
 

                                         

Tuesday 
 October 20th, 2009 
www.atriumbrokerage.com 
Phone: 1.312.492.4260 
Produced by Magnu Yee 

 

0 
 

 

 
 

Dec. 2008 – Current CFI Cash Index, Daily 

 
*The Index is composed of the average of all the cash vintages. 

Another quiet day in the cash market today, with the market starting things off with a 0.05 bid for 1,000, and 
a 0.20 offer across the deck.  At 10am sellers lowered their offers in the vintage 2008-2009 down to 0.15, 

1,000 times in each.  Buyers step in and lift a 10 lot at 0.15, and that’s all we would see trade on the day.  In 
the futures, buyers in the Dec’10 lift 120 offers at 0.19, only to have sellers offer the contract back at 0.17, 

100 times.  When the 0.17’s did not trade out, sellers offered another 50 loads at 0.15 and the Dec’10 futures 
settle at UNCH at 0.15 
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CCX Offsets and Early Action Credits Issued To Date (Blue): 74,290,200 (742,902 units of cash) 
Cash Market Average (Red): 0.11 

 
 
 
 
 
 
 

Cash Average - CCX Offset Pool Chart 



 

                                         

Tuesday 
 October 20th, 2009 
www.atriumbrokerage.com 
Phone: 1.312.492.4260 
Produced by Magnu Yee 

 

 

 
CCAR Offset Issued To Date (Blue): 1,658,311 

CCAR Dec 2009 Future (Red): 4.97 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

CCART Supply vs. Dec’09 Futures Price 
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*RGGI Cap plus projected banked allowances 
 

RGGI Dec’09 Futures (Blue): 2.34 
 

 
 
 
 

RGGI S&D vs. Dec’09 Futures Price 
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Carbon Futures 
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REC Futures 
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Dec’10 CFI Futures/Cash Average Spread, Daily  
 

  
Dec10 currently is a 4 cent premium to cash. 
 

Other Markets 

   Charts      

CFI Options: 
• No options trade 

 
 

RGGI Options: 
• Dec09 RGGI 2.25 puts trade 500x @ 0.10 

 
 

SFI Options: 
• No options trade 

 
 

CCAR-CRT Options: 
• No options trade 
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   Temperature – HDD October Futures vs. 7 year Average 
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Dec’10 CFI, Daily 

 

 
After trading 120 times at 0.19 (4 higher on the day), with buyers lifting the 0.19, 

sellers offer the contract back down to 0.15 (UNCH) 50 times where it would 
settle on the day.  

 
 
 

   Charts    
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Dec09 ECX EUA, Daily 
 

 
 

The EUAs look like its losing steam once again after attempting to settle above 
the €14.75 resistance level.  The contract sold off when crude began to make a 
move lower and the EUAs settled 14 higher on the day at €14.58.  Expect the 

contract to find solid support at the 14even mark where the moving averages are 
currently resting.     
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Energy 
 

 
 

 
Upper Left – PJM Electricity 
Upper Right – Natural Gas 
Lower Left – Light, Sweet Crude Oil 
Lower Right – Central Appalachian Coal 
 
 
 

FUTURES AND COMMODITIES TRADING INVOLVES SIGNIFICANT RISK AND IS NOT SUITABLE FOR EVERY INVESTOR. INFORMATION CONTAINED HEREIN IS STRICTLY 
THE OPINION OF ITS AUTHOR AND IS INTENDED FOR INFORMATIONAL PURPOSES AND IS NOT TO BE CONSTRUED AS AN OFFER TO SELL OR A SOLICITATION TO BUY 
OR TRADE IN ANY COMMODITY OR SECURITY MENTIONED HEREIN. INFORMATION IS OBTAINED FROM SOURCES BELIEVED RELIABLE, BUT IS IN NO WAY 
GUARANTEED. OPINIONS, MARKET DATA AND RECOMMENDATIONS ARE SUBJECT TO CHANGE AT ANY TIME. PAST RESULTS ARE NOT INDICATIVE OF FUTURE 
RESULTS.    

 


