa] EQECAT makes no express or implied 
warranties, and expressly disclaims all warranties of merchantability or fitness for a particular purpose 
or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [Car.•illl'cmerisa] 
EQECAT have any liability for any special, punitive, indirect, or consequential damages (including lost 
profits), even if notified of the possibility of such damages. 

Chapter 432A 
Options on CME[ Carvill] Hurricane Index~ 

Seasonal Maximum Cat-In-A-Box Futures 

432AOO. SCOPE OF CHAPTER 

This chapter is limited in application to trading in put and call options on CME[-Gaf¥ill] Hurricane . 
Index™ (CHI™) Seasonal Maximum Cat-In-A-Box futures contracts. The procedures for trading, 
clearing and settlement and any other matters not specifically covered herein shall be governed by the 
rules of the Exchange. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 432A 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvilll'cmerisa grants the Exshange the rigf:lts ta use the Carvill Hurrisane lneex (CHI) in sannestion 
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witl:l tl:le tFaeliR~ af fut~:~res saRtraGts aRel BfliiaRs aR M~:~res caRtracts l::laseel l:lfl9R s~:~cl:l CHI. Carvill 
Amerisa] EQECAT. Inc. (EQECAT) makes no warranty, express or implied, as to the results to be 
obtained by any person or any entity from the use of the Data in connection with the trading of futures 
contracts, options on futures contracts or any other use. [Carvill America] EQECAT makes no express 
or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a particular 
purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall [GaM» 
AmeriGa] EQECAT have any liability for any special, punitive, indirect, or consequential damages 
(including lost profits), even if notified of the possibility of such damages. 

Chapter 432B 
CME[ Carvill] Hurricane Index~ Seasonal Maximum 

Cat-In-A-Box Binary Contract 

432800. SCOPE OF CHAPTER 

This chapter is limited in application to tradin~ of binary contracts on the seasonal maximum value of 
the respective CME[-GaP.41l] Hurricane Index- (CHI™) for Cat-In-A-Box. The procedures for trading, 
clearing and settlement, and any other matters not specifically covered herein shall be governed by the 
rules of the Exchange. 

432801. COMMODITY SPECIFICATIONS 

CHI Seasonal Maximum Cat-In-A-Box values will be calculated by [Carvill America] EQECAT. Inc. 
(EQECAT), using the methods described in the "[GaM»] CME Hurricane Index: Scope and Definitions" 
document, for hurricanes entering the geographic areas specified in Chapter 432. 

Separate binary contracts will be listed for trading on the maximum CHI Cat-in-a-Box final settlement 
value for hurricanes that enter a specific geographic area (e.g., Galveston-Mobile) between January 1 
and December 31 inclusive of a calendar year. 

432803. EXERCISE 

432803.C. Final Settlement 
All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI seasonal maximum Cat-In-A-Box final value reported by [Carvill America] EQECAT, using the 
methodology in effect on that date. 

Clearing members holding open positions in a CHI seasonal maximum Cat-In-A-Box binary contract 
that is in the money at the termination of trading in that contract shall make payment to or receive 
payment from the Clearing House in accordance with normal variation performance bond procedures. 
All such positions shall be settled at a price of 100 points, equal to $10,000, and shall be marked to 
market in accordance with Rule 814 on the trading day of acceptance by the Clearing House of the 
exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 4328 

LIMITATION OF LIABILITY AND DISCLAIMER 

[Carvill America ~raRts tl:le Exsl:laR~e tl:le ri~l:lts ta ~:~se tl:le Carvill H~:~rricaRe IRelex (CHI) iR caRReGtiaR 
·witl:l tl:le traeliR~ af M1:1res caRtraGts aRel af)tiaRs aR fut~:~res caRtraGts, iRcl~:~eliR~ l::liRary saRtFaGts, l::laseel 
l:lfl9R s~:~cl:l CHI. Carvill America] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in connection with the trading of 
futures contracts, options on futures contracts or any other use. [Carvill America] EQECAT makes no 
express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[Carvill America] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 
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Chapter 432C 
CME[ Carvill] Hurricane Index~ Second Event 

Seasonal Maximum Cat-In-A-Box Binary Contract 

432COO. SCOPE OF CHAPTER 

This chapter is limited in application to trading of binary contracts on the second event seasonal 
maximum value of the respective CME[-GaP.411] Hurricane Index™ (CHI™) for Cat-In-A-Box. The 
procedures for trading, clearing and settlement, and any other matters not specifically covered herein 
shall be governed by the rules of the Exchange. 

432C01. COMMODITY SPECIFICATIONS 

CHI Second Event Seasonal Maximum Cat-In-A-Box values will be calculated by [Car.•ill AmeFisa] 
EQECAT. Inc. (EQECAT), using the methods described in the "[GaMII] CME Hurricane Index: Scope 
and Definitions" document, for hurricanes entering the geographic areas specified in Chapter 432. 

Separate binary contracts will be listed for trading on the second hurricane to enter a specific 
geographic area (e.g., Galveston-Mobile) between January 1 and December 31 inclusive of a calendar 
year with a particular maximum CHI value. 

432C03. EXERCISE 

432C03.C. Final Settlement 
All binary contracts remaining open at the termination of trading shall be settled using the respective 
CHI second event seasonal maximum Cat-In-A-Box final value reported by [CaFYill AmeFisa] EQECAT, 
using the methodology in effect on that date. 

Clearing members holding open positions in a CHI second event seasonal maximum Cat-In-A-Box 
binary contract that is in the money at the termination of trading in that contract shall make payment to 
or receive payment from the Clearing House in accordance with normal variation performance bond 
procedures. All such positions shall be settled at a price of 100 points, equal to $10,000, and shall be 
marked to market in accordance with Rule 814 on the trading day of acceptance by the Clearing House 
of the exercise notice. 

INTERPRETATIONS AND SPECIAL NOTICES 
RELATING TO CHAPTER 432C 

LIMITATION OF LIABILITY AND DISCLAIMER 

[CaFYill AmeFisa !JFaRts the ExshaR~Je the Fi~Jhts te 1:1se the CaFYill l=ll:lFFisaRe IRelex (CI=II) iR seRRestieR 
With the tFaeliRg ef fl:ltl:lFeS 68RtFastS aRel S!!tieRS SA fl:lfl:lFeS 68RtFasts, iRSII:leliRg biRary 68RtFastS, baseel 
l:l!!SR s1:1sh Cl=ll. CaFYill AmeFisa] EQECAT makes no warranty, express or implied, as to the results to 
be obtained by any person or any entity from the use of the Data in connection with the trading of 
futures contracts, options on futures contracts or any other use. [Carvill AmeFisa] EQECAT makes no 
express or implied warranties, and expressly disclaims all warranties of merchantability or fitness for a 
particular purpose or use with respect to the CHI. Without limiting any of the foregoing, in no event shall 
[Car.•ill AmeFisa] EQECAT have any liability for any special, punitive, indirect, or consequential 
damages (including lost profits), even if notified of the possibility of such damages. 
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CME Group Acquires & Renames Hurricane Index; Selects New Calculation Agent 

CHICAGO, April 6, 2009- CME Group, the world's largest and most diverse derivatives 
exchange, announced today that it has acquired the Carvill Hurricane Index from Carvill 
America Inc. and renamed it the CME Hurricane Index. In addition, CME Group signed a 
Memorandum of Understanding with EQECAT, the leading authority on extreme-risk modeling, 
to be the new calculation agent for the index. The hurricane futures and options contracts are 
listed with, and subject to, the rules and regulations of CME. 

"We continue to be encouraged by the growth of the weather derivatives market, 
especially hurricane futures and options, which already have traded 4,000 contracts before the 
start of this year's hurricane season," said Felix Carabello, Director of Alternative Investment 
Products at CME Group. "As the new calculation agent for the hurricane index, EQECAT will 
help CME Group continue to provide innovative ways for businesses to manage their risk 
associated with weather events." 

"EQECAT is very excited about supporting the CME as calculation agent for its 
Hurricane Index," said Dennis Kuzak, Senior Vice President of EQECAT. "And with the 
integration of EQECAT's risk modeling technology, we hope to increase the attractiveness of 
the CHI by providing superior risk metrics which would assist market participants in pricing and 
hedging property insurance risk." 

CME's hurricane futures and options will be settled to the CME Hurricane Index (CHI), 
which provides a numerical measure of the destructive potential of a hurricane. The CHI is 
based on EQECAT's calculation of the maximum wind velocity and size (radius) of each official 
storm to calculate the potential for physical and financial damage. The higher the CHI number, 
the more potentially damaging the hurricane. 

In addition to its hurricane products, CME Group offers weather contracts based on 
aggregate temperatures for 45 cities, including 24 throughout the U.S., 10 in Europe, six in 
Canada, three in Australia and two in Japan. CME Group also lists products used to hedge risk 
associated with snowfall and frost. For more information on CME Group weather contracts, 
please go to: http://www.cmegroup.com/weather. 

EQECAT (http://www.eqecat.com) is a leading provider of state-of-the-art products and 
services for managing natural and manmade risks. The company meets the needs of its 
customers by providing innovative catastrophe management solutions for property and casualty 
insurance underwriting, accumulation management and transfer of natural hazard and terrorism 
risk. 

-more-
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CME Group (www.cmeqroup.com) is the world's largest and most diverse derivatives exchange. 
Building on the heritage of CME, CBOT and NYMEX, CME Group serves the risk management needs of 
customers around the globe. As an international marketplace, CME Group brings buyers and sellers 
together on the CME Globex electronic trading platform and on trading floors in Chicago and New York. 
By acting as the buyer to every seller and the seller to every buyer, CME Clearing virtually eliminates 
counterparty credit risk. CME Clearing also offers financial safeguards to help mitigate systemic risk, 
providing the security and confidence market participants need to operate, invest and grow. CME Group 
offers the widest range of benchmark products available across all major asset classes, including futures 
and options based on interest rates, equity indexes, foreign exchange, energy, agricultural commodities, 
metals, and alternative investment products such as weather and real estate. CME Group is listed on 
NASDAQ under the symbol "CME." 

The Globe logo, CME, Chicago Mercantile Exchange, CME Group, Globex, E-mini, CME 
ClearPort, CME Hurricane Index and CHI 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 and 
New York Mercantile Exchange 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. 
Further information about CME Group and its products can be found at www.cmegroup.com. 
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