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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, November 30, 2017

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, December 01, 2017.

Current rates as of:

Thursday, November 30, 2017.

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.
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SPAN MINIMUM PERFORMANCE EOND REQUIREMENTS

L Rate Type Description Change IS0 Curmrent Current Mew Initial MNew
Initial Maintenance IMaintenance

QOutright Rates

AGRICULTURE - Qutright Rates
CASH BUTTER FUTURES (CB)
CB Spec Months 2-4 Decrease UsD 2.035 1,850 1,843 1,675
CB Hedge/Member Months 2-4 Decrease UsD 1,850 1,850 1,675 1,675
CB Spec Months &- Decrease usD 1,705 1,650 1,485 1,350
CB Hedge/Member Months 5- Decrease UsD 1,550 1,550 1,350 1,350
CB Spec Month 1 Decrease UsD 1,650 1,600 1,375 1,250
CB Hedge/Member Month 1 Decrease UsD 1,500 1,500 1,250 1,250
CB Spec Months 10+ Decrease UsD 1,375 1,250 1,210 1,100
CB Hedge/Member Months 10+ Decrease UsD 1,250 1,250 1,100 1,100
CASH CHEESE FUTURES (CSC)
C3C  Spec Mnth 1 Decrease UsD 523 475 463 425
C3C  Hedge/Member Nnth 1 Decrease usD 475 475 425 425
C3C  Spec Mnths 2-5 Decrease UsD 1,210 1,100 1,045 950
C3C  Hedge/Member Mnths 2-5 Decrease UsD 1,100 1,100 950 S50
CLASS Il MILK FUTURES (DA)
DA Spec Months 12+ Decrease UsD 594 540 534 4385
DA Hedge/Member Months 12+  Decrease  USD 540 540 435 485
CME DRY WHEY FUTURES (DY)
oy Spec Month 2 Increase UsD 793 725 203 825
oy Hedge/Member Month 2 Increase UsD 725 725 525 825
DAP FOB NOLA SWAP (DFL)
DFL  Spec Increase UsD 990 500 1,155 1,050
DFL  Hedge/Member Increase UsD 900 S00 1,060 1,050
EU WHEAT FUTURES (WEU)
WEU  Spec Months 2-5 Decrease EUR 385 350 330 300
WEU  Hedge/Member Months 2-5 Decrease EUR 350 350 300 300
WELU  Spec Months 6+ Decrease EUR 385 350 330 300
WEU Hedge/Member Months 6+ Decrease EUR 350 350 300 300
WEU  Spec Month 1 Decrease EUR 413 375 330 300
WEU Hedge/Member Month 1 Decrease EUR 375 375 300 300
LUMBER110 FUTURES (LB)
LB Spec Increase UsD 1,695 1,450 1,760 1,600
LB Hedge/Member Increase UsD 1,450 1,450 1,600 1,600
MALAY SIAN CRUDE PALM OIL CAL SWAP (CPC)
CPC  Spec Month 2+ Decrease UsD 770 700 533 575
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CPC Hedge/Member Month 2+ Decrease usD 700 700 575 575

NONFAT DRY MILK FUTURES (NF)

NF Spec Month 1 Decrease USD 1,045 950 880 800

NF Hedge/Member Month 1 Decrease USD 950 950 800 800

OATS FUTURES (O)

O Spec Decrease USD 798 725 715 650

(0] Hedge/Member Decrease UsD 725 725 650 650

USD MALAYSIAN CRUDE PALM CAL FUT (CPO)

CPO Spec Decrease USD 770 700 633 575

CPO Hedge/Member Decrease usD 700 700 575 575

11/30/2017 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com

Page 3 of 65



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

CRUDE OIL SPREADS - Outright Rates
ARGUS LLS VS. WTI (ARG) TRD M (E5)
E5 Spec Mnths 2-4 Increase usD 550 500 605 550
E5 Hedge/Member Mnths 2-4 Increase usD 500 500 550 550
CANADIAN HEAVYCRUDE(NET ENRGY) FUT (WCC)
WCC Spec Mnth 1 Increase UsD 935 850 1,155 1,050
WCC Hedge/Member Mnth 1 Increase uUsD 850 850 1,050 1,050
WCC Spec Mnths 2-3 Increase USD 935 850 1,155 1,050
WCC Hedge/Member Mnths 2-3 Increase uUsD 850 850 1,050 1,050
WCC Spec Mnths 4+ Increase USD 605 550 770 700
WCC Hedge/Member Mnths 4+ Increase usD 550 550 700 700
CANADIAN LIGHT SWEET OIL (CIL)
CIL Spec Mnths 1-2 Increase USD 880 800 990 900
CIL Hedge/Member Mnths 1-2 Increase usD 800 800 900 900
CIL Spec Mnths 3-6 Increase USD 880 800 990 900
CIL Hedge/Member Mnths 3-6 Increase UsD 800 800 900 900
CIL Spec Mnths 7+ Increase uUSD 550 500 770 700
CIL Hedge/Member Mnths 7+ Increase USsSD 500 500 700 700
GUERNSEY LIGHT SWEET CRUDE OIL FUT (GSW)
GSW  Spec Mnths 1-2 Decrease uUSD 1,320 1,200 990 900
GSW Hedge/Member Mnths 1-2 Decrease usD 1,200 1,200 900 900
GSW  Spec Mnths 3-6 Decrease uUSD 1,210 1,100 880 800
GSW Hedge/Member Mnths 3-6 Decrease usD 1,100 1,100 800 800
LIGHT SWEET OIL NET ENERGY MONTHLY (LSW)
LSW  Spec Mnths 3-6 Increase usD 935 850 990 900
LSW Hedge/Member Mnths 3-6 Increase usD 850 850 900 900
SYNTHETIC SWEET OIL MONTHLY FUT (SSW)
SSW  Spec Mth 1-3 Decrease usD 1,375 1,250 1,100 1,000
SSW  Hedge/Member Mth 1-3 Decrease usD 1,250 1,250 1,000 1,000
WESTERN CANADIAN SELECT OIL MONTHLY (WCW)
WCW  Spec Mnth 1 Increase usD 1,045 950 1,155 1,050
WCW Hedge/Member Mnth 1 Increase usD 950 950 1,050 1,050
WCW  Spec Mnths 2-3 Increase (UR]D) 990 900 1,155 1,050
WCW Hedge/Member Mnths 2-3 Increase usbD 900 900 1,050 1,050
WCW Spec Mnths 4+ Increase USD 605 550 770 700
WCW Hedge/Member Mnths 4+ Increase uUsD 550 550 700 700
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ELECTRICITY - Outright Rates
MISO INDIANA HUB 5MW D AH O PK (K2)
K2 Spec Mnth 1 Increase USD 11 10
K2 Hedge/Member Mnth 1 Increase usD 10 10
MISO INDIANA HUB 5MW D AH PK (H5)
H5 Spec Mnth 1 Increase UsD 220 200 226 205
H5 Hedge/Member Mnth 1 Increase uUsD 200 200 205 205
H5 Spec Mnth 2 Decrease USD 187 170 171 155
H5 Hedge/Member Mnth 2 Decrease uUsD 170 170 155 155
H5 Spec Mnths 3-4 Decrease USD 121 110 110 100
H5 Hedge/Member Mnths 3-4 Decrease usD 110 110 100 100
H5 Spec Mnth 5-11 Decrease USD 121 110 110 100
H5 Hedge/Member Mnth 5-11 Decrease USsSD 110 110 100 100
H5 Spec Mnths 12+ Decrease uUSD 121 110 110 100
H5 Hedge/Member Mnths 12+ Decrease USsSD 110 110 100 100
MISO INDIANA HUB PEAK MONTH FUT (EM)
EM Spec Mnth 1 Increase uUSD 1,925 1,750 2,420 2,200
EM Hedge/Member Mnth 1 Increase usD 1,750 1,750 2,200 2,200
EM Spec Mnth 2 Increase usD 1,870 1,700 2,200 2,000
EM Hedge/Member  Mnth 2 Increase usD 1,700 1,700 2,000 2,000
NEPOOL CNCTCT 5MW D AH O PK (P3)
P3 Spec Mnth 1 Increase USD 33 30 39 35
P3 Hedge/Member Mnth 1 Increase uUsD 30 30 35 35
P3 Spec Mnth 2 Increase uUsD 22 20 28 25
P3 Hedge/Member Mnth 2 Increase usD 20 20 25 25
NEPOOL INTR HUB 5MW D AH O PK (H2)
H2 Spec Mnth 1 Increase uUSD 23 21 28 25
H2 Hedge/Member Mnth 1 Increase usD 21 21 25 25
H2 Spec Mnth 2 Increase usD 23 21 28 25
H2 Hedge/Member Mnth 2 Increase UsD 21 21 25 25
H2 Spec Mnths 3-4 Increase UsD 11 10 13 12
H2 Hedge/Member Mnths 3-4 Increase UsD 10 10 12 12
H2 Spec Mnths 5-11 Increase USD 11 10 13 12
H2 Hedge/Member Mnths 5-11 Increase usD 10 10 12 12
H2 Spec Mnths 12+ Increase USD 11 10 13 12
H2 Hedge/Member Mnths 12+ Increase usD 10 10 12 12
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NEPOOL INTR HUB 5MW D AH PK (U6)
ué6 Spec Month 2 Increase USD 385 350 462 420
U6 Hedge/Member Month 2 Increase usD 350 350 420 420
ué6 Spec Mnths 3-5 Increase USD 303 275 363 330
U6 Hedge/Member Mnths 3-5 Increase UsD 275 275 330 330
ué6 Spec Mnths 6-11 Increase USD 220 200 264 240
U6 Hedge/Member Mnths 6-11 Increase UsD 200 200 240 240
ué6 Spec Mnths 12+ Increase USsSD 220 200 264 240
U6 Hedge/Member Mnths 12+ Increase UsSD 200 200 240 240
NEPOOL RHODE IL 5MW D AH O PK (U5)
us Spec Mnth 1 Increase USsSD 28 25 31 28
us Hedge/Member Mnth 1 Increase USD 25 25 28 28
us Spec Mnth 2 Increase USsSD 17 15 22 20
us Hedge/Member Mnth 2 Increase usD 15 15 20 20
NEPOOL W CNT MASS 5MW D AH O PK (L9)
L9 Spec Mnth 1 Increase USD 28 25 31 28
L9 Hedge/Member Mnth 1 Increase usD 25 25 28 28
L9 Spec Mnth 2 Increase USD 23 21 28 25
L9 Hedge/Member Mnth 2 Increase usD 21 21 25 25
NYISO ZONE G 5MW D AH O PK (D2)
D2 Spec Mnth 1 Increase usD 22 20 28 25
D2 Hedge/Member Mnth 1 Increase usD 20 20 25 25
D2 Spec Mnth 2 Increase usD 14 13 18 16
D2 Hedge/Member Mnth 2 Increase usD 13 13 16 16
D2 Spec Mnths 3-4 Increase uUsD 11 10
D2 Hedge/Member Mnths 3-4 Increase usD 8 10 10
PJM DAYTON DA PEAK (D7)
D7 Spec Mnth 1 Increase uUSD 220 200 237 215
D7 Hedge/Member Mnth 1 Increase usD 200 200 215 215
D7 Spec Mnth 2 Increase (UR]D) 165 150 171 155
D7 Hedge/Member Mnth 2 Increase usD 150 150 155 155
PJM METED ZONE PK CAL LMP FUTURES (47)
47 Spec Mnths 3-6 Increase USD 154 140 198 180
47 Hedge/Member Mnths 3-6 Increase uUsD 140 140 180 180
47 Spec Mnths 7-11 Increase USD 121 110 143 130
47 Hedge/Member Mnths 7-11 Increase USD 110 110 130 130
47 Spec Mnths 12+ Increase USD 121 110 143 130
47 Hedge/Member Mnths 12+ Increase uUsD 110 110 130 130
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PJM NI HUB 5MW REAL TIME PK (B3)
B3 Spec Mnth 1 Increase USD 154 140 198 180
B3 Hedge/Member Mnth 1 Increase usD 140 140 180 180
B3 Spec Mnth 2 Increase USD 110 100 154 140
B3 Hedge/Member Mnth 2 Increase UsD 100 100 140 140
PJM NILL DA OFF-PEAK (L3)
L3 Spec Mnth 1 Decrease usD 11 10 10 9
L3 Hedge/Member Mnth 1 Decrease UsD 10 10 9
L3 Spec Mnth 2 Decrease UsD 7 6
L3 Hedge/Member Mnth 2 Decrease USsSD 7 6 6
PJM NILL DA PEAK (N3)
N3 Spec Mnth 1 Decrease uUSD 220 200 215 195
N3 Hedge/Member Mnth 1 Decrease USsSD 200 200 195 195
N3 Spec Mnth 2 Decrease USsSD 176 160 171 155
N3 Hedge/Member Mnth 2 Decrease USsSD 160 160 155 155
PJM PSEG DA PEAK (L6)
L6 Spec Mnth 1 Increase USD 385 350 440 400
L6 Hedge/Member Mnth 1 Increase UsD 350 350 400 400
L6 Spec Mnth 2 Increase USD 330 300 396 360
L6 Hedge/Member Mnth 2 Increase usD 300 300 360 360
L6 Spec Mnths 3-11 Increase usD 165 150 220 200
L6 Hedge/Member Mnths 3-11 Increase usD 150 150 200 200
PJM WES HUB PEAK CAL MON REAL TIME (L1)
L1 Spec Mth 1 Increase usD 242 220 264 240
L1 Hedge/Member Mth 1 Increase usD 220 220 240 240
L1 Spec Mnth 2 Increase usD 143 130 176 160
L1 Hedge/Member Mnth 2 Increase usD 130 130 160 160
PJM WES HUB PEAK LMP 50 MW (4S)
4S Spec Mth 1 Increase UsD 2,420 2,200 2,640 2,400
45 Hedge/Member Mth 1 Increase uUsD 2,200 2,200 2,400 2,400
4S Spec Mnth 2 Increase USD 1,430 1,300 1,760 1,600
4S Hedge/Member Mnth 2 Increase uUsD 1,300 1,300 1,600 1,600
PJM WESTH DA OFF-PEAK (E4)
E4 Spec Mnth 2 Increase UsD 10 9
E4 Hedge/Member Mnth 2 Increase usD 8 9 9
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PJM WESTHDA PEAK (J4)

J4 Spec Mnth 1 Increase USD 275 250 281 255

J4 Hedge/Member Mnth 1 Increase usD 250 250 255 255

J4 Spec Mnth 2 Increase USD 187 170 193 175

J4 Hedge/Member Mnth 2 Increase UsD 170 170 175 175

J4 Spec Mnths 3-5 Decrease UsD 132 120 121 110

J4 Hedge/Member Mnths 3-5 Decrease UsD 120 120 110 110
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FX - Outright Rates
AFRICAN RAND FUTURES (RA)
RA Spec Increase UsD 1,540 1,400 1,760 1,600
RA Hedge/Member Increase usD 1,400 1,400 1,600 1,600
AUSTRALIAN DOLLAR FUTURES (AD)
AD Spec Decrease USsSD 1,595 1,450 1,375 1,250
AD Hedge/Member Decrease uUsD 1,450 1,450 1,250 1,250
BRITISH POUND FUTURES (BP)
BP Spec Monthl Decrease USD 2,200 2,000 1,980 1,800
BP Hedge/Member Monthl Decrease usD 2,000 2,000 1,800 1,800
BP Spec Months 2+ Decrease USD 2,200 2,000 1,980 1,800
BP Hedge/Member Months 2+ Decrease usD 2,000 2,000 1,800 1,800
CHILEAN PESO/US DOLLAR CLP/USD FUT (CHP)
CHP  Spec Increase USD 1,485 1,350 1,705 1,550
CHP  Hedge/Member Increase usD 1,350 1,350 1,550 1,550
CZECH KORUNA FUTURES (CZz)
Ccz Spec Increase USD 3,740 3,400 4,180 3,800
cz Hedge/Member Increase usD 3,400 3,400 3,800 3,800
E-MICRO AUD/USD FUTURES (M6A)
M6A  Spec Decrease USD 160 145 138 125
M6A  Hedge/Member Decrease usD 145 145 125 125
E-MICRO CHF/USD FUTURES (MSF)
MSF  Spec Month 1 Increase USD 297 270 308 280
MSF  Hedge/Member Month 1 Increase usD 270 270 280 280
MSF  Spec Months 2+ Increase USD 297 270 308 280
MSF  Hedge/Member Months 2+ Increase usD 270 270 280 280
E-MICRO GBP/USD FUTURES (M6B)
M6B  Spec Month1 Decrease USD 220 200 198 180
M6B  Hedge/Member Monthl Decrease UsD 200 200 180 180
M6B  Spec Months 2+ Decrease USD 220 200 198 180
M6B  Hedge/Member Months 2+ Decrease usD 200 200 180 180
E-MICRO JPY/USD (MJY)
MJY  Spec Month 1 Decrease USD 275 250 248 225
MJY  Hedge/Member Month 1 Decrease UsD 250 250 225 225
MJY  Spec Months 2+ Decrease USD 275 250 248 225
MJY  Hedge/Member Months 2+ Decrease UsD 250 250 225 225
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E-MICRO USD/CNH FUTURES (MNH)
MNH  Spec Months 1-12 Decrease CNH 1,155 1,050 1,045 950
MNH Hedge/Member Months 1-12  Decrease CNH 1,050 1,050 950 950
MNH  Spec Months 13+ Decrease CNH 1,430 1,300 1,287 1,170
MNH Hedge/Member Months 13+ Decrease CNH 1,300 1,300 1,170 1,170
E-MINI J-YEN FUTURE (J7)
J7 Spec Month 1 Decrease USD 1,375 1,250 1,238 1,125
J7 Hedge/Member Month 1 Decrease UsD 1,250 1,250 1,125 1,125
J7 Spec Months 2+ Decrease USsSD 1,375 1,250 1,238 1,125
J7 Hedge/Member Months 2+ Decrease USsSD 1,250 1,250 1,125 1,125
JAPANESE YEN FUTURES (JY)
JY Spec Month 1 Decrease uUSD 2,750 2,500 2,475 2,250
JY Hedge/Member Month 1 Decrease USsSD 2,500 2,500 2,250 2,250
JY Spec Months 2+ Decrease uUSD 2,750 2,500 2,475 2,250
JY Hedge/Member Months 2+ Decrease USsSD 2,500 2,500 2,250 2,250
NEW ZEALAND FUTURES (NE)
NE Spec Decrease USD 1,650 1,500 1,430 1,300
NE Hedge/Member Decrease UsD 1,500 1,500 1,300 1,300
POLISH ZLOTY FUTURES (P2)
Pz Spec Increase uUSD 3,025 2,750 3,520 3,200
Pz Hedge/Member Increase usD 2,750 2,750 3,200 3,200
SWISS FRANC FUTURES (SF)
SF Spec Month 1 Increase USD 2,970 2,700 3,080 2,800
SF Hedge/Member Month 1 Increase uUsD 2,700 2,700 2,800 2,800
SF Spec Months 2+ Increase USD 2,970 2,700 3,080 2,800
SF Hedge/Member Months 2+ Increase usD 2,700 2,700 2,800 2,800
U.S. DOLLAR S.A. RAND FUTURES (ZAR)
ZAR  Spec Increase ZAR 54,450 49,500 65,450 59,500
ZAR Hedge/Member Increase ZAR 49,500 49,500 59,500 59,500
U.S. DOLLAR TURKISH LIRA FUTURES (TRY)
TRY Spec Increase TRY 24,750 22,500 29,150 26,500
TRY Hedge/Member Increase TRY 22,500 22,500 26,500 26,500
USD/CNH FUTURES (CNH)
CNH  Spec Months 1-12 Decrease CNH 11,550 10,500 10,450 9,500
CNH Hedge/Member Months 1-12 Decrease CNH 10,500 10,500 9,500 9,500
CNH  Spec Months 13+ Decrease CNH 14,300 13,000 12,870 11,700
CNH Hedge/Member Months 13+ Decrease CNH 13,000 13,000 11,700 11,700
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METALS - Outright Rates
ALUMINUM MW TRANS PREM PLATTS SWAPS (AUP)
AUP  Spec Mth 1 Decrease UsD 363 330 330 300
AUP  Hedge/Member Mth 1 Decrease usD 330 330 300 300
AUP  Spec Mths 2-12 Decrease USD 363 330 330 300
AUP  Hedge/Member Mths 2-12 Decrease uUsD 330 330 300 300
AUP  Spec Mths 13-21 Decrease USD 407 370 352 320
AUP  Hedge/Member Mths 13-21 Decrease uUsD 370 370 320 320
AUP  Spec 22+ Decrease USD 517 470 418 380
AUP  Hedge/Member 22+ Decrease UsD 470 470 380 380
ASIAN IRON ORE FUTURES (TIC)
TIC Spec Mnth 1 Decrease USD 4,290 3,900 3,850 3,500
TIC Hedge/Member Mnth 1 Decrease UsD 3,900 3,900 3,500 3,500
TIC Spec Mnths 2-5 Decrease uSbD 4,290 3,900 3,850 3,500
TIC Hedge/Member Mnths 2-5 Decrease UsD 3,900 3,900 3,500 3,500
TIC Spec Mnths 6+ Decrease USD 4,290 3,900 3,850 3,500
TIC Hedge/Member Mnths 6+ Decrease UsD 3,900 3,900 3,500 3,500
IRON ORE FUTURES (TIO)
TIO Spec Mnth 1 Decrease USD 3,025 2,750 2,530 2,300
TIO Hedge/Member Mnth 1 Decrease usD 2,750 2,750 2,300 2,300
TIO Spec Mnth 2-4 Decrease uUSD 3,025 2,750 2,530 2,300
TIO Hedge/Member Mnth 2-4 Decrease usD 2,750 2,750 2,300 2,300
TIO Spec Mnth 5-9 Decrease UsD 3,025 2,750 2,530 2,300
TIO Hedge/Member Mnth 5-9 Decrease usD 2,750 2,750 2,300 2,300
TIO Spec Mnth 10+ Decrease UsD 3,025 2,750 2,530 2,300
TIO Hedge/Member Mnth 10+ Decrease usD 2,750 2,750 2,300 2,300
IRON ORE(PLATTS) FUT (PIO)
PIO Spec Mnth 1 Decrease USD 3,025 2,750 2,530 2,300
PIO Hedge/Member Mnth 1 Decrease usD 2,750 2,750 2,300 2,300
PIO Spec Mnth 2-4 Decrease USD 3,025 2,750 2,530 2,300
PIO Hedge/Member Mnth 2-4 Decrease usD 2,750 2,750 2,300 2,300
PIO Spec Mnth 5-9 Decrease (UR]D) 3,025 2,750 2,530 2,300
PIO Hedge/Member  Mnth 5-9 Decrease usD 2,750 2,750 2,300 2,300
PIO Spec Mnth 10+ Decrease (UR]D) 3,025 2,750 2,530 2,300
PIO Hedge/Member Mnth 10+ Decrease usD 2,750 2,750 2,300 2,300
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LEAD FUTURES (LED)
LED  Spec Mth 1 Decrease usD 2,200 2,000 1,925 1,750
LED Hedge/Member Mth1 Decrease usD 2,000 2,000 1,750 1,750
LED  Spec Mths 2-3 Decrease USD 2,200 2,000 1,925 1,750
LED Hedge/Member Mths 2-3 Decrease usD 2,000 2,000 1,750 1,750
LED  Spec Mths 4-6 Decrease UusD 2,200 2,000 1,925 1,750
LED Hedge/Member Mths 4-6 Decrease usD 2,000 2,000 1,750 1,750
LED  Spec Mths 7+ Decrease usD 2,200 2,000 1,925 1,750
LED Hedge/Member Mths 7+ Decrease usD 2,000 2,000 1,750 1,750
PLATINUM FUTURES NYMEX (PL)
PL Spec Mths 1 Decrease usD 1,925 1,750 1,760 1,600
PL Hedge/Member Mths 1 Decrease UsD 1,750 1,750 1,600 1,600
PL Spec Mths 2+ Decrease uSbD 1,925 1,750 1,760 1,600
PL Hedge/Member Mths 2+ Decrease usD 1,750 1,750 1,600 1,600
PLATINUM FUTURES TAS (PLT)
PLT Spec Mths 1 Decrease usD 1,925 1,750 1,760 1,600
PLT Hedge/Member Mths 1 Decrease usD 1,750 1,750 1,600 1,600
PLT Spec Mths 2+ Decrease USD 1,925 1,750 1,760 1,600
PLT Hedge/Member Mths 2+ Decrease usD 1,750 1,750 1,600 1,600
URANIUM FUTURES (UX)
UXx Spec Increase USD 550 500 660 600
UX Hedge/Member Increase usD 500 500 600 600
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PETROLEUM CRACKS AND SPREADS - Outright Rates
JET CIF NWE VS ICE (JC)
JC Spec Mnth 2 Increase USD 3,135 2,850 3,740 3,400
JC Hedge/Member Mnth 2 Increase usD 2,850 2,850 3,400 3,400
JC Spec Mnths 3-6 Increase USD 2,200 2,000 2,750 2,500
JC Hedge/Member Mnths 3-6 Increase uUsD 2,000 2,000 2,500 2,500
JC Spec Mnths 7+ Increase USD 1,320 1,200 1,540 1,400
JC Hedge/Member Mnths 7+ Increase uUsD 1,200 1,200 1,400 1,400
MIN JETKERO CRGOS CIF NWE VS GASOIL (MJC)
MJC  Spec Mnth 2 Increase usbD 314 285 374 340
MJC  Hedge/Member Mnth 2 Increase usD 285 285 340 340
MJC  Spec Mnths 3-6 Increase USD 220 200 275 250
MJC  Hedge/Member Mnths 3-6 Increase USsSD 200 200 250 250
MJC  Spec Mnths 7+ Increase uUSD 132 120 154 140
MJC  Hedge/Member Mnths 7+ Increase USsSD 120 120 140 140
SING GAS 500 PPM (PLATTS) VS. LOW S (SGG)
SGG Spec Mnth 1 New usD 825 750
SGG Hedge/Member Mnth 1 New USsSD 750 750
SGG Spec Mnth 2 New usD 880 800
SGG Hedge/Member Mnth 2 New uUsD 800 800
SGG  Spec Mnths 3-6 New USD 550 500
SGG Hedge/Member Mnths 3-6 New usD 500 500
SGG Spec Mnths 6+ New usD 495 450
SGG Hedge/Member Mnths 6+ New usD 450 450
SINGAPORE GASOIL (PLATTS) DUBAI CRA (GDL)
GDL  Spec Mnth 1 New USD 1,650 1,500
GDL  Hedge/Member Mnth 1 New usD 1,500 1,500
GDL  Spec Mnth 2 New USD 1,540 1,400
GDL  Hedge/Member Mnth 2 New usD 1,400 1,400
GDL  Spec Mnth 3+ New USD 1,485 1,350
GDL  Hedge/Member Mnth 3+ New usD 1,350 1,350
SINGAPORE GASOIL 500 PPM DUBAI CRAC (GDH)
GDH  Spec Mnth 1 New uUsD 1,650 1,500
GDH Hedge/Member Mnth 1 New UsD 1,500 1,500
GDH Spec Mnth 2 New uUSD 1,540 1,400
GDH Hedge/Member Mnth 2 New UsD 1,400 1,400
GDH  Spec Mnth 3+ New usD 1,485 1,350
GDH Hedge/Member Mnth 3+ New usD 1,350 1,350
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO New Initial New
Maintenance Maintenance
Outright Rates
SINGAPORE JET KEROSENE VS GASOIL (RHS)
RHS  Spec Mnth 1 New uUsD 1,265 1,150
RHS Hedge/Member Mnth 1 New usD 1,150 1,150
RHS  Spec Mnth 2 New uUsD 660 600
RHS Hedge/Member Mnth 2 New UsD 600 600
RHS  Spec Mnth 3+ New UusD 468 425
RHS Hedge/Member Mnth 3+ New USsSD 425 425
SINGAPORE JET KEROSENE VS. GASOIL 5 (RHB)
RHB  Spec New usD 2,200 2,000
RHB  Hedge/Member New uSbD 2,000 2,000
REFINED PRODUCTS - Outright Rates
MINI SINGAPORE GASOIL 500 PPM (PLAT (MGO)
MGO Spec Mnth 1 New uUsD 275 250
MGO Hedge/Member Mnth 1 New usD 250 250
MGO Spec Mnths 2-6 New uUsD 286 260
MGO Hedge/Member Mnths 2-6 New USsSD 260 260
MGO Spec Mnths 7+ New USsSD 237 215
MGO Hedge/Member Mnths 7+ New USsSD 215 215
SINGAPORE GASOIL 500 PPM (PLATTS) B (GHB)
GHB  Spec Tier 1 New usD 3,300 3,000
GHB Hedge/Member Tier 1 New uUSD 3,000 3,000
GHB  Spec Tier 2 New usD 3,300 3,000
GHB Hedge/Member Tier 2 New uUSD 3,000 3,000
SINGAPORE GASOIL 500 PPM (PLATTS) F (GHS)
GHS  Spec Mnth 1 New usD 2,750 2,500
GHS Hedge/Member Mnth1 New uUsD 2,500 2,500
GHS  Spec Mnths 2-6 New usD 2,860 2,600
GHS Hedge/Member Mnths 2-6 New usD 2,600 2,600
GHS Spec Mnths 7+ New usD 2,365 2,150
GHS Hedge/Member Mnths 7+ New uUsD 2,150 2,150
11/30/2017 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 14 of 65



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads
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SPAN MINIMUM PERFORMANCE EOND REQUIREMENTS

cC Rate Type Description Change 1SC Current Current MNew Initial
Initial Maintenance Maintenance
Intra Spreads
EQUITY INDEX - Intra Spreads
S&P 500 Stock Index - Month 1 vs 4 (BTIC ON E-MINI S&P 500 FUTURES)
EST Spec Increase UsD 77 70 99 a0
EST  Hedge/Member Increase LsSD 70 70 90 90
S&P 500 Stock Index - Month 1 vs 4 (E-MINI S&P 500 FUTURES MARKER)
ES Spec Increase LUSD 77 70 99 90
ESI Hedge/Member Increase UsD 70 70 S0 S0
S&P 500 Stock Index - Month 1 vs 4 (E-MINI S&P 500 FUTURES)
ES Spec Increase LISD 77 70 99 90
ES Hedge/Member Increase UsD 70 70 90 an
S&P 500 Stock Index - Month 1 vs 4 (S&P 500 FUTURES)
Sp Spec Increase UsD 385 350 495 450
SP Hedge/Member Increase LUSD 350 350 450 450
S&P 500 Stock Index - Month 2 vs 3 (BTIC ON E-MINI S&P 500 FUTURES)
EST Spec Increase usD I Filt] ati] al
EST  Hedge/Member Increase UsD 7o 70 a0 al
S&P 500 Stock Index - Month 2 vs 3 (E-MINI 5&P 500 FUTURES MARKER)
ESI Spec Increase UsD T 70 a8 a0
ESl Hedge/Member Increase UsD 7o 70 a0 a0
S&P 500 Stock Index - Month 2 vs 3 (E-MINI S&P 500 FUTURES)
ES Spec Increase usD Il Filt] ati] al
ES Hedge/Member Increase UsD o 70 a0 al
S&P 500 Stock Index - Month 2 vs 3 (S&P 500 FUTURES)
SP Spec Increase LUSD 385 350 440 400
3P Hedge/Member Increase UsD 350 350 400 400
S&P 500 Stock Index - Month 2 vs 4 (BTIC ON E-MINI S&P 500 FUTURES)
EST Spec Increase UsD 7 70 a5 a0
EST  Hedge/Member Increase USD 70 70 a0 a0
S&P 500 Stock Index - Month 2 vs 4 (E-MINI S&P 500 FUTURES MARKER)
ESl Spec Increase UsD T 70 bate a0
ESI Hedge/Member Increase usD 70 70 a0 a0
S&P 500 Stock Index - Month 2 vs 4 (E-MINI S&P 500 FUTURES)
ES Spec Increase UsD 77 Fi\] 85 ad
ES Hedge/Member Increase UsD 70 Ta a0 a0



SPAN MINIMUM PERFORMANCE BEOND REQUIREMENTS

cC Rate Type Description Change IS0 Current Current Mew Initial New
Initial Maintenance Maintenance

Intra Spreads

S5&P 300 Stock Index - Month 2 vs 4 (S5&P 500 FUTURES)

sp Spec Increase UsD 385 350 440 400
SP Hedge/lMember Increase UsD 350 350 400 400
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO New Initial New
Maintenance Maintenance
Intra Spreads
PETROLEUM CRACKS AND SPREADS - Intra Spreads
(SING GAS 500 PPM (PLATTS) VS. LOW S)
SGG  Spec New USD 440 400
SGG  Spec New uUsD 495 450
SGG  Spec New uUsD 660 600
SGG  Spec New uUsD 715 650
SGG  Spec New uUsD 880 800
SGG Hedge/Member New uUsD 400 400
SGG Hedge/Member New uUsD 450 450
SGG Hedge/Member New USsSD 600 600
SGG Hedge/Member New USsSD 650 650
SGG Hedge/Member New USD 800 800
(SINGAPORE GASOIL (PLATTS) DUBAI CRA)
GDL  Spec New usD 550 500
GDL  Hedge/Member New UsD 500 500
(SINGAPORE GASOIL 500 PPM DUBAI CRAC)
GDH  Spec New usD 550 500
GDH  Hedge/Member New usD 500 500
(SINGAPORE JET KEROSENE VS GASOIL)
RHS  Spec New usD 550 500
RHS  Hedge/Member New usSD 500 500
(SINGAPORE JET KEROSENE VS. GASOIL 5)
RHB  Spec New uUSD 440 400
RHB  Hedge/Member New uUSD 400 400
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

New
Maintenance

Intra Spreads

REFINED PRODUCTS - Intra Spreads

(MINI SINGAPORE GASOIL 500 PPM (PLAT)

MGO Spec New USD 110 100
MGO Spec New usD 165 150
MGO Hedge/Member New uUsD 100 100
MGO Hedge/Member New uUsD 150 150
(SINGAPORE GASOIL 500 PPM (PLATTS) B)
GHB  Spec New usD 1,760 1,600
GHB  Hedge/Member New uUsD 1,600 1,600
(SINGAPORE GASOIL 500 PPM (PLATTS) F)
GHS  Spec New usD 1,650 1,500
GHS  Spec New usD 1,100 1,000
GHS Hedge/Member New usD 1,500 1,500
GHS Hedge/Member New usD 1,000 1,000
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

AGRICULTURE - Inter-commodity Spread Rates

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CRUDE PALM OIL (CPO - CME)

Spread Credit Rate New +1:-4 40% 40%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MALAYSIAN PALM OLEIN CALENDAR
FUTURES (OPF - CME)

Spread Credit Rate New +1:-4 40% 40%

CRUDE OIL - Inter-commodity Spread Rates

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs CRUDE OIL FINANCIAL FUTURES (NY-WS - CME)

Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%
BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME)

Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%
Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs WTI CALENDAR SWAP FUTURES (NY-CS - CME)

Spread Credit Rate Decrease +1:-1 84% 84% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-BZ - CME) vs LIGHT SWEET CRUDE OIL FUTURES
(NY-CL - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%

BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES (NY-BB - CME) vs LIGHT SWEET CRUDE OIL FUTURES
(NY-CL - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%

CRUDE OIL FINANCIAL FUTURES (NY-WS - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES
(NY-BZ - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%

CRUDE OIL FINANCIAL FUTURES (NY-WS - CME) vs BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES
(NY-BB - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%

CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-26 - CME) vs BRENT (ICE) CALENDAR SWAP FUTURES
(NY-CY - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%

CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-26 - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES
(NY-BZ - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%

CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-26 - CME) vs BRENT CRUDE OIL PENULTIMATE FINANCIAL
FUTURES (NY-BB - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs BRENT (ICE) CALENDAR SWAP FUTURES
(NY-CY - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL
FUTURES (NY-BZ - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs BRENT CRUDE OIL PENULTIMATE FINANCIAL
FUTURES (NY-BB - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CRUDE OIL FINANCIAL FUTURES
(NY-WS - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CRUDE OIL LAST DAY FINANCIAL FUTURES
(NY-26 - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs DATED BRENT (PLATTS) CALENDAR SWAP
FUTURES (NY-UB - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs DUBAI CRUDE OIL (PLATTS) CALENDAR
SWAP FUTURES (NY-DC - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs DUBAI CRUDE OIL (PLATTS) FUTURES
(NY-DCD - CME)

Spread Credit Rate New +1:-1 60% 60%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs LIGHT SWEET CRUDE OIL FUTURES
(NY-CL - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs LLS (ARGUS) CALENDAR SWAP FUTURES
(NY-XA - CME)

Spread Credit Rate New +1:-1 40% 40%
SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs OMAN CRUDE OIL (NY-OQ - CME)

Spread Credit Rate New +1:-1 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs WTI CALENDAR SWAP FUTURES
(NY-CS - CME)

Spread Credit Rate New +1:-1 65% 65%

WTI CALENDAR SWAP FUTURES (NY-CS - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES
(NY-BZ - CME)

Spread Credit Rate Decrease +1:-1 83% 83% 80% 80%
Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%
Spread Credit Rate Decrease +1:-1 81% 81% 78% 78%

WTI CALENDAR SWAP FUTURES (NY-CS - CME) vs BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES
(NY-BB - CME)

Spread Credit Rate Decrease +1:-1 85% 85% 83% 83%

CRUDE OIL SPREADS - Inter-commodity Spread Rates

CANADIAN LIGHT SWEET OIL (NET ENERGY) INDEX FUTURES (NY-CIL - CME) vs CANADIAN HEAVY CRUDE OIL
(NET ENERGY) INDEX FUTURES (NY-WCC - CME)

Spread Credit Rate Decrease +1:-1 40% 40% 25% 25%
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Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

ELECTRICITY - Inter-commodity Spread Rates

PJM Western Hub Day-Ahead Peak Calendar-Month 5 MW Futures  (NY-J4-CME) vs PJM PSEG ZONE OFF-PEAK
CALENDAR-MONTH DA LMP SWAP FUT (NY-W6-CME)

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

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs ISO NEW ENGLAND INTERNAL HUB 5 MW OFF-PEAK
CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-H2 - CME)

Spread Credit Rate Decrease +1:-194 55% 55% 45% 45%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs ISO NEW ENGLAND RHODE ISLAND ZONE 5 MW OFF-PEAK
CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-U5 - CME)

Spread Credit Rate Decrease +1:-194 40% 40% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE G 5 MW OFF-PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-D2 - CME)

Spread Credit Rate Decrease +1:-194 50% 50% 40% 40%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs PJM NORTHERN ILLINOIS HUB 5 MW PEAK
CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES (NY-B3 - CME)

Spread Credit Rate Decrease +1:-11 65% 65% 50% 50%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs PJM WESTERN HUB PEAK CALENDAR-MONTH DAY-AHEAD
LMP SWAP FUTURES (NY-J4 - CME)

Spread Credit Rate Decrease +1:-11 60% 60% 50% 50%

ISO NEW ENGLAND INTERNAL HUB PEAK LOCATION MARGINAL PRICING [LMP] SWAP (NYM-NI - CME) vs NYISO
ZONE G PEAK MONTHLY SWAP (NYM-KG - CME)

Spread Credit Rate Decrease +12:-1 30% 30% 0% 0%

ISO New England Mass Hub Day-Ahead Off-Peak Calendar-Month 5 MW Futures (NY-H2-CME) vs ISO New England
Connecticut Zone 5 MW Off-Peak Calendar-Month Day-Ahead LMP Futures (NY-P3-CME)

Spread Credit Rate Decrease +1:-1 65% 65% 50% 50%

ISO New England Mass Hub Day-Ahead Off-Peak Calendar-Month 5 MW Futures (NY-H2-CME) vs ISO New England
Rhode Island Zone 5 MW Off-Peak Calendar-Month Day-Ahead LMP Futures (NY-U5-CME)

Spread Credit Rate Decrease +1:-1 75% 75% 55% 55%

ISO NEW ENGLAND RHODE ISLAND ZONE 5 MW OFF-PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES
(NY-U5 - CME) vs NYISO ZONE A PEAK LBMP SWAP FUTURES (NY-KA - CME)

Spread Credit Rate Decrease +16:-1 40% 40% 25% 25%

MIDWEST ISO CINERGY HUB 5 MW OFF-PEAK CALENDAR MONTH REAL-TIME SWAP FUT (NY-H4- CME) vs PIJM
NORTHERN ILLINOIS HUB 5 MW PEAK CAL REAL-TIME LMP SWAP FUT (NY-B3- CME)

Spread Credit Rate Decrease +16:-1 50% 50% 40% 40%

MIDWEST ISO CINERGY HUB 5 MW OFF-PEAK CALENDAR MONTH REAL-TIME SWAP FUTURES (NY-H4 - CME) vs
PJM METED ZONE OFF-PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-46 - CME)

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

MIDWEST ISO CINERGY HUB 5 MW OFF-PEAK CALENDAR MONTH REAL-TIME SWAP FUTURES (NY-H4 - CME) vs
PJM WESTERN HUB PEAK CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES (NY-L1 - CME)

Spread Credit Rate Decrease +16:-1 45% 45% 35% 35%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

MIDWEST ISO CINERGY HUB 5 MW OFF-PEAK CALENDAR MONTH RT SWAP FUT (NY-H4-CME) vs PJM AEP DAYTON
HUB 5MW PEAK CALENDAR-MONTH RT LMP SWAP FUT (NY-Z9-CME)

Spread Credit Rate Decrease +16:-1 75% 75% 60% 60%

MIDWEST ISO CINERGY HUB 5MW OFF-PEAK CALENDAR-MONTH DA SWAP FUT (NY-K2-CME) vs PJM BGE ZONE
OFF-PEAK CALENDAR-MONTH DA LMP SWAP FUT (NY-R3-CME)

Spread Credit Rate Decrease +1:-1 45% 45% 30% 30%

MIDWEST ISO CINERGY HUB 5MW OFF-PEAK CALENDAR-MONTH DAY-AHEAD SWAP FUTURES (NY-K2 - CME) vs
PJM AEP DAYTON HUB 5MW PEAK CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES (NY-Z9 - CME)

Spread Credit Rate Decrease +16:-1 70% 70% 55% 55%

MIDWEST ISO CINERGY HUB 5MW OFF-PEAK CALENDAR-MONTH DAY-AHEAD SWAP FUTURES (NY-K2 - CME) vs
PJM METED ZONE OFF-PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-46 - CME)

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

NE INTERNAL HUB 5 MW OFF-PEAK CAL DA LMP SWAP FUT (NY-H2- CME) vs NE WEST CENTRAL
MASSACHUSETTS ZONE 5 MW PEAK CAL DA LMP SWAP FUT (NY-R6- CME)

Spread Credit Rate Decrease +16:-1 75% 75% 60% 60%

NEPOOL INTERNAL HUB 5 MW OFF-PEAK CALENDAR-MONTH DAY -AHEAD SWAP (NYM-H2 - CME) vs HENRY HUB
NATURAL GAS (NYM-NG, NN, HP)

Spread Credit Rate Decrease +194:-1 55% 55% 45% 45%

PJM AEP Dayton Hub 5MW Peak Calendar-Month Real-Time LMP Futures (NY-Z9-CME) vs MISO Michigan Hub 5 MW
Peak Calendar-Month Day-Ahead Futures (NY-HMW-CME)

Spread Credit Rate Decrease +1:-1 60% 60% 50% 50%

PJM AEP Dayton Hub 5MW Peak Calendar-Month Real-Time LMP Futures (NY-Z9-CME) vs PJM Western Hub
Real-Time Peak Calendar-Month 2.5 MW Futures (NY-JM-CME)

Spread Credit Rate Decrease +10:-1 75% 75% 60% 60%

PJM AEP DAYTON HUB OFF-PEAK CAL DA LMP SWAP FUT (NY-R7- CME) vs PJM AEP DAYTON HUB 5MW PEAK CAL
REAL-TIME LMP SWAP FUT (NY-Z9- CME)

Spread Credit Rate Decrease +16:-1 77% 77% 60% 60%

PJM AEP DAYTON HUB OFF-PEAK CAL DA LMP SWAP FUT (NY-R7- CME) vs PJM WESTERN HUB PEAK CAL DA LMP
SWAP FUT (NY-J4- CME)

Spread Credit Rate Decrease +16:-1 65% 65% 50% 50%

PJM AEP DAYTON HUB OFF-PEAK CAL DA LMP SWAP FUT (NY-R7- CME) vs PJM WESTERN HUB PEAK CAL
REAL-TIME LMP SWAP FUT (NY-L1- CME)

Spread Credit Rate Decrease +16:-1 60% 60% 50% 50%

PJM NORTHERN ILLINOIS HUB 5 MW OFF-PEAK CAL REAL-TIME LMP SWAP FUT (NY-B6- CME) vs PJM OFF-PEAK
CAL LMP SWAP FUT (NY-JP- CME)

Spread Credit Rate Decrease +202:-1 47% 47% 30% 30%

PJM NORTHERN ILLINOIS HUB 5 MW OFF-PEAK CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES
(NY-B6 - CME) vs PJM AEP DAYTON HUB 5MW PEAK CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES

ININZ T ARAEY

Spread Credit Rate Decrease +16:-1 55% 55% 45% 45%
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Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

PJM NORTHERN ILLINOIS HUB 5 MW OFF-PEAK CALENDAR-MONTH RT LMP SWAP FUT (NY-B6-CME) vs PJIM BGE
ZONE OFF-PEAK CALENDAR-MONTH DA LMP SWAP FUT (NY-R3-CME)

Spread Credit Rate Decrease +1:-1 42% 42% 30% 30%

PJM NORTHERN ILLINOIS HUB 5 MW PEAK REAL-TIME CALENDAR-MONTH LMP SWAP (NYM-B3 - CME) vs HENRY
HUB NATURAL GAS (NYM-NG, NN, HP)

Spread Credit Rate Decrease +11:-1 65% 65% 50% 50%

PJM NORTHERN ILLINOIS HUB OFF-PEAK CALENDAR-MONTH DA LMP SWAP FUT (NY-L3-CME) vs PJM BGE ZONE
OFF-PEAK CALENDAR-MONTH DA LMP SWAP FUT (NY-R3-CME)

Spread Credit Rate Decrease +1:-1 54% 54% 40% 40%

PJM NORTHERN ILLINOIS HUB OFF-PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-L3 - CME) vs
PJM AEP DAYTON HUB 5MW PEAK CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES (NY-Z9 - CME)

Spread Credit Rate Decrease +16:-1 65% 65% 50% 50%

PJM NORTHERN ILLINOIS HUB OFF-PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-L3 - CME) vs
PJM AEP DAYTON HUB PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-D7 - CME)

Spread Credit Rate Decrease +16:-1 65% 65% 50% 50%

PJM NORTHERN ILLINOIS HUB PEAK CAL LMP SWAP FUT (NY-V3- CME) vs PJM AEP DAYTON HUB 5MW PEAK CAL
REAL-TIME LMP SWAP FUT (NY-Z9- CME)

Spread Credit Rate Decrease +16:-1 69% 69% 55% 55%

PJM NORTHERN ILLINOIS HUB PEAK CAL LMP SWAP FUT (NY-V3- CME) vs PJIM WESTERN HUB PEAK CAL
REAL-TIME LMP SWAP FUT (NY-L1- CME)

Spread Credit Rate Decrease +16:-1 55% 55% 40% 40%

PJM Northern lllinois Hub Real-Time Off-Peak Calendar-Month 5 MW Futures (NY-B6-CME) vs PIJM Northern Illinois
Hub 5 MW Peak Calendar-Month Real-Time LMP Futures (NY-B3-CME)

Spread Credit Rate Decrease +16:-1 45% 45% 35% 35%

PJM Western Hub Day-Ahead Peak Calendar-Month 5 MW Futures  (NY-J4-CME) vs PJM AEP Dayton Hub 5MW Peak
Calendar-Month Real-Time LMP Futures (NY-Z9-CME)

Spread Credit Rate Decrease +1:-1 82% 82% 70% 70%

PJM WESTERN HUB OFF-PEAK CAL REAL-TIME LMP SWAP FUT (NY-N9- CME) vs MIDWEST ISO MICHIGAN HUB 5
MW PEAK CAL DA SWAP FUT (NY-HMW- CME)

Spread Credit Rate Decrease +16:-1 50% 50% 40% 40%

PIJM WESTERN HUB OFF-PEAK CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES (NY-N9 - CME) vs ISO NEW
ENGLAND INTERNAL HUB 5 MW OFF-PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-H2 - CME)

Spread Credit Rate Decrease +1:-1 64% 64% 50% 50%

PJM WESTERN HUB OFF-PEAK CALENDAR-MONTH RT LMP SWAP FUT (NY-N9-CME) vs NYISO ZONE G 5 MW
OFF-PEAK CALENDAR-MONTH DA LBMP SWAP FUT (NY-D2-CME)

Spread Credit Rate Decrease +1:-1 73% 73% 60% 60%

PJM WESTERN HUB PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-J4 - CME) vs HENRY HUB
NATURAL GAS FUTURES (NY-NG - CME)

Spread Credit Rate Decrease -11:+1 60% 60% 50% 50%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

PJM Western Hub Real-Time Off-Peak Calendar-Month 5 MW Futures (NY-N9-CME) vs PIJM BGE Zone Off-Peak
Calendar-Month Day-Ahead LMP Futures (NY-R3-CME)

Spread Credit Rate Decrease +1:-1 45% 45% 35% 35%

EQUITY INDEX - Inter-commodity Spread Rates

E-MINI NASDAQ-100 FUTURES (NQ - CME) vs E-MINI DOW ($5) FUTURES (YM - CME)

Spread Credit Rate Decrease +5:-3 60% 60% 55% 55%
E-MINI NASDAQ-100 FUTURES (NQ - CME) vs S&P 500 (SP - CME)

Spread Credit Rate Decrease +5:-1 80% 80% 75% 75%
E-MINI RUSSELL 1000 GROWTH INDEX FUTURES (RSG - CME) vs S&P 500 (SP - CME)

Spread Credit Rate Decrease +10:-1 90% 90% 85% 85%
E-MINI RUSSELL 1000 INDEX FUTURES (RS1 - CME) vs E-MINI NASDAQ-100 FUTURES (NQ - CME)

Spread Credit Rate Decrease +2:-1 80% 80% 70% 70%
E-MINI RUSSELL 1000 VALUE INDEX FUTURES (RSV - CME) vs E-MINI NASDAQ-100 FUTURES (NQ - CME)

Spread Credit Rate Decrease +2:-1 64% 64% 55% 55%

E-MINI RUSSELL 1000 VALUE INDEX FUTURES (RSV - CME) vs E-MINI RUSSELL 1000 GROWTH INDEX FUTURES
(RSG - CME)

Spread Credit Rate Decrease +1:-1 80% 80% 70% 70%
E-MINI S&P MIDCAP 400 (ME - CME) vs E-MINI NASDAQ-100 FUTURES (NQ - CME)

Spread Credit Rate Decrease +2:-3 75% 75% 65% 65%
EMINI SP500-INDUSTRIAL SECTOR INDEX (XAl) vs EMINI SP500-TECHNOLOGY SECTOR INDEX (XAK)

Spread Credit Rate Decrease +1:-1 50% 50% 44% 44%
EMINI SP500-TECHNOLOGY SECTOR INDEX (XAK) vs E-MINI SP500 CONS DISCRET SECTOR IX (XAY)

Spread Credit Rate Decrease +3:-2 60% 60% 50% 50%
EMINI SP500-TECHNOLOGY SECTOR INDEX (XAK) vs EMINI SP500- HEALTH CARE SECT INDEX (XAV)

Spread Credit Rate Decrease +3:-2 50% 50% 35% 35%
S&P SELECT SECTOR - INDUSTRIAL (XAl - CME) vs E-MINI NASDAQ-100 FUTURES (NQ - CME)

Spread Credit Rate Decrease +6:-5 60% 60% 50% 50%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance
Inter-commodity Spread Rates
ERIS Standards - Inter-commodity Spread Rates
10YR INTEREST RATE SWAP FUTURE ERIS vs 2YR TREASURY
Spread Credit Rate Increase +1:+2 50% 50% 60% 60%
10YR SWAP ERIS vs 30YR SWAP ERIS
Spread Credit Rate Increase +5:-3 70% 70% 85% 85%
30YR INTEREST RATE SWAP FUTURE ERIS vs 2YR TREASURY
Spread Credit Rate Increase +1:+3 50% 50% 60% 60%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 13-16
Spread Credit Rate Increase +3:+5 80% 80% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 17-20
Spread Credit Rate Increase +3:+5 80% 80% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 21-24
Spread Credit Rate Increase +3:45 75% 75% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 25-28
Spread Credit Rate Increase +3:45 75% 75% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 29-32
Spread Credit Rate Increase +3:45 75% 75% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 33-36
Spread Credit Rate Increase +3:45 75% 75% 80% 80%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 37-40
Spread Credit Rate Increase +3:45 75% 75% 80% 80%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 41-44
Spread Credit Rate Increase +3:45 75% 75% 80% 80%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 1
Spread Credit Rate New +2:+5 50% 50%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 10
Spread Credit Rate New +2:45 75% 75%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (2C9906 - CME) vs EURODOLLAR (ED - CME) TIER 11
Spread Credit Rate New +2:45 75% 75%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (2C9906 - CME) vs EURODOLLAR (ED - CME) TIER 2
Spread Credit Rate New +2:45 60% 60%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 3
Spread Credit Rate New +2:45 70% 70%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current New Initial

Maintenance

Current
Initial

Rate Type Change Ratio

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

New +2:+5 75%

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

New 75%

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

New 75%

75%

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

New +2:+5 75%

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 1

New 75%

75%

Spread Credit Rate New +2:45 50%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

50%

Spread Credit Rate 75%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

New +2:45

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 2

75%

Spread Credit Rate +2:45 60%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 3

New

60%

Spread Credit Rate +2:45 70%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

New

70%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

New

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

New

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

75%

Spread Credit Rate New +2:+5 75%

75%

11/30/2017

20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com

Page 28 of 65



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current New Initial

Maintenance

Current
Initial

Rate Type Change Ratio

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 1

Spread Credit Rate 50%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

New +2:+5

50%

Spread Credit Rate +2:45 75%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

New

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 2

New 75%

75%

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 3

New +2:+5 60%

60%

Spread Credit Rate New +2:+5 70%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

70%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

New 75%

75%

Spread Credit Rate New +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

New

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 1

New

75%

Spread Credit Rate 50%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

New +2:+5

50%

Spread Credit Rate 75%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

New +2:+5

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 2

New

75%

Spread Credit Rate +2:45 60%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (2C9912 - CME) vs EURODOLLAR (ED - CME) TIER 3

New

60%

Spread Credit Rate New +2:+5 70%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

70%

Spread Credit Rate New +2:+5 75%

75%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current
Maintenance

Current
Initial

Rate Type Change Ratio

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

New +2:+5

75%

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

New

75%

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

New

75%

75%

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

New +2:+5

75%

75%

Spread Credit Rate New +2:+5

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 1

75%

75%

Spread Credit Rate +7:+10
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

New

55%

55%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 2

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 3

55%

55%

Spread Credit Rate +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

New

45%

45%

Spread Credit Rate +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

New

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

45%

45%

Spread Credit Rate +7:410

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

New

45%

45%

Spread Credit Rate +7:410

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

New

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 1

45%

45%

Spread Credit Rate New +7:+10

55%

55%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current
Maintenance

Current
Initial

Rate Type Change Ratio

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 10

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 11

New +7:+10

45%

45%

Spread Credit Rate +7:+10
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 2

New

45%

45%

Spread Credit Rate +7:+10
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 3

New

55%

55%

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

New +7:+10

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

45%

45%

Spread Credit Rate +7:+10
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

New

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

45%

45%

Spread Credit Rate +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 1

New

45%

45%

Spread Credit Rate +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

New

55%

55%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 2

45%

45%

Spread Credit Rate +7:410

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 3

New

55%

55%

Spread Credit Rate +7:410

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

New

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

45%

45%

Spread Credit Rate New +7:+10

45%

45%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current
Maintenance

Current
Initial

Rate Type Change Ratio

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

New +7:+10

45%

45%

Spread Credit Rate +7:+10
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

New

45%

45%

Spread Credit Rate +7:+10
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

New

45%

45%

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 1

New +7:+10

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

55%

55%

Spread Credit Rate +7:+10
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

New

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 2

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 3

55%

55%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

45%

45%

Spread Credit Rate +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

New

45%

45%

Spread Credit Rate +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

New

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

45%

45%

Spread Credit Rate New +7:+10

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

45%

45%

Spread Credit Rate +7:410

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

New

45%

45%

Spread Credit Rate +7:410

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

New

45%

45%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

New

80%

80%

Spread Credit Rate New +3:45

80%

80%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current
Maintenance

Current
Initial

Rate Type Change Ratio

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

New

85%

85%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

New

85%

85%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

New

85%

85%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

New

85%

85%

Spread Credit Rate New +3:+5

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

85%

85%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 10

New

80%

80%

Spread Credit Rate New +3:45

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 11

80%

80%

Spread Credit Rate +3:+5
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

New

80%

80%

Spread Credit Rate New +3:+5

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

85%

85%

Spread Credit Rate +3:45

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

New

85%

85%

Spread Credit Rate +3:45

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

New

85%

85%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

New

85%

85%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

New

85%

85%

Spread Credit Rate +3:45

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

New

80%

80%

Spread Credit Rate +3:45

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

New

80%

80%

Spread Credit Rate +3:45
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

New

80%

80%

Spread Credit Rate New +3:45

85%

85%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type

Change Ratio

Current
Initial

Current New Initial

Maintenance

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

85%

Spread Credit Rate New +3:+5

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

80%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

80%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

80%

Spread Credit Rate New +3:+5

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

85%

Spread Credit Rate New +3:+5

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

85%

Spread Credit Rate New +3:45

80%

80%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 1

Spread Credit Rate New +1:+4

50%

50%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

Spread Credit Rate New +1:+4

65%

65%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

Spread Credit Rate New +1:+4

65%

65%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 2

Spread Credit Rate New +1:+4

50%

50%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type

Change

Ratio

Current
Initial

Current
Maintenance

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 3

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 1

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 10

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 11

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 2

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 3

50%

Spread Credit Rate New +1:+4 50%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

65%

Spread Credit Rate New +1:+4 65%

65%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type

Change

Ratio

Current
Initial

Current
Maintenance

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 1

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 2

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 3

50%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

65%

Spread Credit Rate New +1:+4 65%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZzD9912 - CME) vs EURODOLLAR (ED - CME) TIER 1

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 2

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 3

50%

Spread Credit Rate New +1:+4 50%

50%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

Spread Credit Rate New +1:+4 65% 65%

ETHANOL - Inter-commodity Spread Rates

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CHICAGO ETHANOL (PLATTS) SWAP
FUTURES (NY-CU - CME)

Spread Credit Rate New +1:-1 40% 40%

FREIGHT - Inter-commodity Spread Rates

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES
(NY-BG - CME) vs FREIGHT ROUTE TC1 (PLATTS) FORWARD (NY-FPA - CME)

Spread Credit Rate New +15:-2:-2 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES
(NY-BG - CME) vs FREIGHT ROUTE TC5 (PLATTS) FORWARD (NY-FC5 - CME)

Spread Credit Rate New +15:-2:-2 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs FREIGHT ROUTE TC1 (PLATTS) FORWARD
(NY-FPA - CME) vs EUROPEAN GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-2:-2 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs FREIGHT ROUTE TC5 (PLATTS) FORWARD
(NY-FC5 - CME) vs EUROPEAN GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-2:-2 70% 70%

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs JET BARGES (PLATTS) FOB
RDAM VS. GASOIL FUTURES SWAP (NY-JR - CME) vs FREIGHT ROUTE TC

Spread Credit Rate New +15:+15:-2:-2 0% 0%

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs JET CARGOES (PLATTS) CIF
NWE VS. GASOIL FUTURES SWAP (NY-JC - CME) vs FREIGHT ROUTE TC

Spread Credit Rate New +15:415:-2:-2 30% 30%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

INTEREST RATES - Inter-commodity Spread Rates

10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME) vs 2-YEAR T-NOTE (26 - CME)

Spread Credit Rate Increase +1:-2 50% 50% 60% 60%
10 Year Treasury Note (21) vs. Fed Funds (41) Tier 1 (Month 1)

Spread Credit Rate Increase +1:-2 0% 0% 25% 25%
10 Year Treasury Note (21) vs. Fed Funds (41) Tier 2 (Months 2-4)

Spread Credit Rate Increase +1:-2 0% 0% 25% 25%
10 Year Treasury Note (21) vs. LIBOR (1-Month) (EM

Spread Credit Rate Increase +2:-5 0% 0% 30% 30%
10YR DELIVERABLE SWAP FUTURE vs 30YR DELIVERABLE SWAP FUTURE

Spread Credit Rate Increase +5:-3 75% 75% 85% 85%
10YR INTEREST RATE SWAP FUTURE ERIS vs 2YR TREASURY

Spread Credit Rate Increase +1:42 50% 50% 60% 60%
2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME) vs 10-YEAR T-NOTE (21 - CME)

Spread Credit Rate Increase +4:-1 40% 40% 60% 60%
2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME) vs 2-YEAR T-NOTE (26 - CME)

Spread Credit Rate Increase +2:-1 60% 60% 70% 70%
2 Year Treasury Note (26) vs. LIBOR (1-Month) (EM)

Spread Credit Rate Increase +3:-2 0% 0% 30% 30%
2-YEAR T-NOTE (26 - CME) vs 30 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (B1U - CME)

Spread Credit Rate Increase +3:-1 50% 50% 60% 60%
30YR INTEREST RATE SWAP FUTURE ERIS vs 2YR TREASURY

Spread Credit Rate Increase +1:+3 50% 50% 60% 60%
30YR TREASURY vs 2YR DELIVERABLE SWAP FUTURE

Spread Credit Rate Increase +1:-7 25% 25% 50% 50%
5 Year Treasury Note (25) vs. LIBOR (1-Month) (EM)

Spread Credit Rate Increase +1:-2 0% 0% 30% 30%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 13-16

Spread Credit Rate Increase +3:45 80% 80% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 17-20

Spread Credit Rate Increase +3:45 80% 80% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 21-24

Spread Credit Rate Increase +3:45 75% 75% 85% 85%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 25-28

Spread Credit Rate Increase +3:+5 75% 75% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 29-32

Spread Credit Rate Increase +3:45 75% 75% 85% 85%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 33-36

Spread Credit Rate Increase +3:45 75% 75% 80% 80%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 37-40

Spread Credit Rate Increase +3:+5 75% 75% 80% 80%
5YR INTEREST RATE SWAP FUTURE ERIS vs EURODOLLARS Contracts 41-44

Spread Credit Rate Increase +3:+5 75% 75% 80% 80%
5YR TREASURY vs 2YR DELIVERABLE SWAP FUTURE

Spread Credit Rate Increase +2:-5 40% 40% 60% 60%
7-YEAR USD DELIVERABLE INTEREST RATE SWAP FUTURES (S1U - CME) vs 2-YEAR T-NOTE (26 - CME)

Spread Credit Rate Increase +1:-1 35% 35% 50% 50%
7-YEAR USD DELIVERABLE INTEREST RATE SWAP FUTURES (S1U - CME) vs U.S. TREASURY BOND (17 - CME)

Spread Credit Rate Decrease +2:-3 60% 60% 35% 35%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 1

Spread Credit Rate New +2:+5 50% 50%
ERIS INVOICE SWAP FUTURE (10 YR CBQOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 10

Spread Credit Rate New +2:45 75% 75%
ERIS INVOICE SWAP FUTURE (10 YR CBQOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 11

Spread Credit Rate New +2:45 75% 75%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 2

Spread Credit Rate New +2:45 60% 60%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 3

Spread Credit Rate New +2:45 70% 70%
ERIS INVOICE SWAP FUTURE (10 YR CBQOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate New +2:45 75% 75%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

Spread Credit Rate New +2:45 75% 75%
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

Spread Credit Rate New +2:45 75% 75%
ERIS INVOICE SWAP FUTURE (10 YR CBQOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

Spread Credit Rate New +2:45 75% 75%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current New Initial

Maintenance

Current
Initial

Rate Type Change Ratio

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10 YR CBOT) (ZC9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

New +2:+5 75%

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 1

New 75%

75%

Spread Credit Rate +2:45 50%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

New

50%

Spread Credit Rate 75%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

New +2:+5

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 2

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 3

New 60%

60%

Spread Credit Rate New +2:45 70%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

70%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

New

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

New

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 1

75%

Spread Credit Rate +2:45 50%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

New

50%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

New

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 2

75%

Spread Credit Rate New +2:+5 60%

60%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Current New Initial

Maintenance

Current
Initial

Rate Type Change Ratio

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 3

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

New +2:+5 70%

70%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

New 75%

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

New 75%

75%

Spread Credit Rate
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

New +2:+5 75%

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

75%

Spread Credit Rate +2:45
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

New 75%

75%

Spread Credit Rate New +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 1

75%

Spread Credit Rate 50%
ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

New +2:45

50%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 2

New

75%

Spread Credit Rate +2:45 60%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 3

New

60%

Spread Credit Rate New +2:+5 70%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

70%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

New

75%

Spread Credit Rate +2:45 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

New

75%

Spread Credit Rate New +2:+5 75%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

75%

Spread Credit Rate New +2:+5 75%

75%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

Spread Credit Rate New +2:+5 75% 75%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 1

Spread Credit Rate New +7:+10 55% 55%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 2

Spread Credit Rate New +7:+10 55% 55%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 3

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

Spread Credit Rate New +7:+10 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 1

Spread Credit Rate New +7:+10 55% 55%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 10

Spread Credit Rate New +7:410 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 11

Spread Credit Rate New +7:410 45% 45%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 2

Spread Credit Rate New +7:+10 55% 55%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 3

Spread Credit Rate New +7:+10 45% 45%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type

Change Ratio

Current
Initial

Current New Initial

Maintenance

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate New +7:410

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

45%

Spread Credit Rate New +7:410

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 1

45%

Spread Credit Rate New +7:+10

55%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

55%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 2

45%

Spread Credit Rate New +7:+10

55%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 3

55%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

45%

Spread Credit Rate New +7:410

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

45%

Spread Credit Rate New +7:410

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

45%

Spread Credit Rate New +7:+10

45%

45%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type

Change Ratio

Current
Initial

Current New Initial

Maintenance

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 1

Spread Credit Rate New +7:410

55%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

55%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 2

45%

Spread Credit Rate New +7:410

55%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 3

55%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

45%

Spread Credit Rate New +7:+10

45%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

45%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

80%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

80%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

85%

Spread Credit Rate New +3:45

85%

85%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type

Change Ratio

Current
Initial

Current New Initial

Maintenance

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

85%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 10

80%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 11

80%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

80%

Spread Credit Rate New +3:+5

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

85%

Spread Credit Rate New +3:+5

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

85%

Spread Credit Rate New +3:+5

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

85%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

80%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

80%

Spread Credit Rate New +3:45

80%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

80%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

85%

Spread Credit Rate New +3:45

85%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

85%

Spread Credit Rate New +3:45

85%

85%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

Spread Credit Rate New +3:+5 80% 80%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

Spread Credit Rate New +3:45 80% 80%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

Spread Credit Rate New +3:45 80% 80%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate New +3:+5 85% 85%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

Spread Credit Rate New +3:+5 85% 85%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

Spread Credit Rate New +3:45 85% 85%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

Spread Credit Rate New +3:45 85% 85%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

Spread Credit Rate New +3:+5 85% 85%
ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

Spread Credit Rate New +3:+5 80% 80%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 1

Spread Credit Rate New +1:+4 50% 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 10

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 11

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 2

Spread Credit Rate New +1:+4 50% 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 3

Spread Credit Rate New +1:+4 50% 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 4

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 5

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 6

Spread Credit Rate New +1:+4 65% 65%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type

Change

Ratio

Current
Initial

Current
Maintenance

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 7

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 8

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9903 - CME) vs EURODOLLAR (ED - CME) TIER 9

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 1

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 10

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 11

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 2

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 3

50%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 4

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 5

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 6

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 7

65%

Spread Credit Rate New +1:+4 65%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 8

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9906 - CME) vs EURODOLLAR (ED - CME) TIER 9

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 1

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 10

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 11

65%

Spread Credit Rate New +1:+4 65%

65%
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Rate Type

Change

Ratio

Current
Initial

Current
Maintenance

New Initial

New
Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 2

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 3

50%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 4

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 5

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 6

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 7

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 8

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9909 - CME) vs EURODOLLAR (ED - CME) TIER 9

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 1

65%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 10

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 11

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 2

65%

Spread Credit Rate New +1:+4 50%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZzD9912 - CME) vs EURODOLLAR (ED - CME) TIER 3

50%

Spread Credit Rate New +1:+4 50%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 4

50%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 5

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 6

65%

Spread Credit Rate New +1:+4 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBQOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 7

65%

Spread Credit Rate New +1:+4 65%

65%
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Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 8

Spread Credit Rate New +1:+4 65% 65%
ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9912 - CME) vs EURODOLLAR (ED - CME) TIER 9

Spread Credit Rate New +1:+4 65% 65%
EURODOLLAR (ED - CME) Contracts 13-16 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 35% 35%
EURODOLLAR (ED - CME) Contracts 13-16 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 80% 80% 85% 85%
EURODOLLAR (ED - CME) Contracts 1-4 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 25% 25%
EURODOLLAR (ED - CME) Contracts 17-20 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 80% 80% 85% 85%
EURODOLLAR (ED - CME) Contracts 17-20 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Increase +5:-2 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 17-20 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 30% 30%
EURODOLLAR (ED - CME) Contracts 21-24 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 30% 30%
EURODOLLAR (ED - CME) Contracts 21-24 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Increase +5:-2 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 21-24 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 25-28 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Increase +5:-2 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 25-28 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 30% 30%
EURODOLLAR (ED - CME) Contracts 25-28 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 29-32 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Increase +5:-2 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 29-32 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 30% 30%
EURODOLLAR (ED - CME) Contracts 29-32 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 75% 75% 85% 85%
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Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

EURODOLLAR (ED - CME) Contracts 33-36 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Increase +5:-2 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 33-36 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 30% 30%
EURODOLLAR (ED - CME) Contracts 33-36 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 75% 75% 80% 80%
EURODOLLAR (ED - CME) Contracts 37-40 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Increase +5:-2 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 37-40 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 30% 30%
EURODOLLAR (ED - CME) Contracts 37-40 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 75% 75% 80% 80%
EURODOLLAR (ED - CME) Contracts 41-44 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Increase +5:-2 75% 75% 85% 85%
EURODOLLAR (ED - CME) Contracts 41-44 vs 2 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (T1U - CME)

Spread Credit Rate New +10:-7 30% 30%
EURODOLLAR (ED - CME) Contracts 41-44 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate Increase +5:-3 75% 75% 80% 80%
EURODOLLAR (ED - CME) Contracts 5-8 vs 10 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate Decrease +5:-2 60% 60% 50% 50%
EURODOLLAR (ED - CME) Contracts 5-8 vs 5 YEAR INTEREST RATE SWAP DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate New +5:-3 60% 60%
Fed Funds (CBOT) (41) Tier 1 [contract 1] vs. Eurodollar (ED) Tier 1 [contracts 1-4]

Spread Credit Rate Increase +3:-5 50% 50% 60% 60%
Fed Funds (CBOT) (41) Tier 1 [contract 1] vs. Eurodollar (ED) Tier 5 [contracts 17-20]

Spread Credit Rate Decrease +3:-5 40% 40% 35% 35%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 10 [contracts 37-40]

Spread Credit Rate Increase +3:-5 70% 70% 75% 75%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 11 [contracts 41-44]

Spread Credit Rate Increase +3:-5 70% 70% 75% 75%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 2 [contracts 5-8]

Spread Credit Rate Increase +3:-5 60% 60% 75% 75%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 4 [contracts 13-16]

Spread Credit Rate Increase +3:-5 70% 70% 80% 80%
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Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 5 [contracts 17-20]

Spread Credit Rate Increase +3:-5 70% 70% 80% 80%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 6 [contracts 21-24]

Spread Credit Rate Increase +3:-5 70% 70% 80% 80%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 7 [contracts 25-28]

Spread Credit Rate Increase +3:-5 70% 70% 75% 75%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 8 [contracts 29-32]

Spread Credit Rate Increase +3:-5 70% 70% 75% 75%
Fed Funds (CBOT) (41) Tier 5 [contracts 25+] vs Eurodollar (ED) Tier 9 [contracts 33-36]

Spread Credit Rate Increase +3:-5 70% 70% 75% 75%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) TIER 04

Spread Credit Rate Increase +1:-5 60% 60% 70% 70%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) TIER 05

Spread Credit Rate Increase +1:-5 60% 60% 70% 70%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) TIER 06

Spread Credit Rate Increase +1:-5 65% 65% 70% 70%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) Tier 07 [contracts 25-28]

Spread Credit Rate Increase +1:-5 70% 70% 80% 80%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) Tier 08 [contracts 29-32]

Spread Credit Rate Increase +1:-5 70% 70% 80% 80%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) Tier 09 [contracts 33-36]

Spread Credit Rate Increase +1:-5 70% 70% 80% 80%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) Tier 10 [contracts 37-40]

Spread Credit Rate Increase +1:-5 70% 70% 80% 80%
U.S. TREASURY BOND (17 - CME) vs EURODOLLAR (ED - CME) Tier 11 [contracts 41-44]

Spread Credit Rate Increase +1:-5 70% 70% 80% 80%
U.S. Treasury Bond (17) vs. 2-Year T-Note (26)

Spread Credit Rate Increase +1:-6 60% 60% 70% 70%
U.S. Treasury Bond (17) vs. Fed Funds (CBOT) (41) Tier 1 (Month 1)

Spread Credit Rate Increase +1:-5 0% 0% 30% 30%
U.S. Treasury Bond (17) vs. Fed Funds (CBOT) (41) Tier 2 (Months 2-4)

Spread Credit Rate Increase +1:-5 0% 0% 30% 30%
U.S. Treasury Bond (17) vs. Fed Funds (CBOT) (41) Tier 3 (Months 5-12)

Spread Credit Rate Increase +1:-5 0% 0% 30% 30%
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Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

U.S. Treasury Bond vs. LIBOR (1-Month) (EM)

Spread Credit Rate Increase +1:-5 0% 0% 35% 35%
ULTRA 10-YEAR U.S. TREASURY NOTE FUTURES (TN - CME) vs FED FUNDS (41 - CME) Tier 1

Spread Credit Rate New +1:-3 30% 30%
ULTRA 10-YEAR U.S. TREASURY NOTE FUTURES (TN - CME) vs FED FUNDS (41 - CME) Tier 2

Spread Credit Rate New +1:-5 30% 30%
ULTRA 10-YEAR U.S. TREASURY NOTE FUTURES (TN - CME) vs FED FUNDS (41 - CME) Tier 3

Spread Credit Rate Increase +1:-3 25% 25% 50% 50%
ULTRA 10-YEAR U.S. TREASURY NOTE FUTURES (TN - CME) vs FED FUNDS (41 - CME) Tier 4

Spread Credit Rate Increase +1:-3 45% 45% 50% 50%
ULTRA 10-YEAR U.S. TREASURY NOTE FUTURES (TN - CME) vs FED FUNDS (41 - CME) Tier 5

Spread Credit Rate Increase +1:-3 45% 45% 70% 70%
Ultra 10-Year U.S. Treasury Note Futures vs. ED Tier 1

Spread Credit Rate New +5:-2 35% 35%
ULTRA LONG TREASURY BOND (UBE - CME) vs 2 YR NOTE (26 - CME)

Spread Credit Rate Increase +1:-8 60% 60% 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 01

Spread Credit Rate New +1:-5 30% 30%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 02

Spread Credit Rate New +1:-5 30% 30%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 03

Spread Credit Rate New +1:-5 30% 30%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 04

Spread Credit Rate Increase +1:-5 30% 30% 50% 50%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 05

Spread Credit Rate Increase +1:-5 50% 50% 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 06

Spread Credit Rate Increase +1:-5 50% 50% 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 07

Spread Credit Rate Increase +1:-5 50% 50% 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 08

Spread Credit Rate Increase +1:-5 50% 50% 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 09

Spread Credit Rate Increase +1:-5 50% 50% 70% 70%
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ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 10
Spread Credit Rate Increase +1:-5 50% 50% 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs EURODOLLAR (ED - CME) TIER 11
Spread Credit Rate Increase +1:-5 50% 50% 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs FED FUNDS (41 - CME) Tier 1
Spread Credit Rate New +1:-8 30% 30%
ULTRA LONG TREASURY BOND (UBE - CME) vs FED FUNDS (41 - CME) Tier 2
Spread Credit Rate New +1:-8 30% 30%
ULTRA LONG TREASURY BOND (UBE - CME) vs FED FUNDS (41 - CME) Tier 3
Spread Credit Rate New +1:-8 50% 50%
ULTRA LONG TREASURY BOND (UBE - CME) vs FED FUNDS (41 - CME) Tier 4
Spread Credit Rate New +1:-8 70% 70%
ULTRA LONG TREASURY BOND (UBE - CME) vs FED FUNDS (41 - CME) Tier 5
Spread Credit Rate New +1:-8 70% 70%
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NATURAL GAS - Inter-commodity Spread Rates

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs ISO NEW ENGLAND INTERNAL HUB 5 MW OFF-PEAK
CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-H2 - CME)

Spread Credit Rate Decrease +1:-194 55% 55% 45% 45%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs ISO NEW ENGLAND RHODE ISLAND ZONE 5 MW OFF-PEAK
CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-U5 - CME)

Spread Credit Rate Decrease +1:-194 40% 40% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE G 5 MW OFF-PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-D2 - CME)

Spread Credit Rate Decrease +1:-194 50% 50% 40% 40%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs PJM NORTHERN ILLINOIS HUB 5 MW PEAK
CALENDAR-MONTH REAL-TIME LMP SWAP FUTURES (NY-B3 - CME)

Spread Credit Rate Decrease +1:-11 65% 65% 50% 50%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs PJIM WESTERN HUB PEAK CALENDAR-MONTH DAY-AHEAD
LMP SWAP FUTURES (NY-J4 - CME)

Spread Credit Rate Decrease +1:-11 60% 60% 50% 50%

NEPOOL INTERNAL HUB 5 MW OFF-PEAK CALENDAR-MONTH DAY -AHEAD SWAP (NYM-H2 - CME) vs HENRY HUB
NATURAL GAS (NYM-NG, NN, HP)

Spread Credit Rate Decrease +194:-1 55% 55% 45% 45%

PJM NORTHERN ILLINOIS HUB 5 MW PEAK REAL-TIME CALENDAR-MONTH LMP SWAP (NYM-B3 - CME) vs HENRY
HUB NATURAL GAS (NYM-NG, NN, HP)

Spread Credit Rate Decrease +11:-1 65% 65% 50% 50%

PJM WESTERN HUB PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP FUTURES (NY-J4 - CME) vs HENRY HUB
NATURAL GAS FUTURES (NY-NG - CME)

Spread Credit Rate Decrease -11:+1 60% 60% 50% 50%
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NGL/PETROCHEMICALS - Inter-commodity Spread Rates

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs ARGUS PROPANE (SAUDI ARAMCO) SWAP
FUTURES (NY-9N - CME)

Spread Credit Rate New +12:-1 55% 55%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs ARGUS PROPANE FAR EAST INDEX SWAP
FUTURES (NY-7E - CME)

Spread Credit Rate New +12:-1 30% 30%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CONWAY NORMAL BUTANE (OPIS) SWAP
FUTURES (NY-8M - CME)

Spread Credit Rate New +1:-1 35% 35%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CONWAY PROPANE 5 DECIMALS (OPIS)
SWAP FUTURES (NY-8K - CME)

Spread Credit Rate New +1:-1 30% 30%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN PROPANE CIF ARA (ARGUS)
SWAP FUTURES (NY-PS - CME)

Spread Credit Rate New +12:-1 35% 35%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU ISO-BUTANE 5 DECIMALS
(OPIS) SWAP FUTURES (NY-8I - CME)

Spread Credit Rate New +1:-1 40% 40%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU LDH PROPANE 5 DECIMALS
(OPIS) SWAP FUTURES (NY-BO - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU NATURAL GASOLINE 5
DECIMALS (OPIS) SWAP FUTURES (NY-7Q - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU NORMAL BUTANE 5
DECIMALS (OPIS) SWAP FUTURES (NY-DO - CME)

Spread Credit Rate New +1:-1 35% 35%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU NORMAL BUTANE LDH (OPIS)
SWAP FUTURES (NY-MNB - CME)

Spread Credit Rate New +1:-1 35% 35%
Spread Credit Rate New +1:-1 30% 30%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs PROPANE NON-LDH MONT BELVIEU (OPIS)
SWAP FUTURES (NY-1R - CME)

Spread Credit Rate New +1:-1 45% 45%
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PETROLEUM CRACKS AND SPREADS - Inter-commodity Spread Rates

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE GASOIL 0.05% SULFUR (PLATTS)
SWAP FUTURES (NY-SZF - CME) vs SINGAPORE GASOIL 0.05 VS 0.5% SULFUR SPREAD (PLATTS) SWAP FUTURES
(NY-SZZ - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE GASOIL 500 PPM (PLATTS) VS.
LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES (NY-BG - CME)

Spread Credit Rate New +15:-15:-2 99% 99%

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs EUROPEAN
GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-2 0% 0%

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-15:+2 99% 99%

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES
(NY-BG - CME)

Spread Credit Rate New +15:-15:+2 99% 99%

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) BALMO FUTURES (NY-RHB - CME) vs
SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME)

Spread Credit Rate New +1:-1 75% 75%

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME) vs JET CARGOES
(PLATTS) CIF NWE VS. GASOIL FUTURES SWAP (NY-JC - CME) vs SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW
SULPHUR GASOIL FUTURES (NY-SGG - CME)

Spread Credit Rate New +15:-2:+15 45% 45%

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs JET BARGES (PLATTS) FOB
RDAM VS. GASOIL FUTURES SWAP (NY-JR - CME) vs FREIGHT ROUTE TC

Spread Credit Rate New +15:415:-2:-2 0% 0%

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs JET CARGOES (PLATTS) CIF
NWE VS. GASOIL FUTURES SWAP (NY-JC - CME) vs FREIGHT ROUTE TC

Spread Credit Rate New +15:415:-2:-2 30% 30%

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME) vs SINGAPORE
JET KEROSENE (PLATTS) SWAP FUTURES (NY-KS - CME) vs SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES
(NY-GHS - CME)

Spread Credit Rate New +1:-1:+1 99% 99%

11/30/2017 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 56 of 65



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

REFINED PRODUCTS - Inter-commodity Spread Rates

SINGAPORE FUEL OIL 380 CST FUTURES (NY-HZ - CME) vs SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES
(NY-GHS - CME)

Spread Credit Rate New +50:-33 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) BALMO FUTURES (NY-GHB - CME) vs SINGAPORE FUEL OIL 380 CST
(PLATTS) SWAP FUTURES (NY-SE - CME)

Spread Credit Rate New +19:-3 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) BALMO FUTURES (NY-GHB - CME) vs SINGAPORE GASOIL 500 PPM
(PLATTS) FUTURES (NY-GHS - CME)

Spread Credit Rate New +1:-1 75% 75%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs 1% FUEL OIL (PLATTS) CARGOES CIF MED
SWAP FUTURES (NY-1W - CME)

Spread Credit Rate New +15:-2 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs ARGUS PROPANE (SAUDI ARAMCO) SWAP
FUTURES (NY-9N - CME)

Spread Credit Rate New +12:-1 55% 55%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs ARGUS PROPANE FAR EAST INDEX SWAP
FUTURES (NY-7E - CME)

Spread Credit Rate New +12:-1 30% 30%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs BRENT (ICE) CALENDAR SWAP FUTURES
(NY-CY - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL
FUTURES (NY-BZ - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs BRENT CRUDE OIL PENULTIMATE FINANCIAL
FUTURES (NY-BB - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CHICAGO ETHANOL (PLATTS) SWAP
FUTURES (NY-CU - CME)

Spread Credit Rate New +1:-1 40% 40%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CONWAY NORMAL BUTANE (OPIS) SWAP
FUTURES (NY-8M - CME)

Spread Credit Rate New +1:-1 35% 35%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CONWAY PROPANE 5 DECIMALS (OPIS)
SWAP FUTURES (NY-8K - CME)

Spread Credit Rate New +1:-1 30% 30%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CRUDE OIL FINANCIAL FUTURES
(NY-WS - CME)

Spread Credit Rate New +1:-1 65% 65%
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SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CRUDE OIL LAST DAY FINANCIAL FUTURES
(NY-26 - CME)

Spread Credit Rate New +1:-1 65% 65%
SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs CRUDE PALM OIL (CPO - CME)

Spread Credit Rate New +1:-4 40% 40%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs DATED BRENT (PLATTS) CALENDAR SWAP
FUTURES (NY-UB - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs DUBAI CRUDE OIL (PLATTS) CALENDAR
SWAP FUTURES (NY-DC - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs DUBAI CRUDE OIL (PLATTS) FUTURES
(NY-DCD - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EIA FLAT TAX ON-HIGHWAY DIESEL SWAP
FUTURES (NY-A5 - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN 1% FUEL OIL (PLATTS) BARGES
FOB RDAM CALENDAR SWAP FUTURES (NY-UH - CME)

Spread Credit Rate New +15:-2 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN 1% FUEL OIL (PLATTS) CARGOES
FOB NWE CALENDAR SWAP FUTURES (NY-UF - CME)

Spread Credit Rate New +15:-2 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN 3.5% FUEL OIL (PLATTS)
BARGES FOB RDAM CALENDAR SWAP FUTURES (NY-UV - CME)

Spread Credit Rate New +15:-2 55% 55%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL (ICE) SWAP FUTURES
(NY-GX - CME)

Spread Credit Rate New +15:-2 94% 94%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL 10 PPM (PLATTS)
BARGES FOB RDAM SWAP FUTURES (NY-GT - CME)

Spread Credit Rate New +15:-2 55% 55%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES
(NY-BG - CME)

Spread Credit Rate New +15:-2 94% 94%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES
(NY-BG - CME) vs FREIGHT ROUTE TC1 (PLATTS) FORWARD (NY-FPA - CME)

Spread Credit Rate New +15:-2:-2 70% 70%
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SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES
(NY-BG - CME) vs FREIGHT ROUTE TC5 (PLATTS) FORWARD (NY-FC5 - CME)

Spread Credit Rate New +15:-2:-2 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN JET KEROSENE (PLATTS)
CARGOES CIF NWE CALENDAR SWAP FUTURES (NY-UJ - CME)

Spread Credit Rate New +15:-2 80% 80%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN NAPHTHA (PLATTS) CALENDAR
SWAP FUTURES (NY-UN - CME)

Spread Credit Rate New +15:-2 45% 45%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN PROPANE CIF ARA (ARGUS)
SWAP FUTURES (NY-PS - CME)

Spread Credit Rate New +12:-1 35% 35%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs FREIGHT ROUTE TC1 (PLATTS) FORWARD
(NY-FPA - CME) vs EUROPEAN GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-2:-2 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs FREIGHT ROUTE TC5 (PLATTS) FORWARD
(NY-FC5 - CME) vs EUROPEAN GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-2:-2 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GASOIL 0.1 (PLATTS) BARGES FOB RDAM
SWAP FUTURES (NY-VL - CME)

Spread Credit Rate New +15:-2 80% 80%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GASOIL 10PPM (PLATTS) CARGOES CIF NWE
SWAP FUTURES (NY-TY - CME)

Spread Credit Rate New +15:-2 80% 80%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GASOLINE EURO-BOB OXY (ARGUS) NWE
BARGES SWAP FUTURES (NY-7H - CME)

Spread Credit Rate New +15:-2 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GULF COAST JET FUEL (PLATTS) CALENDAR
SWAP FUTURES (NY-GE - CME)

Spread Credit Rate New +1:-1 54% 54%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GULF COAST NO. 6 FUEL OIL 3.0% (PLATTS)
SWAP FUTURES (NY-MF - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GULF COAST ULSD (PLATTS) SWAP
FUTURES (NY-LY - CME)

Spread Credit Rate New +1:-1 55% 55%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GULF COAST UNL 87 (PLATTS) CALENDAR
SWAP FUTURES (NY-GS - CME)

Spread Credit Rate New +1:-1 50% 50%
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SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs GULF COAST UNL 87 GASOLINE M2 (PLATTS)
SWAP FUTURES (NY-GCM - CME)

Spread Credit Rate New +1:-1 49% 49%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs HEATING OIL CALENDAR SWAP FUTURES
(NY-MP - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs HEATING OIL LAST DAY FINANCIAL FUTURES
(NY-23 - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs JAPAN C&F NAPHTHA (PLATTS) SWAP
FUTURES (NY-JA - CME)

Spread Credit Rate New +15:-2 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs LIGHT SWEET CRUDE OIL FUTURES
(NY-CL - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs LLS (ARGUS) CALENDAR SWAP FUTURES
(NY-XA - CME)

Spread Credit Rate New +1:-1 40% 40%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs LOS ANGELES CARB DIESEL (OPIS)
OUTRIGHT SWAP FUTURES (NY-LX - CME)

Spread Credit Rate New +1:-1 55% 55%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MALAYSIAN PALM OLEIN CALENDAR
FUTURES (OPF - CME)

Spread Credit Rate New +1:-4 40% 40%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU ISO-BUTANE 5 DECIMALS
(OPIS) SWAP FUTURES (NY-8I - CME)

Spread Credit Rate New +1:-1 40% 40%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU LDH PROPANE 5 DECIMALS
(OPIS) SWAP FUTURES (NY-BO - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU NATURAL GASOLINE 5
DECIMALS (OPIS) SWAP FUTURES (NY-7Q - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU NORMAL BUTANE 5
DECIMALS (OPIS) SWAP FUTURES (NY-DO - CME)

Spread Credit Rate New +1:-1 35% 35%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs MONT BELVIEU NORMAL BUTANE LDH (OPIS)
SWAP FUTURES (NY-MNB - CME)

Spread Credit Rate New +1:-1 35% 35%
Spread Credit Rate New +1:-1 30% 30%
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SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs NEW YORK HARBOR NO. 2 HEATING OIL
FUTURES (NY-HO - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs NEW YORK HARBOR RESIDUAL FUEL 1.0%
(PLATTS) SWAP FUTURES (NY-MM - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs NEW YORK HARBOR ULTRA-LOW SULFUR
DIESEL (ULSD) FUTURES (NY-LH - CME)

Spread Credit Rate New +1:-1 55% 55%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs NY 0.3% FUEL OIL HIPR (PLATTS) SWAP
FUTURES (NY-8N - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs NY 2.2% FUEL OIL (PLATTS) SWAP FUTURES
(NY-Y3 - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs NY 3.0% FUEL OIL (PLATTS) SWAP FUTURES
(NY-H1 - CME)

Spread Credit Rate New +1:-1 65% 65%
SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs OMAN CRUDE OIL (NY-OQ - CME)

Spread Credit Rate New +1:-1 70% 70%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs PREMIUM UNLEADED GASOLINE 10 PPM
(PLATTS) FOB MED SWAP FUTURES (NY-3G - CME)

Spread Credit Rate New +15:-2 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs PROPANE NON-LDH MONT BELVIEU (OPIS)
SWAP FUTURES (NY-1R - CME)

Spread Credit Rate New +1:-1 45% 45%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs RBOB GASOLINE CALENDAR SWAP
FUTURES (NY-RL - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs RBOB GASOLINE FINANCIAL FUTURES
(NY-RT - CME)

Spread Credit Rate New +1:-1 65% 65%
SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs RBOB GASOLINE FUTURES (NY-RB - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs RBOB GASOLINE LAST DAY FINANCIAL
FUTURES (NY-27 - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE FUEL OIL 180 CST (PLATTS)
CALENDAR SWAP FUTURES (NY-UA - CME)

Spread Credit Rate New +19:-3 60% 60%

11/30/2017 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com

Page 61 of 65



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE FUEL OIL 380 CST (PLATTS)
SWAP FUTURES (NY-SE - CME)

Spread Credit Rate New +19:-3 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE GASOIL 0.05% SULFUR (PLATTS)
SWAP FUTURES (NY-SZF - CME) vs SINGAPORE GASOIL 0.05 VS 0.5% SULFUR SPREAD (PLATTS) SWAP FUTURES
(NY-SZZ - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE GASOIL 500 PPM (PLATTS) VS.
LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES (NY-BG - CME)

Spread Credit Rate New +15:-15:-2 99% 99%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE JET KEROSENE (PLATTS) SWAP
FUTURES (NY-KS - CME)

Spread Credit Rate New +1:-1 90% 90%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE MOGAS 92 UNLEADED (PLATTS)
SWAP FUTURES (NY-1N - CME)

Spread Credit Rate New +1:-1 60% 60%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE MOGAS 95 UNLEADED (PLATTS)
SWAP FUTURES (NY-VO - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE MOGAS 97 UNLEADED (PLATTS)
SWAP FUTURES (NY-XO0 - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs SINGAPORE NAPHTHA (PLATTS) SWAP
FUTURES (NY-SP - CME)

Spread Credit Rate New +1:-1 50% 50%

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs WTI CALENDAR SWAP FUTURES
(NY-CS - CME)

Spread Credit Rate New +1:-1 65% 65%

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs EUROPEAN
GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-2 0% 0%

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL (ICE) SWAP FUTURES (NY-GX - CME)

Spread Credit Rate New +15:-15:42 99% 99%

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (NY-SGG - CME) vs SINGAPORE
GASOIL 500 PPM (PLATTS) FUTURES (NY-GHS - CME) vs EUROPEAN GASOIL BULLET SWAP FUTURES
(NY-BG - CME)

Spread Credit Rate New +15:-15:42 99% 99%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Inter-commodity Spread Rates

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (NY-RHS - CME) vs SINGAPORE
JET KEROSENE (PLATTS) SWAP FUTURES (NY-KS - CME) vs SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES

(NY-GHS - CME)

Spread Credit Rate New +1:-1:+1 99% 99%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type Tier Description Change Current Initial Current New Initial
Maintenance

New
Maintenance

Short Option Minimum (SOM) Rate

PETROLEUM CRACKS AND SPREADS - Short Option Minimum (SOM) Rate

SINGAPORE GASOIL (PLATTS) DUBAI (PLATTS) CRACK SPREAD FUTURES (GDL) - SOM

Clearing Member Rate New 11.000 10.000

SINGAPORE GASOIL 500 PPM (PLATTS) DUBAI (PLATTS) CRACK SPREAD FUTURES (GDH) - SOM

Clearing Member Rate New 11.000 10.000

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (SGG) - SOM

Clearing Member Rate New 11.000 10.000

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) BALMO FUTURES (RHB) - SOM

Clearing Member Rate New 11.000 10.000

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (RHS) - SOM

Clearing Member Rate New 11.000 10.000
REFINED PRODUCTS - Short Option Minimum (SOM) Rate

SINGAPORE GASOIL 500 PPM (PLATTS) BALMO FUTURES (GHB) - SOM

Clearing Member Rate New 11.000 10.000

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (GHS, MGO) - SOM

Clearing Member Rate New 44.000 40.000
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type Tier Description Change Current Initial Current New Initial
Maintenance

New
Maintenance

Volatility Scan (volScan) Rate

EQUITY INDEX - Volatility Scan (volScan) Rate

E-MINI NASDAQ-100 FUTURES (7H, DN, ND, ND, NQ, NQ, NQI, NQT, QN, YH) - volScan

Clearing Member Rate Increase 0.035 0.038
PETROLEUM CRACKS AND SPREADS - Volatility Scan (volScan) Rate

SINGAPORE GASOIL (PLATTS) DUBAI (PLATTS) CRACK SPREAD FUTURES (GDL) - volScan

Clearing Member Rate  Mnth 1 New 0.050

Clearing Member Rate  Mnth 2 New 0.050

Clearing Member Rate  Mnth 3+ New 0.050

SINGAPORE GASOIL 500 PPM (PLATTS) DUBAI (PLATTS) CRACK SPREAD FUTURES (GDH) - volScan

Clearing Member Rate  Mnth 1 New 0.050

Clearing Member Rate  Mnth 2 New 0.050

Clearing Member Rate  Mnth 3+ New 0.050

SINGAPORE GASOIL 500 PPM (PLATTS) VS. LOW SULPHUR GASOIL FUTURES (SGG) - volScan

Clearing Member Rate  Mnth 1 New 0.050

Clearing Member Rate  Mnth 2 New 0.050

Clearing Member Rate  Mnths 6+ New 0.050

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) BALMO FUTURES (RHB) - volScan

Clearing Member Rate New 0.050

SINGAPORE JET KEROSENE (PLATTS) VS. GASOIL 500 PPM (PLATTS) FUTURES (RHS) - volScan

Clearing Member Rate  Mnth 1 New 0.050

Clearing Member Rate  Mnth 2 New 0.050

Clearing Member Rate  Mnth 3+ New 0.050

REFINED PRODUCTS - Volatility Scan (volScan) Rate

SINGAPORE GASOIL 500 PPM (PLATTS) BALMO FUTURES (GHB) - volScan

Clearing Member Rate  Tier 1 New 0.025

Clearing Member Rate  Tier 2 New 0.025

SINGAPORE GASOIL 500 PPM (PLATTS) FUTURES (GHS, MGO) - volScan

Clearing Member Rate  Mnth 1 New 0.080

Clearing Member Rate  Mnths 2-6 New 0.025

Clearing Member Rate  Mnths 7+ New 0.030
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