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TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Thursday, April 07, 2016

To receive advanced notification of Performance Bond (margin) changes, through our free automated
mailing list, go to

http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html

and subscribe to the Performance Bond Rates Advisory Notice listserver.

As per the normal review of market volatility to ensure adequate collateral coverage, the Chicago Mercantile
Exchange Inc., Clearing House Risk Management staff approved the performance bond requirements for the
following products listed below.

The rates will be effective after the close of business on

Friday, April 08, 2016.

Current rates as of:

Thursday, April 07, 2016.

In this current advisory there are changes to the Short Option Minimum and/or the Volatility Scan Range.
Below are descriptions of what each change affects:

The Short Option Minimum (SOM) is a charge that is applied only to portfolios concentrated in short options that
do not generate a minimum margin requirement level when margins are calculated using the normal 16 SPAN
scenarios. The SOM charge per short calls or short puts is a percentage of the outright margin on one
underlying futures contract.

The volatility scan range is the change in implied volatility that is used in each of SPAN'’s 16 scenarios.


http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html
http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html

SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

AGRICULTURE - Outright Rates

CLASS lll MILK FUTURES (DA)

DA Spec Lessthan 14  Decrease USD 880 800 770 700
days to expire

DA Hedge/Member Lessthan 14 Decrease usbD 800 800 700 700
days to expire

DA Spec Month 1 Decrease usD 880 800 770 700

DA Hedge/Member Month 1 Decrease usD 800 800 700 700

DA Spec Months 2-5 Decrease UsD 1,430 1,300 1,210 1,100

DA Hedge/Member Months 2-5 Decrease UsD 1,300 1,300 1,100 1,100

DAP FOB NOLA SWAP (DFL)

DFL  Spec Decrease uSbD 2,310 2,100 1,980 1,800
DFL  Hedge/Member Decrease UsD 2,100 2,100 1,800 1,800

MALAYSIAN CRUDE PALM OIL CAL SWAP (CPC)

CPC  Spec Month 1 usD 1,100 1,000 1,100 1,000
CPC Hedge/Member Month 1 usb 1,000 1,000 1,000 1,000
CPC  Spec Month 2+ Decrease usD 1,100 1,000 825 750
CPC Hedge/Member Month 2+ Decrease usD 1,000 1,000 750 750

MLK MID FUTURES (JQ)

JQ Spec Lessthan 14  Decrease USD 440 400 385 350
days to expire

JQ Hedge/Member Lessthan 14 Decrease uUsD 400 400 350 350
days to expire

JQ Spec Month 1 Decrease usD 440 400 385 350

JQ Hedge/Member Month 1 Decrease usD 400 400 350 350

JQ Spec Months 2-5 Decrease USD 715 650 605 550

JQ Hedge/Member Months 2-5 Decrease usD 650 650 550 550

NYMEX COFFEE (KT)

KT Spec Decrease UsD 4,125 3,750 3,740 3,400
KT Hedge/Member Decrease usD 3,750 3,750 3,400 3,400

OATS FUTURES (O)

O Spec Decrease USD 770 700 660 600
(0] Hedge/Member Decrease UsD 700 700 600 600

ROUGH RICE FUTURES (14)

14 Spec Decrease USD 1,485 1,350 1,210 1,100
14 Hedge/Member Decrease usbD 1,350 1,350 1,100 1,100

UREA (GRANULAR) FOB U.S. GULF SWAP (UFN)
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

UFN  Spec Decrease USD 2,750 2,500 2,420 2,200

UFN  Hedge/Member Decrease UsD 2,500 2,500 2,200 2,200
COAL - Outright Rates

COAL API2 CIF ARA ARG-MCCLOSKY FUT (MTF)

MTF  Spec Month 1 Decrease USD 2,310 2,100 1,980 1,800

MTF  Hedge/Member Month 1 Decrease uUsD 2,100 2,100 1,800 1,800

MTF  Spec Mth 2-6 Decrease usD 2,200 2,000 1,650 1,500

MTF  Hedge/Member Mth 2-6 Decrease uUsD 2,000 2,000 1,500 1,500

COAL API5 FOB NEWCASTLE ARG/MC FUT (ACM)

ACM  Spec Mnths 13+ Increase USD 1,650 1,500 2,200 2,000

ACM Hedge/Member Mnths 13+ Increase usD 1,500 1,500 2,000 2,000

EASTERN RAIL DELIVERY CSX COAL FUT (QX)

QX Spec Mnths 12+ Increase USD 2,145 1,950 2,530 2,300

QX Hedge/Member Mnths 12+ Increase usD 1,950 1,950 2,300 2,300

INDONESIAN COAL MCCLOSKEY SUBBIT. (MCC)

MCC  Spec Mths 2-6 Decrease USD 1,760 1,600 1,320 1,200

MCC Hedge/Member Mths 2-6 Decrease usD 1,600 1,600 1,200 1,200

WESTERN RAIL DELIVERY PRB COAL FUT (QP)

QP Spec Mnth 2 Decrease usD 770 700 550 500

QP Hedge/Member Mnth 2 Decrease usD 700 700 500 500

QP Spec Mnths 3-6 Decrease usD 770 700 605 550

QP Hedge/Member Mnths 3-6 Decrease UsbD 700 700 550 550
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

EQUITY INDEX - Outright Rates
DOW JONES INDEX FUTURES (DO)
DO Spec Decrease USD 21,450 19,500 20,350 18,500
DO Hedge/Member Decrease UsD 19,500 19,500 18,500 18,500
$10DOW JONES FUTURES (11)
11 Spec Decrease UsD 8,580 7,800 8,140 7,400
11 Hedge/Member Decrease UsD 7,800 7,800 7,400 7,400
BTIC EMINI RUSSELL1000 INDEX FUT (R1T)
R1T Spec Decrease uUSD 3,190 2,900 2,970 2,700
R1T Hedge/Member Decrease USsSD 2,900 2,900 2,700 2,700
BTIC ON E-MINI DJIA FUTURES (YMT)
YMT  Spec Decrease USD 4,290 3,900 4,070 3,700
YMT  Hedge/Member Decrease USsSD 3,900 3,900 3,700 3,700
BTIC ON E-MINI NASDAQ-100 FUTURES (NQT)
NQT  Spec Decrease uUSD 5,280 4,800 4,840 4,400
NQT Hedge/Member Decrease usD 4,800 4,800 4,400 4,400
BTIC ON EMINI RUSSELL 1000 VALUE (RVT)
RVT  Spec Decrease USD 2,860 2,600 2,640 2,400
RVT  Hedge/Member Decrease uUsD 2,600 2,600 2,400 2,400
BTIC ON E-MINI S&P 500 FUTURES (EST)
EST  Spec Decrease uUSD 5,225 4,750 4,950 4,500
EST Hedge/Member Decrease UsD 4,750 4,750 4,500 4,500
BTIC S&P 500 / GROWTH (SGT)
SGT  Spec Decrease usD 14,575 13,250 13,750 12,500
SGT  Hedge/Member Decrease uUsD 13,250 13,250 12,500 12,500
BTIC S&P/ CITIGROUP VALUE FUTURE (SUT)
SUT  Spec Decrease usD 11,550 10,500 11,000 10,000
SUT  Hedge/Member Decrease uUsD 10,500 10,500 10,000 10,000
CONSUMER STAPLES SECTOR TIC (XPT)
XPT  Spec Decrease (UR]D) 1,870 1,700 1,705 1,550
XPT Hedge/Member Decrease uUsD 1,700 1,700 1,550 1,550
E-MINI DJIA FUTURES MARKER (YMI)
YMI Spec Decrease uUSD 4,290 3,900 4,070 3,700
YMI Hedge/Member Decrease UsD 3,900 3,900 3,700 3,700
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E-MINI DOW JONES INDEX (YM)

YM Spec Decrease USD 4,290 3,900 4,070 3,700
YM Hedge/Member Decrease usD 3,900 3,900 3,700 3,700

E-MINI NASDAQ 100 FUTURES (NQ)

NQ Spec Decrease USD 5,280 4,800 4,840 4,400
NQ Hedge/Member Decrease uUsD 4,800 4,800 4,400 4,400

E-MINI NASDAQ-100 FUTURES MARKER (NQI)

NQI Spec Decrease USD 5,280 4,800 4,840 4,400
NQI Hedge/Member Decrease uUsD 4,800 4,800 4,400 4,400

E-MINI NIKKEI 225 YEN DENOMINATED (ENY)

ENY  Spec Decrease JPY 121,000 110,000 110,000 100,000
ENY  Hedge/Member Decrease JPY 110,000 110,000 100,000 100,000

EMINI RUSSELL 1000 INDEX FUTURES (RS1)

RS1  Spec Decrease USD 3,190 2,900 2,970 2,700
RS1  Hedge/Member Decrease usD 2,900 2,900 2,700 2,700

EMINI RUSSELL 1000 VALUE (RSV)

RSV  Spec Decrease USD 2,860 2,600 2,640 2,400
RSV  Hedge/Member Decrease usD 2,600 2,600 2,400 2,400

E-MINI S&P 500 FUTURES (ES)

ES Spec Decrease UsD 5,225 4,750 4,950 4,500
ES Hedge/Member Decrease usD 4,750 4,750 4,500 4,500

E-MINI S&P 500 FUTURES MARKER (ESI)

ESI Spec Decrease uUsD 5,225 4,750 4,950 4,500
ESI Hedge/Member Decrease usD 4,750 4,750 4,500 4,500

EMINI SP 500 CONS STAPLES SECTOR IX (XAP)

XAP  Spec Decrease UsD 1,870 1,700 1,705 1,550
XAP  Hedge/Member Decrease usD 1,700 1,700 1,550 1,550

EMINI SP500- HEALTH CARE SECT INDEX (XAV)

XAV Spec Decrease USD 3,630 3,300 3,300 3,000
XAV  Hedge/Member Decrease uUsD 3,300 3,300 3,000 3,000

EMINI SP500-TECHNOLOGY SECTOR INDEX (XAK)

XAK Spec Decrease USD 2,200 2,000 2,035 1,850
XAK Hedge/Member Decrease usbD 2,000 2,000 1,850 1,850
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

EMINI SP500-UTILITIES SECTOR INDEX (XAU)

XAU  Spec Decrease USD 2,200 2,000 1,980 1,800
XAU  Hedge/Member Decrease usD 2,000 2,000 1,800 1,800

NASDAQ 100 FUTURES (ND)

ND Spec Decrease uUsD 26,400 24,000 24,200 22,000
ND Hedge/Member Decrease uUsD 24,000 24,000 22,000 22,000

NIKKEI 225 DOLLAR FUTURES (NK)

NK Spec Decrease USD 6,050 5,500 5,500 5,000
NK Hedge/Member Decrease uUsD 5,500 5,500 5,000 5,000

NIKKEI 225 YEN FUT (N1)

N1 Spec Decrease JPY 605,000 550,000 550,000 500,000
N1 Hedge/Member Decrease JPY 550,000 550,000 500,000 500,000

S&P 500 / GROWTH SYNT MARKER (TGT)

TGT  Spec Decrease uUsD 14,575 13,250 13,750 12,500
TGT  Hedge/Member Decrease usD 13,250 13,250 12,500 12,500

S&P 500 FUTURES (SP)

SP Spec Decrease uUsD 26,125 23,750 24,750 22,500
SP Hedge/Member Decrease usD 23,750 23,750 22,500 22,500

S&P VALUE INDEX SYNT MARKER (TST)

TST  Spec Decrease UsD 11,550 10,500 11,000 10,000
TST  Hedge/Member Decrease usD 10,500 10,500 10,000 10,000

S&P/ CITIGROUP GROWTH INDEX FUTURES (SG)

SG Spec Decrease uUsD 14,575 13,250 13,750 12,500
SG Hedge/Member Decrease usD 13,250 13,250 12,500 12,500

S&P/ CITIGROUP VALUE FUTURES (SU)

SuU Spec Decrease UsD 11,550 10,500 11,000 10,000
SuU Hedge/Member Decrease usD 10,500 10,500 10,000 10,000

SP 500 - CONS STAPLES SYNTHETIC (1PT)

1PT Spec Decrease USD 1,870 1,700 1,705 1,550
1PT Hedge/Member Decrease uUsD 1,700 1,700 1,550 1,550

SP 500 HEALTH CARE SECTOR SYNTHETIC (1VT)

VT Spec Decrease USD 3,630 3,300 3,300 3,000
VT Hedge/Member Decrease usbD 3,300 3,300 3,000 3,000
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

SP 500 HEALTH CARE SECTOR TIC (XVT)

XVT  Spec Decrease USD 3,630 3,300 3,300 3,000

XVT  Hedge/Member Decrease usD 3,300 3,300 3,000 3,000

SP 500 TECHNOLOGY SECTOR SYNTH (1KT)

1KT Spec Decrease USD 2,200 2,000 2,035 1,850

1KT Hedge/Member Decrease uUsD 2,000 2,000 1,850 1,850

SP 500 TECHNOLOGY SECTOR TIC (XKT)

XKT  Spec Decrease USD 2,200 2,000 2,035 1,850

XKT  Hedge/Member Decrease uUsD 2,000 2,000 1,850 1,850

SP 500 UTILITIES SEL SECTOR SYNTH (1UT)

1UT  Spec Decrease USD 2,200 2,000 1,980 1,800

1UT  Hedge/Member Decrease usD 2,000 2,000 1,800 1,800

SP 500 UTILITIES SEL SECTOR TIC (XUT)

XUT  Spec Decrease USD 2,200 2,000 1,980 1,800

XUT  Hedge/Member Decrease usD 2,000 2,000 1,800 1,800
ERIS Standards - Outright Rates

ERIS STANDARD 30Y INT RATE SWAP FUT (ZD9130)

ZD9130Spec Contracts 1-4 Decrease USD 5,720 5,200 5,500 5,000

ZD9130Hedge/Member Contracts 1-4 Decrease uUsD 5,200 5,200 5,000 5,000

ZD9130Spec Contracts 5-8 Decrease USD 5,720 5,200 5,500 5,000

ZD9130Hedge/Member Contracts 5-8 Decrease usD 5,200 5,200 5,000 5,000

ZD9130Spec Contracts 9+ Decrease USD 5,720 5,200 5,500 5,000

ZD9130Hedge/Member Contracts 9+  Decrease usD 5,200 5,200 5,000 5,000

ERIS STANDARD 5Y INT RATE SWAP FUTU (ZB9105)

ZB9105 Spec Contracts 9+ Decrease USD 1,100 1,000 990 900

ZB9105Hedge/Member Contracts 9+  Decrease usD 1,000 1,000 900 900
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INTEREST RATES - Outright Rates
10Y TREASURY NOTE FUTURES (21)
21 Spec Decrease USD 1,485 1,350 1,375 1,250
21 Hedge/Member Decrease UsD 1,350 1,350 1,250 1,250
2 YEAR TREASURY NOTE FUTURES (26)
26 Spec Mnth 1 Decrease usD 715 650 660 600
26 Hedge/Member Mnth 1 Decrease UsD 650 650 600 600
30 DAY FED FUND FUTURES (41)
41 Spec Months 11-15 Decrease USD 726 660 660 600
41 Hedge/Member Months 11-15 Decrease usD 660 660 600 600
41 Spec Months 16+ Decrease USD 935 850 869 790
41 Hedge/Member Months 16+ Decrease usD 850 850 790 790
30 YEAR USD INTEREST RATE SWAP (B1U)
B1U  Spec Decrease USD 5,720 5,200 5,500 5,000
B1U  Hedge/Member Decrease usD 5,200 5,200 5,000 5,000
30 YR U.S. TREASURY BOND FUTURES (17)
17 Spec Month 1 Decrease USD 4,400 4,000 4,015 3,650
17 Hedge/Member Month 1 Decrease usD 4,000 4,000 3,650 3,650
17 Spec Month 2+ Decrease USD 4,400 4,000 4,015 3,650
17 Hedge/Member Month 2+ Decrease usD 4,000 4,000 3,650 3,650
5 YR TREASURY NOTE FUTURES (25)
25 Spec Decrease usD 990 900 880 800
25 Hedge/Member Decrease uUsD 900 900 800 800
LONG TERM U.S. TREASURY BOND FUTURE (UBE)
UBE Spec Decrease USD 5,280 4,800 4,840 4,400
UBE  Hedge/Member Decrease UsbD 4,800 4,800 4,400 4,400
ULTRA 10-YEAR U S TREASURY NOTE FUT (TN)
TN Spec Decrease USD 2,145 1,950 2,035 1,850
TN Hedge/Member Decrease uUsD 1,950 1,950 1,850 1,850
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
METALS - Outright Rates
1000 OZ SILVER FUTURES (SIL)
SIL Spec Mnths 1-4 Decrease USD 1,144 1,040 1,056 960
SIL Hedge/Member Mnths 1-4 Decrease UsD 1,040 1,040 960 960
SIL Spec Mnths 5-6 Decrease USD 1,144 1,040 1,056 960
SIL Hedge/Member Mnths 5-6 Decrease uUsD 1,040 1,040 960 960
SIL Spec Mnths 7-12 Decrease USD 1,144 1,040 1,056 960
SIL Hedge/Member Mnths 7-12 Decrease uUsD 1,040 1,040 960 960
SIL Spec Mnths 13+ Decrease USD 1,144 1,040 1,056 960
SIL Hedge/Member Mnths 13+ Decrease UsD 1,040 1,040 960 960
ALUMINIUM EURO PREM DUTY-PAID FUT (EDP)
EDP  Spec Mth 1 Decrease USD 440 400 330 300
EDP Hedge/Member Mth1 Decrease usbD 400 400 300 300
EDP  Spec Mths 2-9 Decrease uSbD 440 400 330 300
EDP Hedge/Member Mths 2-9 Decrease UsD 400 400 300 300
EDP  Spec Mths 10+ Decrease USD 440 400 330 300
EDP Hedge/Member Mths 10+ Decrease UsD 400 400 300 300
ALUMINIUM EURO PREM METAL BULLETIN (AEP)
AEP  Spec Mth 1 Decrease USD 440 400 330 300
AEP  Hedge/Member Mth 1 Decrease usD 400 400 300 300
AEP  Spec Mths 2-9 Decrease USD 440 400 330 300
AEP  Hedge/Member Mths 2-9 Decrease uUsD 400 400 300 300
AEP  Spec Mths 10+ Decrease usD 440 400 330 300
AEP  Hedge/Member Mths 10+ Decrease usD 400 400 300 300
ASIAN IRON ORE FUTURES (TIC)
TIC Spec Mnth 1 Increase USD 2,750 2,500 3,025 2,750
TIC Hedge/Member Mnth 1 Increase usD 2,500 2,500 2,750 2,750
TIC Spec Mnths 2-5 Increase UsD 2,420 2,200 3,025 2,750
TIC Hedge/Member Mnths 2-5 Increase usD 2,200 2,200 2,750 2,750
TIC Spec Mnths 6+ Increase USD 1,870 1,700 3,025 2,750
TIC Hedge/Member Mnths 6+ Increase uUsbD 1,700 1,700 2,750 2,750
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COMEX 5000 SILVER FUTURES (SI)
Sl Spec Mnths 1-4 Decrease USD 5,720 5,200 5,280 4,800
Sl Hedge/Member Mnths 1-4 Decrease usD 5,200 5,200 4,800 4,800
Sl Spec Mnths 5-6 Decrease USD 5,720 5,200 5,280 4,800
Sl Hedge/Member Mnths 5-6 Decrease UsD 5,200 5,200 4,800 4,800
Sl Spec Mnths 7-12 Decrease UusD 5,720 5,200 5,280 4,800
Sl Hedge/Member Mnths 7-12 Decrease usD 5,200 5,200 4,800 4,800
Sl Spec Mnths 13+ Decrease UsD 5,720 5,200 5,280 4,800
Sl Hedge/Member Mnths 13+ Decrease usD 5,200 5,200 4,800 4,800
COMEX 5000 SILVER TRADE AT SETTLE (SIT)
SIT Spec Mnths 1-4 Decrease USD 5,720 5,200 5,280 4,800
SIT Hedge/Member Mnths 1-4 Decrease UsD 5,200 5,200 4,800 4,800
SIT Spec Mnths 5-6 Decrease uSbD 5,720 5,200 5,280 4,800
SIT Hedge/Member Mnths 5-6 Decrease usD 5,200 5,200 4,800 4,800
SIT Spec Mnths 7-12 Decrease USD 5,720 5,200 5,280 4,800
SIT Hedge/Member Mnths 7-12 Decrease usD 5,200 5,200 4,800 4,800
SIT Spec Mnths 13+ Decrease USD 5,720 5,200 5,280 4,800
SIT Hedge/Member Mnths 13+ Decrease usD 5,200 5,200 4,800 4,800
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COMEX COPPER FUTURES (HG)
HG Spec Mnth1 Decrease USD 3,135 2,850 2,860 2,600
HG Hedge/Member Mnthl Decrease usD 2,850 2,850 2,600 2,600
HG Spec Mnth2 Decrease USD 3,135 2,850 2,860 2,600
HG Hedge/Member Mnth2 Decrease UsD 2,850 2,850 2,600 2,600
HG Spec Mnth3 Decrease USD 3,135 2,850 2,860 2,600
HG Hedge/Member Mnth3 Decrease UsD 2,850 2,850 2,600 2,600
HG Spec Mnth4 Decrease USsSD 3,135 2,850 2,860 2,600
HG Hedge/Member Mnth4 Decrease UsSD 2,850 2,850 2,600 2,600
HG Spec Mnth5 Decrease USsSD 3,135 2,850 2,860 2,600
HG Hedge/Member Mnth5 Decrease usD 2,850 2,850 2,600 2,600
HG Spec Mnth6 Decrease USD 3,080 2,800 2,805 2,550
HG Hedge/Member Mnth6 Decrease usD 2,800 2,800 2,550 2,550
HG Spec Mnth7 Decrease USD 3,080 2,800 2,805 2,550
HG Hedge/Member Mnth7 Decrease usD 2,800 2,800 2,550 2,550
HG Spec Mnth8 Decrease USD 3,025 2,750 2,750 2,500
HG Hedge/Member Mnth8 Decrease USsSD 2,750 2,750 2,500 2,500
HG Spec Mnth9 Decrease uUSD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth9 Decrease USsSD 2,650 2,650 2,400 2,400
HG Spec Mnth10 Decrease uUSD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth10 Decrease uUsD 2,650 2,650 2,400 2,400
HG Spec Mnth11 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth1l Decrease usD 2,650 2,650 2,400 2,400
HG Spec Mnth12 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth12 Decrease usD 2,650 2,650 2,400 2,400
HG Spec Mnth13 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth13 Decrease usD 2,650 2,650 2,400 2,400
HG Spec Mnth14 Decrease usbD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth14 Decrease uUsD 2,650 2,650 2,400 2,400
HG Spec Mnth15 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth15 Decrease uUsD 2,650 2,650 2,400 2,400
HG Spec Mnth16 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth16 Decrease uUsD 2,650 2,650 2,400 2,400
HG Spec Mnth17 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth17 Decrease uUsD 2,650 2,650 2,400 2,400
HG Spec Mnth18 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth18 Decrease usbD 2,650 2,650 2,400 2,400
HG Spec Mnth19 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth19 Decrease usbD 2,650 2,650 2,400 2,400
HG Spec Mnth20 Decrease USD 2,915 2,650 2,640 2,400
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HG Hedge/Member Mnth20 Decrease usD 2,650 2,650 2,400 2,400
HG Spec Mnth21 Decrease USsSD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth21 Decrease UsD 2,650 2,650 2,400 2,400
HG Spec Mnth22 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth22 Decrease UsD 2,650 2,650 2,400 2,400
HG Spec Mnth23 Decrease USsSD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth23 Decrease UsSD 2,650 2,650 2,400 2,400
HG Spec Mnth24 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth24 Decrease usD 2,650 2,650 2,400 2,400
HG Spec Mnth25 Decrease USD 2,915 2,650 2,640 2,400
HG Hedge/Member Mnth25 Decrease usD 2,650 2,650 2,400 2,400
HG Spec Mnth26 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth26 Decrease usbD 2,550 2,550 2,300 2,300
HG Spec Mnth27 Decrease uUSD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth27 Decrease USsSD 2,550 2,550 2,300 2,300
HG Spec Mnth28 Decrease uUSD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth28 Decrease USsSD 2,550 2,550 2,300 2,300
HG Spec Mnth29 Decrease uUSD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth29 Decrease USsSD 2,550 2,550 2,300 2,300
HG Spec Mnth30 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth30 Decrease usD 2,550 2,550 2,300 2,300
HG Spec Mnth31 Decrease UsD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth31 Decrease usD 2,550 2,550 2,300 2,300
HG Spec Mnth32 Decrease UsD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth32 Decrease usD 2,550 2,550 2,300 2,300
HG Spec Mnth33 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth33 Decrease uUsD 2,550 2,550 2,300 2,300
HG Spec Mnth34 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth34 Decrease uUsD 2,550 2,550 2,300 2,300
HG Spec Mnth35 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth35 Decrease uUsD 2,550 2,550 2,300 2,300
HG Spec Mnth36 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth36 Decrease uUsD 2,550 2,550 2,300 2,300
HG Spec Mnth37 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth37 Decrease uUsD 2,550 2,550 2,300 2,300
HG Spec Mnth38 Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth38 Decrease usbD 2,550 2,550 2,300 2,300
HG Spec Mnth39+ Decrease USD 2,805 2,550 2,530 2,300
HG Hedge/Member Mnth39+ Decrease UsD 2,550 2,550 2,300 2,300
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
COMEX COPPER SWAP FUTURES (HGS)
HGS Spec Mnth1 Decrease USD 3,135 2,850 2,860 2,600
HGS Hedge/Member Mnthl Decrease usD 2,850 2,850 2,600 2,600
HGS Spec Mnth2 Decrease USD 3,135 2,850 2,860 2,600
HGS Hedge/Member Mnth2 Decrease UsD 2,850 2,850 2,600 2,600
HGS Spec Mnth3 Decrease USD 3,135 2,850 2,860 2,600
HGS Hedge/Member Mnth3 Decrease UsD 2,850 2,850 2,600 2,600
HGS Spec Mnth4 Decrease USsSD 3,135 2,850 2,860 2,600
HGS Hedge/Member Mnth4 Decrease UsSD 2,850 2,850 2,600 2,600
HGS Spec Mnth5 Decrease USsSD 3,135 2,850 2,860 2,600
HGS Hedge/Member Mnth5 Decrease usD 2,850 2,850 2,600 2,600
HGS Spec Mnth6 Decrease USD 3,080 2,800 2,805 2,550
HGS Hedge/Member Mnth6 Decrease usD 2,800 2,800 2,550 2,550
HGS Spec Mnth7 Decrease USD 3,080 2,800 2,805 2,550
HGS Hedge/Member Mnth7 Decrease usD 2,800 2,800 2,550 2,550
HGS Spec Mnth8 Decrease USD 3,025 2,750 2,750 2,500
HGS Hedge/Member Mnth8 Decrease USsSD 2,750 2,750 2,500 2,500
HGS Spec Mnth9 Decrease uUSD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth9 Decrease USsSD 2,650 2,650 2,400 2,400
HGS Spec Mnth10 Decrease uUSD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth10 Decrease uUsD 2,650 2,650 2,400 2,400
HGS Spec Mnth11 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnthll Decrease usD 2,650 2,650 2,400 2,400
HGS Spec Mnth12 Decrease UsD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth12 Decrease usD 2,650 2,650 2,400 2,400
HGS Spec Mnth13 Decrease UsD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth13 Decrease usD 2,650 2,650 2,400 2,400
HGS Spec Mnth14 Decrease usbD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnthl4 Decrease uUsD 2,650 2,650 2,400 2,400
HGS Spec Mnth15 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth1l5 Decrease uUsD 2,650 2,650 2,400 2,400
HGS Spec Mnth16 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth16 Decrease uUsD 2,650 2,650 2,400 2,400
HGS Spec Mnth17 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnthl7 Decrease uUsD 2,650 2,650 2,400 2,400
HGS Spec Mnth18 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth18 Decrease usbD 2,650 2,650 2,400 2,400
HGS Spec Mnth19 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth19 Decrease usbD 2,650 2,650 2,400 2,400
HGS Spec Mnth20 Decrease USD 2,915 2,650 2,640 2,400
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

HGS Hedge/Member Mnth20 Decrease usD 2,650 2,650 2,400 2,400
HGS Spec Mnth21 Decrease USsSD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth21 Decrease UsD 2,650 2,650 2,400 2,400
HGS Spec Mnth22 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth22 Decrease UsD 2,650 2,650 2,400 2,400
HGS Spec Mnth23 Decrease USsSD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth23 Decrease UsSD 2,650 2,650 2,400 2,400
HGS Spec Mnth24 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth24 Decrease usD 2,650 2,650 2,400 2,400
HGS Spec Mnth25 Decrease USD 2,915 2,650 2,640 2,400
HGS Hedge/Member Mnth25 Decrease usD 2,650 2,650 2,400 2,400
HGS Spec Mnth26 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth26 Decrease usbD 2,550 2,550 2,300 2,300
HGS Spec Mnth27 Decrease uUSD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth27 Decrease USsSD 2,550 2,550 2,300 2,300
HGS Spec Mnth28 Decrease uUSD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth28 Decrease USsSD 2,550 2,550 2,300 2,300
HGS Spec Mnth29 Decrease uUSD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth29 Decrease USsSD 2,550 2,550 2,300 2,300
HGS Spec Mnth30 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth30 Decrease usD 2,550 2,550 2,300 2,300
HGS Spec Mnth31 Decrease UsD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth31 Decrease usD 2,550 2,550 2,300 2,300
HGS Spec Mnth32 Decrease UsD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth32 Decrease usD 2,550 2,550 2,300 2,300
HGS Spec Mnth33 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth33 Decrease uUsD 2,550 2,550 2,300 2,300
HGS Spec Mnth34 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth34 Decrease uUsD 2,550 2,550 2,300 2,300
HGS Spec Mnth35 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth35 Decrease uUsD 2,550 2,550 2,300 2,300
HGS Spec Mnth36 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth36 Decrease uUsD 2,550 2,550 2,300 2,300
HGS Spec Mnth37 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth37 Decrease uUsD 2,550 2,550 2,300 2,300
HGS Spec Mnth38 Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth38 Decrease usbD 2,550 2,550 2,300 2,300
HGS Spec Mnth39+ Decrease USD 2,805 2,550 2,530 2,300
HGS Hedge/Member Mnth39+ Decrease UsD 2,550 2,550 2,300 2,300

4/7/2016 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 14 of 35



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
COMEX MINY SILVER FUTURES (QI)
QI Spec Mnths 1-4 Decrease USD 2,860 2,600 2,640 2,400
Ql Hedge/Member Mnths 1-4 Decrease usD 2,600 2,600 2,400 2,400
QI Spec Mnths 5-6 Decrease USD 2,860 2,600 2,640 2,400
Ql Hedge/Member Mnths 5-6 Decrease usD 2,600 2,600 2,400 2,400
Ql Spec Mnths 7-12 Decrease UusD 2,860 2,600 2,640 2,400
Ql Hedge/Member Mnths 7-12 Decrease usD 2,600 2,600 2,400 2,400
Ql Spec Mnths 13+ Decrease UsD 2,860 2,600 2,640 2,400
Ql Hedge/Member Mnths 13+ Decrease usD 2,600 2,600 2,400 2,400
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
COPPER SPOT TAS (HGO0)
HGO Spec Mnth1 Decrease USD 3,135 2,850 2,860 2,600
HGO Hedge/Member Mnthl Decrease usD 2,850 2,850 2,600 2,600
HGO Spec Mnth2 Decrease USD 3,135 2,850 2,860 2,600
HGO Hedge/Member Mnth2 Decrease UsD 2,850 2,850 2,600 2,600
HGO Spec Mnth3 Decrease USD 3,135 2,850 2,860 2,600
HGO Hedge/Member Mnth3 Decrease UsD 2,850 2,850 2,600 2,600
HGO Spec Mnth4 Decrease USsSD 3,135 2,850 2,860 2,600
HGO Hedge/Member Mnth4 Decrease UsSD 2,850 2,850 2,600 2,600
HGO Spec Mnth5 Decrease USsSD 3,135 2,850 2,860 2,600
HGO Hedge/Member Mnth5 Decrease usD 2,850 2,850 2,600 2,600
HGO Spec Mnth6 Decrease USD 3,080 2,800 2,805 2,550
HGO Hedge/Member Mnth6 Decrease usD 2,800 2,800 2,550 2,550
HGO Spec Mnth7 Decrease USD 3,080 2,800 2,805 2,550
HGO Hedge/Member Mnth7 Decrease usD 2,800 2,800 2,550 2,550
HGO Spec Mnth8 Decrease USD 3,025 2,750 2,750 2,500
HGO Hedge/Member Mnth8 Decrease USsSD 2,750 2,750 2,500 2,500
HGO Spec Mnth9 Decrease uUSD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth9 Decrease USsSD 2,650 2,650 2,400 2,400
HGO Spec Mnth10 Decrease uUSD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth10 Decrease uUsD 2,650 2,650 2,400 2,400
HGO Spec Mnth11 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnthll Decrease usD 2,650 2,650 2,400 2,400
HGO  Spec Mnth12 Decrease UsD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth12 Decrease usD 2,650 2,650 2,400 2,400
HGO  Spec Mnth13 Decrease UsD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth13 Decrease usD 2,650 2,650 2,400 2,400
HGO Spec Mnth14 Decrease usbD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnthl4 Decrease uUsD 2,650 2,650 2,400 2,400
HGO Spec Mnth15 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth1l5 Decrease uUsD 2,650 2,650 2,400 2,400
HGO  Spec Mnth16 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth16 Decrease uUsD 2,650 2,650 2,400 2,400
HGO  Spec Mnth17 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnthl7 Decrease uUsD 2,650 2,650 2,400 2,400
HGO Spec Mnth18 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth18 Decrease usbD 2,650 2,650 2,400 2,400
HGO Spec Mnth19 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth19 Decrease usbD 2,650 2,650 2,400 2,400
HGO Spec Mnth20 Decrease USD 2,915 2,650 2,640 2,400
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

HGO Hedge/Member Mnth20 Decrease usD 2,650 2,650 2,400 2,400
HGO Spec Mnth21 Decrease USsSD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth21 Decrease UsD 2,650 2,650 2,400 2,400
HGO Spec Mnth22 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth22 Decrease UsD 2,650 2,650 2,400 2,400
HGO Spec Mnth23 Decrease USsSD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth23 Decrease UsSD 2,650 2,650 2,400 2,400
HGO Spec Mnth24 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth24 Decrease usD 2,650 2,650 2,400 2,400
HGO Spec Mnth25 Decrease USD 2,915 2,650 2,640 2,400
HGO Hedge/Member Mnth25 Decrease usD 2,650 2,650 2,400 2,400
HGO Spec Mnth26 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth26 Decrease usbD 2,550 2,550 2,300 2,300
HGO Spec Mnth27 Decrease uUSD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth27 Decrease USsSD 2,550 2,550 2,300 2,300
HGO Spec Mnth28 Decrease uUSD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth28 Decrease USsSD 2,550 2,550 2,300 2,300
HGO Spec Mnth29 Decrease uUSD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth29 Decrease USsSD 2,550 2,550 2,300 2,300
HGO Spec Mnth30 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth30 Decrease usD 2,550 2,550 2,300 2,300
HGO  Spec Mnth31 Decrease UsD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth31 Decrease usD 2,550 2,550 2,300 2,300
HGO  Spec Mnth32 Decrease UsD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth32 Decrease usD 2,550 2,550 2,300 2,300
HGO Spec Mnth33 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth33 Decrease uUsD 2,550 2,550 2,300 2,300
HGO Spec Mnth34 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth34 Decrease uUsD 2,550 2,550 2,300 2,300
HGO  Spec Mnth35 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth35 Decrease uUsD 2,550 2,550 2,300 2,300
HGO Spec Mnth36 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth36 Decrease uUsD 2,550 2,550 2,300 2,300
HGO Spec Mnth37 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth37 Decrease uUsD 2,550 2,550 2,300 2,300
HGO Spec Mnth38 Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth38 Decrease usbD 2,550 2,550 2,300 2,300
HGO Spec Mnth39+ Decrease USD 2,805 2,550 2,530 2,300
HGO Hedge/Member Mnth39+ Decrease UsD 2,550 2,550 2,300 2,300
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
COPPER TAS (HGT)
HGT Spec Mnth1 Decrease USD 3,135 2,850 2,860 2,600
HGT Hedge/Member Mnthl Decrease usD 2,850 2,850 2,600 2,600
HGT Spec Mnth2 Decrease USD 3,135 2,850 2,860 2,600
HGT Hedge/Member Mnth2 Decrease UsD 2,850 2,850 2,600 2,600
HGT Spec Mnth3 Decrease USD 3,135 2,850 2,860 2,600
HGT Hedge/Member Mnth3 Decrease UsD 2,850 2,850 2,600 2,600
HGT Spec Mnth4 Decrease USsSD 3,135 2,850 2,860 2,600
HGT Hedge/Member Mnth4 Decrease UsSD 2,850 2,850 2,600 2,600
HGT Spec Mnth5 Decrease USsSD 3,135 2,850 2,860 2,600
HGT Hedge/Member Mnth5 Decrease usD 2,850 2,850 2,600 2,600
HGT Spec Mnth6 Decrease USD 3,080 2,800 2,805 2,550
HGT Hedge/Member Mnth6 Decrease usD 2,800 2,800 2,550 2,550
HGT Spec Mnth7 Decrease USD 3,080 2,800 2,805 2,550
HGT Hedge/Member Mnth7 Decrease usD 2,800 2,800 2,550 2,550
HGT Spec Mnth8 Decrease USD 3,025 2,750 2,750 2,500
HGT Hedge/Member Mnth8 Decrease USsSD 2,750 2,750 2,500 2,500
HGT  Spec Mnth9 Decrease uUSD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth9 Decrease USsSD 2,650 2,650 2,400 2,400
HGT  Spec Mnth10 Decrease uUSD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth10 Decrease uUsD 2,650 2,650 2,400 2,400
HGT Spec Mnth11 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnthll Decrease usD 2,650 2,650 2,400 2,400
HGT Spec Mnth12 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth12 Decrease usD 2,650 2,650 2,400 2,400
HGT Spec Mnth13 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth13 Decrease usD 2,650 2,650 2,400 2,400
HGT Spec Mnth14 Decrease usbD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth14 Decrease uUsD 2,650 2,650 2,400 2,400
HGT  Spec Mnth15 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth1l5 Decrease uUsD 2,650 2,650 2,400 2,400
HGT  Spec Mnth16 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth16 Decrease uUsD 2,650 2,650 2,400 2,400
HGT  Spec Mnth17 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnthl7 Decrease uUsD 2,650 2,650 2,400 2,400
HGT Spec Mnth18 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth18 Decrease usbD 2,650 2,650 2,400 2,400
HGT Spec Mnth19 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth19 Decrease usbD 2,650 2,650 2,400 2,400
HGT Spec Mnth20 Decrease USD 2,915 2,650 2,640 2,400
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

HGT Hedge/Member Mnth20 Decrease usD 2,650 2,650 2,400 2,400
HGT Spec Mnth21 Decrease USsSD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth21 Decrease UsD 2,650 2,650 2,400 2,400
HGT Spec Mnth22 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth22 Decrease UsD 2,650 2,650 2,400 2,400
HGT Spec Mnth23 Decrease USsSD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth23 Decrease UsSD 2,650 2,650 2,400 2,400
HGT Spec Mnth24 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth24 Decrease usD 2,650 2,650 2,400 2,400
HGT Spec Mnth25 Decrease USD 2,915 2,650 2,640 2,400
HGT Hedge/Member Mnth25 Decrease usD 2,650 2,650 2,400 2,400
HGT Spec Mnth26 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth26 Decrease usbD 2,550 2,550 2,300 2,300
HGT Spec Mnth27 Decrease usD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth27 Decrease uUSD 2,550 2,550 2,300 2,300
HGT  Spec Mnth28 Decrease uUSD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth28 Decrease USsSD 2,550 2,550 2,300 2,300
HGT  Spec Mnth29 Decrease uUSD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth29 Decrease USsSD 2,550 2,550 2,300 2,300
HGT Spec Mnth30 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth30 Decrease usD 2,550 2,550 2,300 2,300
HGT Spec Mnth31 Decrease UsD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth31 Decrease usD 2,550 2,550 2,300 2,300
HGT Spec Mnth32 Decrease UsD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth32 Decrease usD 2,550 2,550 2,300 2,300
HGT  Spec Mnth33 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth33 Decrease uUsD 2,550 2,550 2,300 2,300
HGT Spec Mnth34 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth34 Decrease uUsD 2,550 2,550 2,300 2,300
HGT  Spec Mnth35 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth35 Decrease uUsD 2,550 2,550 2,300 2,300
HGT Spec Mnth36 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth36 Decrease uUsD 2,550 2,550 2,300 2,300
HGT Spec Mnth37 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth37 Decrease uUsD 2,550 2,550 2,300 2,300
HGT Spec Mnth38 Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth38 Decrease usbD 2,550 2,550 2,300 2,300
HGT  Spec Mnth39+ Decrease USD 2,805 2,550 2,530 2,300
HGT Hedge/Member Mnth39+ Decrease UsD 2,550 2,550 2,300 2,300

4/7/2016 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 19 of 35



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
E-MINI COPPER FUTURES (QC)
QC Spec Mnthl Decrease USD 1,568 1,425 1,430 1,300
QC Hedge/Member Mnthl Decrease usD 1,425 1,425 1,300 1,300
QC Spec Mnth2 Decrease USD 1,568 1,425 1,430 1,300
QC Hedge/Member Mnth2 Decrease UsD 1,425 1,425 1,300 1,300
QC Spec Mnth3 Decrease USD 1,568 1,425 1,430 1,300
QC Hedge/Member Mnth3 Decrease UsD 1,425 1,425 1,300 1,300
QC Spec Mnth4 Decrease USsSD 1,568 1,425 1,430 1,300
QC Hedge/Member Mnth4 Decrease UsSD 1,425 1,425 1,300 1,300
QC Spec Mnth5 Decrease USsSD 1,568 1,425 1,430 1,300
QC Hedge/Member Mnth5 Decrease usD 1,425 1,425 1,300 1,300
QC Spec Mnth6 Decrease USD 1,540 1,400 1,403 1,275
QC Hedge/Member Mnth6 Decrease usD 1,400 1,400 1,275 1,275
QC Spec Mnth7 Decrease USD 1,540 1,400 1,403 1,275
QC Hedge/Member Mnth7 Decrease usD 1,400 1,400 1,275 1,275
QC Spec Mnth8 Decrease USD 1,513 1,375 1,375 1,250
QC Hedge/Member Mnth8 Decrease USsSD 1,375 1,375 1,250 1,250
QC Spec Mnth9 Decrease uUSD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth9 Decrease USsSD 1,325 1,325 1,200 1,200
QC Spec Mnth10 Decrease uUSD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth10 Decrease uUsD 1,325 1,325 1,200 1,200
QC Spec Mnth11 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth1l Decrease usD 1,325 1,325 1,200 1,200
QC Spec Mnth12 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth12 Decrease usD 1,325 1,325 1,200 1,200
QC Spec Mnth13 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth13 Decrease usD 1,325 1,325 1,200 1,200
QC Spec Mnth14 Decrease usbD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth14 Decrease uUsD 1,325 1,325 1,200 1,200
QC Spec Mnth15 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth15 Decrease uUsD 1,325 1,325 1,200 1,200
QC Spec Mnth16 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth16 Decrease uUsD 1,325 1,325 1,200 1,200
QC Spec Mnth17 Decrease USD 1,458 1,325 1,320 1,200
QcC Hedge/Member Mnth17 Decrease uUsD 1,325 1,325 1,200 1,200
QC Spec Mnth18 Decrease USD 1,458 1,325 1,320 1,200
QcC Hedge/Member Mnth18 Decrease usbD 1,325 1,325 1,200 1,200
QC Spec Mnth19 Decrease USD 1,458 1,325 1,320 1,200
QcC Hedge/Member Mnth19 Decrease usbD 1,325 1,325 1,200 1,200
QC Spec Mnth20 Decrease USD 1,458 1,325 1,320 1,200
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Outright Rates

QC Hedge/Member Mnth20 Decrease usD 1,325 1,325 1,200 1,200
QC Spec Mnth21 Decrease USsSD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth21 Decrease UsD 1,325 1,325 1,200 1,200
QC Spec Mnth22 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth22 Decrease UsD 1,325 1,325 1,200 1,200
QC Spec Mnth23 Decrease USsSD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth23 Decrease UsSD 1,325 1,325 1,200 1,200
QC Spec Mnth24 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth24 Decrease usD 1,325 1,325 1,200 1,200
QC Spec Mnth25 Decrease USD 1,458 1,325 1,320 1,200
QC Hedge/Member Mnth25 Decrease usD 1,325 1,325 1,200 1,200
QC Spec Mnth26 Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth26 Decrease usbD 1,275 1,275 1,150 1,150
QC Spec Mnth27 Decrease uUSD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth27 Decrease USsSD 1,275 1,275 1,150 1,150
QC Spec Mnth28 Decrease uUSD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth28 Decrease USsSD 1,275 1,275 1,150 1,150
QC Spec Mnth29 Decrease uUSD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth29 Decrease USsSD 1,275 1,275 1,150 1,150
QC Spec Mnth30 Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth30 Decrease usD 1,275 1,275 1,150 1,150
QC Spec Mnth31 Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth31 Decrease usD 1,275 1,275 1,150 1,150
QC Spec Mnth32 Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth32 Decrease usD 1,275 1,275 1,150 1,150
QC Spec Mnth33 Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth33 Decrease uUsD 1,275 1,275 1,150 1,150
QC Spec Mnth34 Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth34 Decrease uUsD 1,275 1,275 1,150 1,150
QC Spec Mnth35 Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth35 Decrease uUsD 1,275 1,275 1,150 1,150
QC Spec Mnth36 Decrease USD 1,403 1,275 1,265 1,150
QcC Hedge/Member Mnth36 Decrease uUsD 1,275 1,275 1,150 1,150
QC Spec Mnth37 Decrease USD 1,403 1,275 1,265 1,150
QcC Hedge/Member Mnth37 Decrease uUsD 1,275 1,275 1,150 1,150
QC Spec Mnth38 Decrease USD 1,403 1,275 1,265 1,150
QcC Hedge/Member Mnth38 Decrease usbD 1,275 1,275 1,150 1,150
QC Spec Mnth39+ Decrease USD 1,403 1,275 1,265 1,150
QC Hedge/Member Mnth39+ Decrease UsD 1,275 1,275 1,150 1,150
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E-MINI SILVER FUTURES (6Q)
6Q Spec Mnths 1-4 Decrease USD 1,144 1,040 1,056 960
6Q Hedge/Member Mnths 1-4 Decrease usD 1,040 1,040 960 960
6Q Spec Mnths 5-6 Decrease USD 1,144 1,040 1,056 960
6Q Hedge/Member Mnths 5-6 Decrease UsD 1,040 1,040 960 960
6Q Spec Mnths 7-12 Decrease USD 1,144 1,040 1,056 960
6Q Hedge/Member Mnths 7-12 Decrease USsSD 1,040 1,040 960 960
6Q Spec Mnths 13+ Decrease USsSD 1,144 1,040 1,056 960
6Q Hedge/Member Mnths 13+ Decrease UsSD 1,040 1,040 960 960
NYMEX HOT ROLLED STEEL FUTURES (HR)
HR Spec Mnths 3 - 10 Increase USD 358 325 440 400
HR Hedge/Member Mnths 3-10  Increase UsD 325 325 400 400
HR Spec Mnths 11+ Increase usD 358 325 440 400
HR Hedge/Member Mnths 11+ Increase usD 325 325 400 400
HR Spec Mnth 1-2 Increase USD 358 325 440 400
HR Hedge/Member Mnth 1-2 Increase usD 325 325 400 400
U.S. MIDWEST BUSHELING SCRAP (BUS)
BUS Spec Mths 2-4 Increase USD 660 600 770 700
BUS Hedge/Member Mths 2-4 Increase usD 600 600 700 700
BUS Spec Mths 6+ Increase USD 495 450 770 700
BUS Hedge/Member Mths 6+ Increase usD 450 450 700 700
US MW BUSHELING FERROUS SCRAP SWAP (BUW)
BUW Spec Mths 2-4 Increase usD 660 600 770 700
BUW Hedge/Member Mths 2-4 Increase usD 600 600 700 700
BUW Spec Mths 6+ Increase UsbD 495 450 770 700
BUW Hedge/Member Mths 6+ Increase uUsD 450 450 700 700
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NATURAL GAS - Outright Rates
ALGONQUIN CITYGATES BASIS (B4)
B4 Spec Mnth 1 Decrease UsD 2,816 2,560 1,650 1,500
B4 Hedge/Member Mnth 1 Decrease UsD 2,560 2,560 1,500 1,500
B4 Spec Mnth 2 Decrease USD 1,925 1,750 1,650 1,500
B4 Hedge/Member Mnth 2 Decrease uUsD 1,750 1,750 1,500 1,500
B4 Spec Summer 2016 Decrease USD 1,375 1,250 1,320 1,200
B4 Hedge/Member Summer 2016 Decrease uUsD 1,250 1,250 1,200 1,200
CIG BASIS (ClI)
Cl Spec Mnth 1 Decrease usbD 380 345 154 140
Cl Hedge/Member Mnth 1 Decrease usD 345 345 140 140
Cl Spec Mnths 2-6 Decrease USD 154 140 132 120
Cl Hedge/Member Mnths 2-6 Decrease usbD 140 140 120 120
Cl Spec Mnths 7-12 Decrease uSbD 105 95 94 85
Cl Hedge/Member Mnths 7-12 Decrease UsD 95 95 85 85
Cl Spec Mnths 13-32 Decrease USD 154 140 132 120
Cl Hedge/Member Mnths 13-32 Decrease USsSD 140 140 120 120
DOMINION BASIS FUT (PLATTS IFERC) (PG)
PG Spec Mnth 1 Decrease usD 550 500 363 330
PG Hedge/Member Mnth 1 Decrease uUsD 500 500 330 330
PG Spec Mnth 2 Decrease USD 517 470 330 300
PG Hedge/Member Mnth 2 Decrease uUsD 470 470 300 300
PG Spec Mnths 3-8 Decrease usD 468 425 281 255
PG Hedge/Member Mnths 3-8 Decrease usD 425 425 255 255
PG Spec Mnths 9-20 Decrease UsD 380 345 220 200
PG Hedge/Member Mnths 9-20 Decrease usD 345 345 200 200
ENABLE NAT GAS BASIS FUT (PW)
PW Spec Mnth 1 Decrease USD 149 135 121 110
PW Hedge/Member Mnth 1 Decrease usD 135 135 110 110
PW Spec Mnths 2-2 Decrease UsD 110 100 83 75
PW Hedge/Member Mnths 2-2 Decrease UsbD 100 100 75 75
PW Spec Mnths 3-6 Decrease (UR]D) 110 100 83 75
PW Hedge/Member Mnths 3-6 Decrease usD 100 100 75 75
FLORIDA GAS ZONE3 BASIS FUT (FP)
FP Spec Mnth 1 Decrease USD 77 70 55 50
FP Hedge/Member Mnth 1 Decrease USD 70 70 50 50
FP Spec Mnth 2 Decrease USD 66 60 55 50
FP Hedge/Member Mnth 2 Decrease USD 60 60 50 50
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HOUSTON SHIP CHANNEL BASIS FUT (NH)
NH Spec Mnth 1 Decrease USD 132 120 66 60
NH Hedge/Member Mnth 1 Decrease usD 120 120 60 60
NH Spec Mnth 2 Decrease USD 72 65 61 55
NH Hedge/Member Mnth 2 Decrease usD 65 65 55 55
NH Spec Mnths 3-6 Decrease UsD 66 60 55 50
NH Hedge/Member Mnths 3-6 Decrease usD 60 60 50 50
NH Spec Mnths 22+ Decrease UsD 182 165 165 150
NH Hedge/Member Mnths 22+ Decrease usD 165 165 150 150
MICHIGAN BASIS (NF)
NF Spec Mnth 1 Decrease uUSD 220 200 121 110
NF Hedge/Member Mnth 1 Decrease UsD 200 200 110 110
NF Spec Mnth 2 Decrease uUSD 220 200 121 110
NF Hedge/Member Mnth 2 Decrease usD 200 200 110 110
NF Spec Mnths 3-4 Decrease USD 220 200 121 110
NF Hedge/Member Mnths 3-4 Decrease usD 200 200 110 110
NF Spec Mnths 5-12 Decrease USD 204 185 110 100
NF Hedge/Member Mnths 5-12 Decrease usD 185 185 100 100
NF Spec Mnths 13+ Decrease USD 264 240 242 220
NF Hedge/Member Mnths 13+ Decrease UsD 240 240 220 220
NGPL MIDCONTINENT BASIS FUT (NL)
NL Spec Mnth 1 Decrease USD 182 165 121 110
NL Hedge/Member Mnth 1 Decrease usD 165 165 110 110
NL Spec Mnth 2 Decrease USD 143 130 110 100
NL Hedge/Member Mnth 2 Decrease usD 130 130 100 100
NL Spec Mnths 3-6 Decrease uUSD 127 115 105 95
NL Hedge/Member Mnths 3-6 Decrease usD 115 115 95 95
NL Spec Mnths 7-12 Decrease USD 132 120 110 100
NL Hedge/Member Mnths 7-12 Decrease usD 120 120 100 100
NGPL, MIDCONTINENT INDEX (IW)
Iw Spec Mths 2 Increase (UR]D) 83 75 165 150
Iw Hedge/Member Mths 2 Increase UsD 75 75 150 150
W Spec Mths 3+ USD 83 75 83 75
Iw Hedge/Member Mths 3+ usD 75 75 75 75
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NORTHERN NATURAL GAS DEMAR BASIS FUT (PE)
PE Spec Mnth 1 Decrease USD 440 400 330 300
PE Hedge/Member Mnth 1 Decrease usD 400 400 300 300
PE Spec Mnths 2-5 Decrease USD 330 300 220 200
PE Hedge/Member Mnths 2-5 Decrease usD 300 300 200 200
PE Spec Mnths 6+ Decrease USD 330 300 220 200
PE Hedge/Member Mnths 6+ Decrease usD 300 300 200 200
NORTHWEST PIPELINE BASIS FUT (NR)
NR Spec Mnths 2-6 Decrease usD 132 120 94 85
NR Hedge/Member Mnths 2-6 Decrease UsD 120 120 85 85
NR Spec Mnths 7-9 Decrease USD 132 120 94 85
NR Hedge/Member Mnths 7-9 Decrease UsD 120 120 85 85
PANHANDLE BASIS FUT (PH)
PH Spec Mnth 1 Decrease uUSD 182 165 149 135
PH Hedge/Member Mnth 1 Decrease USsSD 165 165 135 135
PH Spec Mnth 2 Decrease uUSD 149 135 110 100
PH Hedge/Member Mnth 2 Decrease usD 135 135 100 100
PH Spec Summer 2016 Decrease USD 110 100 83 75
PH Hedge/Member Summer 2016 Decrease usD 100 100 75 75
SONAT BASIS FUT (S2)
Sz Spec Mnths 15+ Increase usD 83 75 99 90
Sz Hedge/Member Mnths 15+ Increase usD 75 75 90 90
TCO BASIS FUT (TC)
TC Spec Mnth 1 Decrease usD 77 70 66 60
TC Hedge/Member Mnth 1 Decrease usD 70 70 60 60
TETCO STX BASIS (TX)
™ Spec Mth 1 Decrease USD 165 150 143 130
TX Hedge/Member Mth 1 Decrease usD 150 150 130 130
TX Spec Mth 2 Decrease usD 110 100 88 80
TX Hedge/Member Mth 2 Decrease UsD 100 100 80 80
TX Spec Mths 3 - 6 Decrease UsD 110 100 88 80
TX Hedge/Member Mths 3 -6 Decrease uUsD 100 100 80 80
TX Spec Mths 7 - 12 Decrease (UR]D) 110 100 88 80
TX Hedge/Member Mths 7 - 12 Decrease usSD 100 100 80 80
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TEXAS EASTERN ZONE M-3 BASIS FUT (NX)
NX Spec Mth 1 Decrease USD 990 900 550 500
NX Hedge/Member Mth 1 Decrease usD 900 900 500 500
NX Spec Mth 2 Decrease USD 825 750 495 450
NX Hedge/Member Mth 2 Decrease usD 750 750 450 450
NX Spec Summer 2016 Decrease UusD 495 450 385 350
NX Hedge/Member Summer 2016 Decrease UsD 450 450 350 350
TEXAS GAS ZONE1 NG BASIS (9F)
9F Spec Mnth 1 Decrease UsD 132 120 99 90
9F Hedge/Member Mnth 1 Decrease USsSD 120 120 90 90
9F Spec Mnth 2-2 Decrease uUSD 121 110 99 90
9F Hedge/Member  Mnth 2-2 Decrease USD 110 110 90 90
9F Spec Mnths 3-7 Decrease uUSD 99 90 77 70
9F Hedge/Member Mnths 3-7 Decrease usD 90 90 70 70
TRANSCO ZONE 3 BASIS (C2)
Ccz Spec Mths 7 - 12 Increase uUSD 50 45 66 60
cz Hedge/Member Mths 7 - 12 Increase usD 45 45 60 60
Ccz Spec Mths 13+ Increase USD 66 60 77 70
cz Hedge/Member Mths 13+ Increase usD 60 60 70 70
TRANSCO ZONE 6 BASIS FUT (N2)
NZ Spec Mnth 1 Decrease USD 1,705 1,550 1,100 1,000
NZ Hedge/Member Mnth 1 Decrease usD 1,550 1,550 1,000 1,000
NZ Spec Mnth 2 Decrease USD 1,595 1,450 1,045 950
NZ Hedge/Member Mnth 2 Decrease usD 1,450 1,450 950 950
NZ Spec Summer 2016 Decrease UsbD 792 720 660 600
NZ Hedge/Member Summer 2016 Decrease usD 720 720 600 600
TRANSCO ZONE 6 NON NY BASIS FUT (TZ6)
TZ6 Spec Mnth 1 Decrease usbD 1,760 1,600 825 750
TZ6 Hedge/Member Mnth 1 Decrease uUsD 1,600 1,600 750 750
TZ6 Spec Mnth 2 Decrease USD 1,100 1,000 770 700
TZ6 Hedge/Member Mnth 2 Decrease uUsD 1,000 1,000 700 700
TZ6 Spec Summer 2016 Decrease USD 660 600 495 450
TZ6 Hedge/Member Summer 2016 Decrease usD 600 600 450 450
TRANSCO ZONE4 BASIS FUT (TR)
TR Spec Mnths 15+ Increase (UR]D) 39 35 50 45
TR Hedge/Member Mnths 15+ Increase usD 35 35 45 45
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VENTURA BASIS FUT (PF)
PF Spec Mnth 1 Decrease USD 495 450 198 180
PF Hedge/Member Mnth 1 Decrease usD 450 450 180 180
PF Spec Mnths 2-5 Decrease USD 440 400 143 130
PF Hedge/Member Mnths 2-5 Decrease UsD 400 400 130 130
WAHA INDEX FUT (IY)
Y Spec Mth 2 Increase USD 220 200 330 300
Y Hedge/Member Mth 2 Increase UusD 200 200 300 300
WAHA TEXAS BASIS FUT (NW)
NW Spec Mnth 1 Decrease usbD 165 150 110 100
NW Hedge/Member Mnth 1 Decrease UsD 150 150 100 100
NW Spec Mnth 2 Decrease USD 83 75 55 50
NW Hedge/Member Mnth 2 Decrease USD 75 75 50 50
NW Spec Mnths 3-6 Decrease uSbD 83 75 55 50
NW Hedge/Member Mnths 3-6 Decrease USsSD 75 75 50 50
NW Spec Mnths 7-12 Decrease uUSD 83 75 55 50
NW Hedge/Member Mnths 7-12 Decrease usD 75 75 50 50
NW Spec Mnths 13-33 Decrease USD 121 110 83 75
NW Hedge/Member Mnths 13-33  Decrease usD 110 110 75 75
REFINED PRODUCTS - Outright Rates
EUROPE 3.5% FUEL OIL RDAM CALFUT (UV)
uv Spec Mths 1 Decrease usD 22,000 20,000 18,150 16,500
uv Hedge/Member Mths 1 Decrease usD 20,000 20,000 16,500 16,500
uv Spec Mnths 2-6 Decrease uUSD 20,350 18,500 19,800 18,000
uv Hedge/Member Mnths 2-6 Decrease UsD 18,500 18,500 18,000 18,000
uv Spec Mnths 7-10 Decrease UsD 20,350 18,500 19,800 18,000
uv Hedge/Member Mnths 7-10 Decrease usD 18,500 18,500 18,000 18,000
uv Spec Mnths 11+ Decrease UsD 20,350 18,500 19,800 18,000
uv Hedge/Member Mnths 11+ Decrease usD 18,500 18,500 18,000 18,000
MINI EURO 3.5% FUEL OIL FOB RDM FUT (0D)
oD Spec Mths 1 Decrease USD 2,200 2,000 1,815 1,650
oD Hedge/Member Mths 1 Decrease uUsD 2,000 2,000 1,650 1,650
oD Spec Mnths 2-6 Decrease USD 2,035 1,850 1,980 1,800
oD Hedge/Member Mnths 2-6 Decrease uUsbD 1,850 1,850 1,800 1,800
0D Spec Mnths 7-10 Decrease (UR]D) 2,035 1,850 1,980 1,800
0D Hedge/Member Mnths 7-10 Decrease usD 1,850 1,850 1,800 1,800
0D Spec Mnths 11+ Decrease (UR]D) 2,035 1,850 1,980 1,800
0D Hedge/Member Mnths 11+ Decrease usD 1,850 1,850 1,800 1,800
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AGRICULTURE - Intra Spreads
(MALAYSIAN CRUDE PALM OIL CAL SWAP)
CPC  Spec Decrease USD 715 650 495 450
CPC Hedge/Member Decrease UsD 650 650 450 450
Feeder Cattle (FC) - All Months (FEEDER CATTLE FUTURES)
FC Spec Increase usbh 1,870 1,700 2,090 1,900
FC Hedge/Member Increase UsD 1,700 1,700 1,900 1,900
Feeder Cattle (FC) - All Months (FEEDER CATTLE TRADE AT SETTLE)
GFT  Spec Increase uUSD 1,870 1,700 2,090 1,900
GFT  Hedge/Member Increase USsSD 1,700 1,700 1,900 1,900
Lumber (LB) - All Months (LUMBER110 FUTURES)
LB Spec Increase uUSD 1,100 1,000 1,375 1,250
LB Hedge/Member Increase USsSD 1,000 1,000 1,250 1,250
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Intra Spreads

NATURAL GAS - Intra Spreads

ANR OK Basis Swap (Platts IFERC) - All Months (ANR OKLAHOMA)

NE Spec Decrease USD 275 250 220 200
NE Hedge/Member Decrease UsD 250 250 200 200

Centerpoint Basis (Platts IFERC) Swap - All Months (ENABLE NAT GAS BASIS FUT)

PW Spec Decrease USsSD 176 160 138 125
PW Hedge/Member Decrease UsD 160 160 125 125

Chicago Basis Swap (NGI) - All Months (CHICAGO BASIS FUT)

NB Spec Decrease uUSD 605 550 550 500
NB Hedge/Member Decrease USsSD 550 550 500 500

CIG Rocky Mountain Basis Swap (Platts IFERC) - All Months (CIG BASIS)

Cl Spec Decrease uUSD 275 250 220 200
Cl Hedge/Member Decrease USsSD 250 250 200 200

Columbia Gas Transmission Corp. Appalachia (TCO) B - All Months (TCO BASIS FUT)

TC Spec Decrease uUSD 220 200 165 150
TC Hedge/Member Decrease usD 200 200 150 150
COLUMBIA GULF ONSHORE BASIS (GL) - All Months (COLUMBIA GULF ONSHORE BASIS FUT)

GL Spec Decrease uUSD 110 100 83 75
GL Hedge/Member Decrease uUsD 100 100 75 75

Dawn Basis Swap - All Months (DAWN BASIS FUT)

DW Spec Decrease USD 220 200 193 175
DW Hedge/Member Decrease UsD 200 200 175 175

Dominion Basis Swap - All Months (DOMINION BASIS FUT (PLATTS IFERC))

PG Spec Decrease USD 440 400 193 175
PG Hedge/Member Decrease uUsD 400 400 175 175

El Paso Natural Gas Co. Permian Basin Basis Swap - All Months (PERMIAN BASIS FUT)

PM Spec Decrease USD 264 240 220 200
PM Hedge/Member Decrease uUsD 240 240 200 200

Florida Gas Zone 3 Basis Swap - All Months (FLORIDA GAS ZONE3 BASIS FUT)

FP Spec Decrease USD 226 205 143 130
FP Hedge/Member Decrease UsD 205 205 130 130

FLORIDA ZONE 2 NG BASIS - All Months (FLORIDA ZONE 2 NG BASIS)

8A Spec Decrease USD 110 100 44 40
8A Hedge/Member Decrease UsD 100 100 40 40
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Houston Ship Channel Basis Swap (Platts IFERC) - All Months (HOUSTON SHIP CHANNEL BASIS FUT)

NH Spec Decrease USD 220 200 165 150

NH Hedge/Member Decrease usD 200 200 150 150

MICHIGAN BASIS (NF) - All Months (MICHIGAN BASIS)

NF Spec Decrease USD 314 285 220 200

NF Hedge/Member Decrease usD 285 285 200 200

NGPL Mid-Continent Basis - All Months (NGPL MIDCONTINENT BASIS FUT)

NL Spec Decrease USD 297 270 193 175

NL Hedge/Member Decrease usD 270 270 175 175

NORTH NAT GAS VENTURA, IOWA (PF) - All Months (VENTURA BASIS FUT)

PF Spec Decrease USD 220 200 165 150

PF Hedge/Member Decrease usD 200 200 150 150

NORTHERN NAT GAS DEMARCATION (PE) - All Months (NORTHERN NATURAL GAS DEMAR BASIS FUT)

PE Spec Decrease USD 495 450 413 375

PE Hedge/Member Decrease usD 450 450 375 375

Panhandle Basis Swap - All Months (PANHANDLE BASIS FUT)

PH Spec Decrease USD 275 250 220 200

PH Hedge/Member Decrease usD 250 250 200 200

PEPL TEXAS/OKLAHOMA (MAINLINE) (NK) - All Months (SUMAS BASIS FUT)

NK Spec Decrease USD 330 300 303 275

NK Hedge/Member Decrease usD 300 300 275 275

San Juan Basis Swap (Platts IFERC) - All Months (SAN JUAN BASIS FUT)

NJ Spec Decrease USD 275 250 220 200

NJ Hedge/Member Decrease usD 250 250 200 200

SoCal Basis Swap (NGI) - All Months (SOCAL BASIS FUT)

NS Spec Increase USD 193 175 275 250

NS Hedge/Member Increase usD 175 175 250 250

SOUTH STAR TEXAS OKLAHOMA KANSAS NG BASIS - All Months (SOUTH STAR TEX OKLHM KNS NG B)

87 Spec Decrease USD 220 200 165 150

8Z Hedge/Member Decrease UsD 200 200 150 150

TENNESSEE 800 LEG NG BASIS - All Months (TENNESSEE 800 LEG NG BASIS)

6Z Spec Increase USD 88 80 99 90

6Z Hedge/Member Increase uUsD 80 80 90 90
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Tennessee Zone 0 Basis Swap (Platts IFERC) - All Months (TENNESSEE ZONE 0 BASIS FUT)
NQ Spec Increase USD 110 100 165 150
NQ Hedge/Member Increase usD 100 100 150 150
TETCO STX BASIS (TX) - All Months (TETCO STX BASIS)
X Spec Decrease USD 220 200 165 150
X Hedge/Member Decrease usD 200 200 150 150
Texas Eastern Zone M-3 Basis Swap - All Months (TEXAS EASTERN ZONE M-3 BASIS FUT)
NX Spec Decrease USD 1,540 1,400 990 900
NX Hedge/Member Decrease uUsD 1,400 1,400 900 900
Transco Zone 3 Basis Swap - All Months (TRANSCO ZONE 3 BASIS)
Ccz Spec Increase USD 88 80 99 90
cz Hedge/Member Increase usD 80 80 90 90
Transco Zone 6 Non-N.Y (Platts IFERC) Basis Swap Futures - All Months (TRANSCO ZONE 6 NON NY BASIS FUT)
TZ6 Spec Decrease USD 1,210 1,100 770 700
TZ6 Hedge/Member Decrease usD 1,100 1,100 700 700
Waha Basis Swap - All Months (WAHA TEXAS BASIS FUT)
NW Spec Decrease USD 248 225 165 150
NW Hedge/Member Decrease usD 225 225 150 150
PETROLEUM CRACKS AND SPREADS - Intra Spreads
Los Angeles CARBOB (OPIS) Spread Swap - All Months (LA CARBOB GASOLINE(OPIS)FUT)
JL Spec Increase uUSD 5,500 5,000 6,050 5,500
JL Hedge/Member Increase UsD 5,000 5,000 5,500 5,500
REFINED PRODUCTS - Intra Spreads
Los Angeles CARB Diesel (OPIS) Outright Swap - All Months (LA CARB DIESEL (OPIS))
LX Spec Increase uUSD 7,150 6,500 8,250 7,500
LX Hedge/Member Increase usD 6,500 6,500 7,500 7,500
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Inter-commodity Spread Rates

COAL - Inter-commodity Spread Rates

U.S. MIDWEST DOMESTIC HOT-ROLLED COIL STEEL INDEX FUTURES (NY-HR - CME) vs AUSTRALIAN COKING COAL
(PLATTS) LOW VOL SWAP FUTURES (NY-ALW - CME)

Spread Credit Rate Decrease +10:-1 25% 25% 20% 20%

CRUDE OIL - Inter-commodity Spread Rates

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs EUROPEAN 3.5% FUEL OIL (PLATTS) BARGES FOB
RDAM CALENDAR SWAP FUTURES (NY-UV - CME)

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs EUROPEAN 3.5% FUEL OIL (PLATTS) BARGES FOB
RDAM CALENDAR SWAP FUTURES (NY-UV - CME).

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN 3.5% FUEL OIL ROTTERDAM BALMO
CALENDAR SWAP (NYM-UV - CME)

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-BZ - CME) vs EUROPEAN 3.5% FUEL OIL (PLATTS) BARGES
FOB RDAM CALENDAR SWAP FUTURES (NY-UV - CME)

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%

EQUITY INDEX - Inter-commodity Spread Rates

E-MINI RUSSELL 1000 INDEX FUTURES (RS1 - CME) vs E-MINI S&P MIDCAP 400 (ME - CME)

Spread Credit Rate Decrease +2:-1 84% 84% 75% 75%

FX - Inter-commodity Spread Rates

Cross Rate British Pound/Japanese Yen (BY) vs. Japanese Yen (JY)

Spread Credit Rate Decrease +3:+4 50% 50% 40% 40%

METALS - Inter-commodity Spread Rates

ALUMINIUM EUROPEAN PREMIUM DUTY-PAID (METAL BULLETIN) FUTURES (CX-EDP - CME) vs U.S. MIDWEST
DOMESTIC HOT-ROLLED COIL STEEL INDEX FUTURES (NY-HR - CME)

Spread Credit Rate Decrease +3:-2 35% 35% 0% 0%

ALUMINIUM EUROPEAN PREMIUM METAL BULLETIN (25MT-DUTY UNPAID) FUTURES (CX-AEP - CME) vs U.S.
MIDWEST DOMESTIC HOT-ROLLED COIL STEEL INDEX FUTURES (NY-HR - CME)

Spread Credit Rate Decrease +3:-2 30% 30% 0% 0%

U.S. MIDWEST DOMESTIC HOT-ROLLED COIL STEEL INDEX FUTURES (NY-HR - CME) vs AUSTRALIAN COKING COAL
(PLATTS) LOW VOL SWAP FUTURES (NY-ALW - CME)

Spread Credit Rate Decrease +10:-1 25% 25% 20% 20%
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Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

NATURAL GAS - Inter-commodity Spread Rates

ANR OK BASIS SWAP (PLATTS IFERC) FUTURES (NY-NE - CME) vs PG&E CITYGATE BASIS SWAP (PLATTS IFERC)
FUTURES (NY-PC - CME)

Spread Credit Rate Decrease +1:-1 40% 40% 20% 20%

ANR OK BASIS SWAP (PLATTS IFERC) FUTURES (NY-NE - CME) vs SOCAL BASIS SWAP (PLATTS IFERC) FUTURES
(NY-NS - CME)

Spread Credit Rate Decrease +1:-1 30% 30% 20% 20%

CHICAGO BASIS SWAP (PLATTS IFERC) FUTURES (NY-NB - CME) vs VENTURA BASIS SWAP (PLATTS IFERC)
FUTURES (NY-PF - CME)

Spread Credit Rate Decrease +1:-1 70% 70% 40% 40%

CIG ROCKIES BASIS SWAP (PLATTS IFERC) FUTURES (NY-CI - CME) vs ONEOK, OKLAHOMA BASIS SWAP (PLATTS
IFERC) FUTURES (NY-8X - CME)

Spread Credit Rate Increase +1:-1 35% 35% 55% 55%

CIG ROCKY MOUNTAIN BASIS SWAP (PLATTS IFERC) (NYM-CI - CME) vs NORTHWEST PIPELINE, ROCKIES BASIS
SWAP (PLATTS IFE (NYM-NR - CME)

Spread Credit Rate Increase +1:-1 60% 60% 69% 69%

COLUMBIA GULF MAINLINE BASIS SWAP (PLATTS IFERC) FUTURES (NY-5Z - CME) vs TENNESSEE 800 LEG BASIS
SWAP (PLATTS IFERC) FUTURES (NY-6Z - CME)

Spread Credit Rate Increase +1:-1 0% 0% 40% 40%

MICHCON BASIS SWAP (PLATTS IFERC) FUTURES (NY-NF - CME) vs VENTURA BASIS SWAP (PLATTS IFERC)
FUTURES (NY-PF - CME)

Spread Credit Rate Increase +1:-1 0% 0% 40% 40%

NATURAL GAS PIPELINE CO. OF AMERICA (NGPL) MID-CON (NYM-NL - CME) vs VENTURA BASIS SWAP (PLATTS
IFERC) (NYM-PF - CME)

Spread Credit Rate Increase +1:-1 35% 35% 50% 50%

NATURAL GAS PIPELINE CO. OF AMERICA (NGPL) TEXOK B (NYM-PD - CME) vs NATURAL GAS PIPELINE CO. OF
AMERICA (NGPL) MID-CON (NYM-NL

Spread Credit Rate Increase +1:-1 40% 40% 55% 55%

NGPL MID-CON BASIS SWAP (PLATTS IFERC) FUTURES (NY-NL - CME) vs SOUTHERN STAR TX.-OKLA.-KAN. BASIS
SWAP (PLATTS IFERC) FUTURES (NY-8Z - CME)

Spread Credit Rate Increase +1:-1 20% 20% 40% 40%

ROCKIES BASIS SWAP (PLATTS IFERC) FUTURES (NY-NR - CME) vs VENTURA BASIS SWAP (PLATTS IFERC)
FUTURES (NY-PF - CME)

Spread Credit Rate Increase +1:-1 0% 0% 30% 30%
SUMAS BASIS SWAP (PLATTS IFERC) (NYM-NK - CME) vs SAN JUAN BASIS SWAP (PLATTS IFERC) (NYM-NJ - CME)

Spread Credit Rate Decrease +1:-1 40% 40% 30% 30%

SUMAS BASIS SWAP (PLATTS IFERC) FUTURES (NY-NK - CME) vs NGPL MID-CON BASIS SWAP (PLATTS IFERC)
FUTURES (NY-NL - CME)

Spread Credit Rate Decrease +1:-1 30% 30% 20% 20%

4/7/2016 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 33 of 35



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

TENNESSEE ZONE 0 BASIS SWAP (PLATTS IFERC) FUTURES (NY-NQ - CME) vs SOCAL CITY-GATE BASIS SWAP
(PLATTS IFERC) FUTURES (NY-9A - CME)

Spread Credit Rate Decrease +1:-1 60% 60% 20% 20%

WAHA BASIS SWAP (PLATTS IFERC) (NYM-NW - CME) vs HOUSTON SHIP CHANNEL BASIS SWAP (PLATTS IFERC)
(NYM-NH - CME)

Spread Credit Rate Decrease +1:-1 60% 60% 50% 50%
WAHA BASIS SWAP (PLATTS IFERC) (NYM-NW - CME) vs SUMAS BASIS SWAP (PLATTS IFERC) (NYM-NK - CME)

Spread Credit Rate Decrease +1:-1 40% 40% 30% 30%

REFINED PRODUCTS - Inter-commodity Spread Rates

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs EUROPEAN 3.5% FUEL OIL (PLATTS) BARGES FOB
RDAM CALENDAR SWAP FUTURES (NY-UV - CME)

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs EUROPEAN 3.5% FUEL OIL (PLATTS) BARGES FOB
RDAM CALENDAR SWAP FUTURES (NY-UV - CME).

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN 3.5% FUEL OIL ROTTERDAM BALMO
CALENDAR SWAP (NYM-UV - CME)

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-BZ - CME) vs EUROPEAN 3.5% FUEL OIL (PLATTS) BARGES
FOB RDAM CALENDAR SWAP FUTURES (NY-UV - CME)

Spread Credit Rate Increase +19:-3 80% 80% 85% 85%
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Volatility Scan (volScan) Rate
AGRICULTURE - Volatility Scan (volScan) Rate
DRY WHEY (DY, DY) - volScan
Clearing Member Rate  Month 1-2 Increase 0.050 0.080
Clearing Member Rate  Month 3+ Increase 0.030 0.060
FEEDER CATTLE (9F1, FC, FC, GFT) - volScan
Clearing Member Rate  Mnth 1 Increase 0.030 0.040
Clearing Member Rate  Mnths 2+ Increase 0.040 0.045
LIVE CATTLE (9K1, LC, LC, LET) - volScan
Clearing Member Rate  Mnth 1 Increase 0.070 0.090
NONFAT DRY MILK (NF, NF) - volScan
Clearing Member Rate  Month 1-2 Increase 0.060 0.070
Clearing Member Rate  Month 3+ Increase 0.030 0.045
RANDOM LENGTH LUMBER (LB, LB) - volScan
Clearing Member Rate Increase 0.050 0.070
ROUGH RICE (14, 14) - volScan
Clearing Member Rate Increase 0.050 0.065
ETHANOL - Volatility Scan (volScan) Rate
CHICAGO ETHANOL (PLATTS) SWAP FUTURES (CU, CVR) - volScan
Clearing Member Rate  Mth 1 Decrease 0.080 0.050
Clearing Member Rate  Mths 2 Decrease 0.050 0.030
Clearing Member Rate  Mth 3-7 Decrease 0.030 0.020
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