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Product and Strategy Type

Futures
Crude Oil Futures 1,999 2,999 $1.00 $0.50 $0.75 $0.50
CL - Calendar Spreads (SP) 1,999 5,999 -- -- -- --
CL - Butterflies (BF) 999 5,999 -- -- -- --
CL - Futures Strips (FS) -- -- $1.00 $0.50 $0.75 $0.50
E-mini Crude Oil Futures -- -- $1.00 $0.50 0.75 (750)  $0.50 (500)
QM - Calendar Spreads (SP) -- -- -- -- -- --
WTI Financial Futures -- -- $1.00 $0.50 $0.75 $0.50
CSX - Calendar Spreads (SP) -- -- -- -- -- --
CSX - Futures Strips (FS) -- -- $1.00 $0.50 $1.00 $0.50
CSX - Balanced Strip Spread (SB) -- -- $1.00 $0.50 $1.00 $0.50
Crude Oil Financial Futures 1,999 2,999 $1.00 $0.50 $0.75 $0.50
WS - Calendar Spreads (SP) 999 5,999 -- -- -- --
Brent Last Day Financial Futures 999 1,999 $1.00 $0.50 $0.75 $0.50
BZ - Calendar Spreads (SP) 999 3,999 -- -- -- --
BZ - Butterflies (BF) 999 3,999 -- -- -- --
BZ - Futures Strips (FS) -- -- $1.00 $0.50 $0.75 $0.50
Brent Crude Oil Futures -- -- $1.00 $0.50 $0.75 $0.50
BB - Calendar Spreads (SP) -- -- $1.00 $0.50 -- --
BB - Futures Strips (FS) -- -- $1.00 $0.50 $0.75 $0.50
NY Harbor ULSD Futures 999 2,999 $0.0250 $0.0150 $0.0250 $0.0150
HO - Calendar Spreads (SP) 999 5,999 -- -- -- --
HO - Butterflies (BF) 999 5,999 -- -- -- --
HO - Futures Strips (FS) -- -- $0.0250 $0.0150 $0.0250 $0.0150
E-mini NY Harbor ULSD Futures -- -- $0.0250 $0.0150 $0.0250 $0.0150
QH - Calendar Spreads (SP) -- -- -- -- -- --
RBOB Gasoline Futures 999 2,999 $0.0250 $0.0150 $0.0250 $0.0150
RB - Calendar Spreads (SP) 999 2,999 -- -- -- --
RB - Butterflies (BF) 999 2,999 -- -- -- --
RB - Futures Strips (FS) -- -- $0.0250 $0.0150 $0.0250 $0.0150
E-mini RBOB Gasoline Futures -- -- $0.0250 $0.0150 $0.0250 $0.0150
QU - Calendar Spreads (SP) -- -- -- -- -- --
Henry Hub Natural Gas Futures -- -- $0.100 $0.050 $0.100 $0.050
NG - Calendar Spreads (SP) -- -- -- -- $0.050 $0.025
NG - Avg Price Strips (SA) -- -- $0.100 $0.050 $0.100 $0.050
NG - Balanced Strip (SB) -- -- $0.100 $0.050 $0.100 $0.050
NG - Unbalanced Strip (WS) -- -- $0.100 $0.050 $0.100 $0.050
Natural Gas (Henry Hub) Last-day Financial Futures 999 1,999 $0.100 $0.050 $0.100 $0.050
HH - Calendar Spreads (SP) 999 1,999 -- -- $0.050 $0.025
HH - Avg Price Strips (SA) -- -- $0.100 $0.050 $0.100 $0.050
HH - Balanced Strip (SB) -- -- $0.100 $0.050 $0.100 $0.050
HH - Unbalanced Strip (WS) -- -- $0.100 $0.050 $0.100 $0.050
Natural Gas (Henry Hub) Penultimate Financial Futures 999 1,999 $0.100 $0.050 $0.100 $0.050
HP - Calendar Spreads (SP) 999 1,999 -- -- $0.050 $0.025
 Henry Hub Natural Gas Last Day Financial Futures 999 1,999 $0.100 $0.050 $0.100 $0.050
NN - Calendar Spreads (SP) 999 1,999 -- -- $0.050 $0.025
NN - Futures Avg Price Strips (SA) -- -- $0.100 $0.050 $0.100 $0.050
NN - Balanced Strip (SB) -- -- $0.100 $0.050 $0.100 $0.050
NN - Unbalanced Strip (WS) -- -- $0.100 $0.050 $0.100 $0.050
Henry Hub Natural Gas Penultimate Financial Futures 999 1,999 $0.100 $0.050 $0.100 $0.050
NPG - Calendar Spreads (SP) 999 1,999 -- -- $0.050 $0.025
NPG - Avg Price Strips (SA) -- -- $0.100 $0.050 $0.100 $0.050
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CL-BZ Inter-Commodity (IS) CL:BZ IE 999 2,999 $1.00 $0.50 $0.75 $0.50
CL-WS Inter-Commodity (IS) CL:WS WS 999 2,999 $1.00 $0.50 $0.75 $0.50
CL:C1 RB Crack One-One (C1) CL:C1 RB CL 999 2,999 $1.00 $0.50 $0.75 $0.50
CL:C1 HO Crack One-One (C1) CL:C1 HO CL 999 2,999 $1.00 $0.50 $0.75 $0.50
WS:XS CL-BZ CL Cross Commodity (XS) WS:XS WS -- -- $1.00 $0.50 $0.75 $0.50
RB-HO Inter-Commodity (IS) RB:HO CL 999 2,999 $0.0250 $0.0150 $0.0250 $0.0150
BZ:C1 RB Crack One-One (C1) BZ:C1 RB IE 999 2,999 $1.00 $0.50 $0.75 $0.50
BZ:C1 HO Crack One-One (C1) BZ:C1 HO IE 999 2,999 $1.00 $0.50 $0.75 $0.50
CSX-CL Inter-Commodity (IS) CS:CL WS 999 2,999 $1.00 $0.50 $0.75 $0.50
CSX:C1 RB Crack One-One (C1) CSX:C1 RB WS 999 2,999 $1.00 $0.50 $0.75 $0.50
BB:C1 RB Crack One-One (C1) BB:C1 WS 999 2,999 $1.00 $0.50 $0.75 $0.50
HO:C1 CSX Crack One-One (C1) HO:C1 WS 999 2,999 $1.00 $0.50 $0.75 $0.50
NG:XS (NG-HH) Cross Commodity (XS) NG:XS NG 999 1,999 $0.100 $0.050 $0.100 $0.050
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Crude Oil Options LO LO 2,499 2,999
WTI Crude Oil 1 Month Calendar Spread Options  WAY LO 2,499 2,999
Crude Oil 1 Year MidCurve Options  LM1 LO 2,499 2,999
WTI Crude Oil 2 Month Physical Spread Option  WB LO 2,499 2,999
 Crude Oil 2 Year MidCurve Options  LM2 LO 2,499 2,999
 WTI Crude Oil 3 Month Physical Spread Option  WC LO 2,499 2,999
 Crude Oil 3 Year MidCurve Options  LM3 LO 2,499 2,999
Crude Oil 4 Year MidCurve Options  LM4 LO 2,499 2,999
 Crude Oil 5 Year MidCurve Options  LM5 LO 2,499 2,999
 WTI Crude Oil 6 Month Physical Spread Option  AWM LO 2,499 2,999
WTI Crude Oil 12 Month Physical Spread Option  AWZ LO 2,499 2,999
Daily Crude Oil Calendar Spread (1 Month) Options  DNM LO 2,499 2,999
 Daily Crude Oil Calendar Spread (2 Month) Options  DTM LO 2,499 2,999
Light Sweet Crude Oil (WTI) Daily Physical Options  ICD LO 2,499 2,999
Light Sweet Crude Oil European Financial Option  LCE LO 2,499 2,999
Light Sweet Crude Oil (WTI) Financial 1 Month Spread 
Options

 B7A LO 2,499 2,999

Light Sweet Crude Oil (WTI) Financial 2 Month Spread Option
 7B LO 2,499 2,999

Light Sweet Crude Oil (WTI) Financial 3 Month Spread Option
 7C LO 2,499 2,999

Light Sweet Crude Oil (WTI) Financial 6 Month Spread Option
 7M LO 2,499 2,999

Light Sweet Crude Oil (WTI) Financial 12 Month Spread 
Option

 7Z LO 2,499 2,999

Crude Oil Short-Term Options D01-D31 C01-C31 LO 2,499 2,999
Crude Oil Weekly Options Wk 1-Wk 5 LO1-LO5 LO 2,499 2,999
†Crude Oil Option Semi-Annual Strip Options †6Y †LO †2,499 †2,999
†Crude Oil Quarterly Strip Options †A6E †LO †2,499 †2,999
†Crude Oil Calendar Strip Options †A6F †LO †2,499 †2,999
†Light Sweet Crude Oil European Financial Option †LCE †LO †2,499 †2,999
†WTI Average Price Options †AAO †LO †2,499 †2,999
Brent Last Day Financial Options OSX OT 2,499 1,999
Brent Last Day Financial Weekly Options Wk 1-Wk5  BW1-BW5 OT 2,499 1,999
Brent Last Day Financial (European) Options  BE OT 2,499 1,999
Brent Crude Oil Last Day Financial Calendar Spread (12 
Month) Options

 9Y OT 2,499 1,999

Brent Crude Oil Last Day Financial Calendar Spread (6 Month) 
Options

 9L OT 2,499 1,999

Brent Crude Oil Last Day Financial Calendar Spread (3 Month) 
Options

 9D OT 2,499 1,999

Brent Crude Oil Last Day Financial Calendar Spread (2 Month) 
Options

 9B OT 2,499 1,999

Brent Crude Oil Last Day Financial Calendar Spread (1 Month) 
Options

 9C OT 2,499 1,999

Brent Crude Oil Futures-Style Margin Option  BZO PR 2,499 1,999

iLink: tag 55-
Symbol

MDP 3.0 tag 
1151 - Security 

Group

iLink: tag 1151-
Security 
Group

MDP 3.0: tag 
6937-Asset

RB

QU

CL

CL

CL

OP

BB BB

HO

QH

NPG HX

NG

HX

NG

Price Bands (New)

CL

HH

HP

NN

NGNG

CL CL

QM CL

CSX CC

WS WS

BZ

tag 1140-
MaxTradeVol 

(Current)

tag 1140-
MaxTradeVol (New)

Non-Reviewable 
Range (Current)

 Non-Reviewable 
Range (New)

Price Bands (Current)


	Sheet1

