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Product Strip Open High Low Close Change Volume
CCX CF Vintage 2003
CCX CFI Vintage 2004
CCX CFI Vintage 2005

CCX CF Vintage 2006

CCX CF Vintage 2007
CCX CH Vintage 2008
CCX CH Vintage 2009
CCX CH Vintage 2010

Dec. 2008 — Current CFI Cash Index, Daily
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*The Index is composed of the average of all the cash vintages.

Today, the cash market opened up with 0.05 cent offers and 0.15 cent offers. Around 10:30 am CDT, the offers
started to range from 0.10 cents to 0.15 cents. As we moved on into the afternoon, 100 - 0.10 cent offers were
lifted. That trade was the only one for the day and it held the cash average at 0.11 cents.

The Dec ’10 CFls settled 4 cents higher on the day. No trades were recorded bids bounced around from 0.12
cents to 0.18 cents; they ended the day at 0.18 cents. Offers held at 0.20 cents.
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Cash CFI OTC Market Transactions

10/14/09 2008 50.15 Allowance

CCX Offsets and Early Action Crediis Issued
Vintage 2003 2004 2005 2006 2007 2008 2009
Offsets Issued 9,237,900 10,248400 12,212,700 17,093,400 16,627,800 8,625,500 244,500
Total CCX Registry Offsets Offsets Added Today % Net Change
74,290,200 0 0.0000%

Cash Average - CCX Offset Pool Chart
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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
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CCART Supply vs. Dec’09 Futures Price
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CCAR Offset Issued To Date (Blue): 1,646,262
CCAR Dec 2009 Future (Red): 4.97
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RGGI S&D vs. Dec’09 Futures Price

CCFERGGI Futures

Price /
/ ABG projected 2010 Supply
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*RGGI Cap plus projected banked allowances

RGGI Dec’09 Futures (Blue): 2.39

Vintage 2012 CO2 Allowances Auctioned
3/18/2000 6/17/2000 9f9/2000

Vintage 2009 CO2 Allowances Auctioned

9/25/2008 12/17/2008 3/18/2009 6/17/2008 9/9/2009

Connecticut
Delaware

Maine
Maryland
Massachusetts
New Hampshire

New )
New
Rhode

ersey
York
Island

Vermont
Total

Avg Auction Price

1,372,530 1,372,530 1,
0 755,979
872,506 872,506
5,331,781 5,331,781
4,347,534 4,387,534
0 1,189,610

0 4,532,761

0 12,422,161
438,774 438,774
202,262 202,262
12,565,387 31,505,898

43,07

5,
14,
1,
4,

12,

31,

372,530
763,842
872,506
331,783
387,534
189,611
532,761
422,161
438,775
202,262
513,765

1,372,530
763,842
806,676

5,331,782

4,387,534

1,189,610

4,532,761

11,861,849
438,775
202,262

30,887,621

28,408,945

Connecticut
Delaware
Maine
Maryland
Massachusetts
Mew Hampshire
New lersey
New York
Rhode Island
Vermont

120,319
66,698
65,437
399,884
328,565
86,850
283,298
776,385
32,908
15,169

2,175,513

Avg Auction Price

120,319
66,698
62,464
399,884
328,565
86,850
283,298
776,385
32,908
15,169

2,172,540

2,172,540




Thursday
October 15th, 2009

www.atriumbrokerage.com
Phone: 1.312.492.4260
Produced by Brian Fletcher

C
CCFE RGGI Futures
Vintage 2009
High Low Settle Met Openlimt Yol
Oct 15 15 15 15 4 0 0 Oct 237 23T 237 257 1 30 0
How 16 15 16 15 3 0 0 Mo 238 238 238 238 1 0 0
Dec 17 17 17 17 5 332 237 241 237 238 1 18169 | 5031
Jan 17 17 17 17 5 0 0 Jan 239 | 235 | 239 | 239 1 0 0
Mar 17 17 17 17 4 1 0 Fel 240 | 240 | 240 240 1 0 0
Jun 18 18 18 18 3 0 0 Mar 240 240 240 240 1 ] 0
Sep 18 13 18 18 4 1 0 Jun 24 242 24Z 42 1 0 0
Dec 18 13 13 15 4 2428 0 Dec 245 245 248 246 1 0
2011
The CCX is currently changing over the CFl Dec 2011 Dec 2o 258 258 258
to Dec 2015 212

Dec 270 | 270 0 270 | 270 1
Nymex/Green RGGI Futures

EU ECX Carbon Futures CCFE

2009 2000 California Climate Action Reserve Futures

Contracts Open High Low Settle Met Openint Yol ontractz: Open High Low Settle Met Openint Yol
Dec CFIE€ 1448 1447 1411 1422 22 180205 3831 Dec-09 457 457 4587 487 -2 35
Dec CERE€ 1333 1382 1336 1338 -24 28020 1584 Dec-10 200 S000 0 300 &OO 0 -2 20
Montreal Carbon Futures (MCeX) Dec-11 509 509 505 509 -a 15

2011 Dec-12 524 Z24 24 B24 -2 0

Jun CFI Dec-13 544 544 242 B4 -4 0
Sep CFI Dec-14 ©S85 585 585 bBE6 -4 0
Dec CFI Dec-15 553 553 553 | 593 -2 0
0

0

[

Dec-16 &20 S20 @20 620 -2
lar CFl Dec-17 647  ©47 847 647 -2

[ RN e B s T == T e R e [ e Y e ]
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CCFE Connecticut REC Futures - CCFE Massachusetts REC Futures
2009 A\ Vintage 2009
Contracts Open High Low Settle MNet Openlint ¥ol Contracts Open High Low Settle MNet Openint ¥ol
2010 2010
Jan 2745 2745 2745 | 2745 Jan AT 217s MTE TS5
Apr 2750 2750 2750 2750 Apr 3200 3200 3200 3200
Jul 2945 2045 2045 2945 Jul 3620 3620 3820 3620
Oct 2970 2970 2970 2970 Oct 3645 2645 3645 3645
) =
Jan 2995 2995 2905 290495 Jan 3670 3670 3670 3670
Apr 2020 3020 3020 3020 Apr 3695 2695 3695 3695
Jul 2825 2825 2825 2825 Jul A745 | 3745 3745 3745
Oct 2850 2850 2850 2850 Oct 3770 3770 3770 3770

L R o R o
L R o R o
o R e R e
o R e R e
Lo e R e e
Lo e R e e

L R o R o
L R o R o
o R e R e
o R e R e
Lo e R e e
Lo e R e e

CCFE New Jersey REC Futures
2009
Contracts Open High Low Settle MNet Openlint ¥ol

CCFE Voluntary REC 2009 Vintage
Contracts Open High Low Settle MNet Openint ¥ol

Oct 951 451 931 851 0 0 0 Dec 170 170 170 170 0 ] ]
Dec 953 953 953 843 0 0 0 10-Mar 180 180 180 180 0 ] ]
CCFE Voluntary REC 2010 Vintage
Jan 954 954 954 4954 0 0 0 [Mar 220 0 220 0 220 220 0 ] ]
Apr a5y | 857y 957 4857 0 0 0 Jun 225 225 225 225 0 ] ]
Jul 960 960 960 960 0 0 0 Sep 235 235 235 235 0 ] ]
Oct 1382 1382 1382 1382 0 0 0 Dec 245 | 245 | 245 | 245 O ] ]
I CCFE Voluniary REC 2011 Viniage
Jan 1385 1385 1385 1385 0 0 0 [Mar 310 310 310 310 0 ] ]
Apr 1388 1388 1388 1388 0 0 0 Jun 320 0 320 0 320 320 0 ] ]
Jul 1381 1391 1391 1381 0 0 0 Sep 330 0 330 0 330 330 0 ] ]
Oct 1552 1552 1552 1552 0 0 0 Dec 340 0 340 340 340 0 ] ]
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Exchange | Open  High Low  Settle Net OpenInt Vol Open  High Low = Settle Net

ECXE 1333 1362 1336 1339 24 20020 2728 Central App 3367 3367 3367 2367 162
EEX £ 1343 343 343 1343 -31 821 3 Rotterdam € 1330 7330 1330 T350 -50
Creen Ex €| 1333 1338 1338 13338 -11 0 0 Richard's Bav € 6600 G600 6600 6600
Exchange Open  High Low Settle Net OpenInt Vol Off-Peak (PJAL) 3283 3283 3283 3283 -5
ECXE 1446 1447 1411 1422 22 8103 PJAL Electricicy 4360 4360 4360 4360 55

EEX € 1420 1428 1419 1425 -26 203
Creen Ex €| 1422 1422 1422 1422 21 0 0 CCEFE 2460 8460 2460 8460 100
NYAMEX/GEX 3400 2400 2400 8400 0

City Open  High Low  Settle  Net OpenInt Vol

New York | 2300 2300 2300 1300 0 0 0 Nov Crude 7519 797 7488 1758 240
Chicagno 150 150 150 150 0 0 0 Nov Nat Gas 4421 4608 | 4333 4482 45
Sacramento| 420 420 420 420 0 0 0 Nov Heating Oil | 19439 20230 | 19433 20181 734
Dallaz 420 420 420 420 a 0 0 Nov RBOB 18704 | 19386 | 18632 @ 19449 874
Nov Ethanol 1860 1860 1830 1338 -26
City High Low  Settle Net Openlnt Vol DecUS & 73440 | 73945 | 73403 | 75660 63
New York 4740 474 4740 0 0 0 Dec Euro 14369 | 14957 | 14334 14926 23
Chicago 7030 7030 T0E0 0 0 0 Dec S&P 108300 | 109320 | 108230 108980 210
Sacramento| 3430 3480 3480 | MB0 0 0 0 Dec ECO 11180 | 11180 | 11180 | 11180 0
26 26 0 0 Oct Gold 10525 | 10359 | 10498 © 10498 | -141

(=)

Dallaz 2600 2600 2600 2600

Charts

Dec’10 CFIl Futures/Cash Average Spread, Daily CFI1 Options:
¢ No options trade

RGGI Options:
o No options trade

SF1 Options:
o No options trade

CCAR-CRT Options:
e No options trade

Dec10 currently is a 7 cent premium to cash.
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Cur. Temp 59. : ] Standard d eviations from 7 yr
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Dec’10 CFI, Daily

Source; : CQG, Inc, @ 2009 all rights reserved worldwide, www.cgqg.com Thu Oct 15 2009 16:29:01

There were no trades in the Dec 10 CFls today. They settled up four cents at
0.18 cents.
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Dec09 ECX EUA, Daily

.
Source: CQG, Inc, @ 2009 All rights reserved worldwide. www.cgqg.com Thu Oct 15 2009 16:29:57

Today, the EUAs hit the 100 day moving average today, momentarily. It settled
at 14.22.
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Fpave - M Monthly Off-Peak Electricity, Oct 09, Daily
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K 77RA
Source: COG, Inc, ® 2009 All rights reserved worldwide, www.cqg.com Thu Oct 15 2009 16:26:41

Upper Left — PIM 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.



