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Dec. 2008 – Current CFI Cash Index, Daily 

 
*The Index is composed of the average of all the cash vintages. 
Since last week volume had returned to the exchange with buyers picking off offers.  Today however, buyers 
did not perform nor did sellers tap bids.  Bids came in standing at 0.05-0.10, while offers stood still at 0.15-

0.20.  CFI futures and options did not trade either.  On the political front there is no news coming out expect 
that Democrats are still debating the climate bill, while Republicans are boycotting the hearings.  
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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): 0.15 

 
 
 
 
 
 
 

Cash Average - CCX Offset Pool Chart 
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CCAR Offset Issued To Date (Blue): 1,681,698 

CCAR Dec 2009 Future (Red): 5.97 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

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

RGGI Dec’09 Futures (Blue): 2.31 
 

 
 
 
 

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

  
Dec10 currently is a 1 cent premium to cash. 
 

Other Markets 

   Charts      

CFI Options: 
• No options trade 

 
 

RGGI Options: 
• No options trade 

 
 

SFI Options: 
• Feb10 SFI 125.00 calls trade 400x @ 6.00 

 
 

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

 

 
No trades in the Dec’10 futures contract and the contract settle UNCH at 0.16 

 
 
 
 
 
 

   Charts    
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Dec09 ECX EUA, Daily 
 

 
 

The ECX was having some trouble with the data feed.  There is no updated chart 
on the EUA contract.  From www.ecx.eu the contract settle the day at €14.36   
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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.    

 


