Volume 7, Number 4 April 2010

CCX_CCFE Market Report

April 2010 Market Summary OPPORTUNITIES LIN A

Trading Summary // : CHANGING CLIMATE
Open Interest in CCFE SFI & NFI futures and options ended April | e S | AL B3I LR
at 114,064 contracts, a 51% increase over April 2009. : - e

Open Interest in the CCFE REC product line stands at a record
high of 4,480 contracts. CCFE Carbon Market Data

CCX/CCFE Carbon Complex Contract Settlement
U.S. Carbon News

IntercontinentalExchange, a leading operator of regulated
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global futures exchanges, clearing houses and over-the- CFI DEC10 CFI-US DEC13
counter markets, announced an offer on April 30 to acquire RGGI DEC10V9 CFI-EAJUN10

Climate Exchange plc, CCX and CCFE's parent company. CFI-US-0JUN10

A bipartisan climate change bill being drafted by Senators 2%388
Kerry, Graham and Lieberman was sent to the Environ- $10:00 Ao
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Draft regulations to replace the Clean Air Interstate Rule $4.00 s

(CAIR), which covers trading of SO2 and NOx, were submit- $2.00 e
ted for review to the White House Office of Management $0.00 T
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Orc Software, the leading global provider of solutions for

advanced trading and connectivity announced that options

market maker Toro Trading has selected Orc’s options market making solution for connectivity to the Chicago Climate Futures
Exchange. “We are delighted to have Toro Trading, a premier options market maker, connected to CCFE's futures and options
platforms,” said Satish Nandapurkar, CCX and CCFE President and CEO.

1.http://bit.ly/cC3qu9 2. http://bit.ly/bBtE1F 3. http://bit.ly/aG3yH9 4. http://bit.ly/bPANNO

CCX/CCFE Carbon Complex Table 2
Monthly Monthly Settled  Month End
Settled High* Low* Settlement* Month Volume Year to Date Volume Open Interest

CFI° Spot $0.10 $0.10 $0.10 1730 6802 -
CFI¢Futures $0.13 $0.12 $0.13 95 628 2,557
CFI®*Options - - - - 56 4,398
CFI® -US Futures $6.80 $6.50 $6.80 22 345 634
CFI® -US Options - - - 70 643 1,487
CFI® -US-0 Futures $0.43 $0.43 $0.43 - 20 -
CFI-EA Futures $0.20 $0.20 $0.20 - - -
CCAR-CRT Futures $4.70 $4.00 $4.00 - 98 250
CCAR-CRT Options - - - - - 240
RGGI Futures $2.18 $2.07 $2.17 2,581 24,211 18,768
RGGI Options - - - 2 8,352 6,902

*Settlement data based on: CFI Spot - V2003, CFl Futures - DEC10, CFI-US Futures - DEC13, CCAR & RGGI Futures - DEC10 V10, CFI-US-O & CFI-EA-Jun10
**CRT is a certification mark of the Climate Action Reserve and the Reserve is not affiliated with, and has not sponsored, endorsed or approved the products or services of
CCFE.
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Month End

Monthly Settled Monthly Settled

Month Volume Year to Date Volume Open Interest

High*

Low*

Settlement*

CCFE DJSI World $1,053.75 $996.75 $1,002.50 - - -
ECO-Index $105.80 $100.80 $102.40 = = -
IFEX®-USW $24.00 $24.00 $24.00 158 185 285
IFEX®-FLW $18.50 $18.50 $18.50 500 500 500
IFEX®-GCW $11.50 $11.50 $11.50 - - -
IFEX®-ESW $9.50 $9.50 $9.50 - - -
IFEX®-NEW $5.50 $5.50 $5.50 - - -
NFI®-Annual $430.00 $270.00 $420.00 19,620 43,797 25,100
NFI®-Annual Options - - - 4,250 16,050 16,550
NFI®-Ozone Season $55.00 $37.00 $37.00 300 305 300
REC-CT $19.14 $13.74 $14.72 322 977 750
REC-MA $25.20 $20.49 $20.50 - 280 280
REC-NJ $7.44 $5.95 $5.95 15 2,715 3,450
REC-V $1.74 $1.74 $1.74 = = =
SFI® $27.80 $12.20 $25.00 21,464 100,951 50,622
SFI¢Options - - - 9,100 19,692 21,492
All CCFE Products

(Including Carbon Complex)

[Totals 58,854 219,805 154,565
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