
 
 

 

 

 

 

 

TO: 

 
 
 
 

 
FROM: 

 

 
SUBJECT: 

Clearing Member Firms 
Chief Financial Officers 
Back Office Managers 
Margin Managers 

 
 

CME Clearing 

 

 
Performance Bond Requirements 

 

DATE: Thursday, January 28, 2021 

 

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. Please email any questions to Clearing.RiskManagement@cmegroup.com. 

 

The rates will be effective after the close of business on 

Friday, January 29, 2021. 

Current rates as of: 

Thursday, January 28, 2021. 

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. Additionally, the advisory contains changes to certain products splitting 

methodology on page 23. 

 
The volatility scan range is the change in implied volatility that is used in each of SPAN’s 16 scenarios. 
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AGRICULTURE - Outright Rates 

CME DRY WHEY FUTURES (DY) 
 

DY HRP Months 3-6 Increase USD 1,232 1,120 1,474 1,340 

DY Non-HRP Months 3-6 Increase USD 1,120 1,120 1,340 1,340 

DY HRP Months 7-12 Increase USD 1,210 1,100 1,452 1,320 

DY Non-HRP Months 7-12 Increase USD 1,100 1,100 1,320 1,320 
 

UAN FOB NOLA FUTURES (UNO) 

UNO HRP Increase USD 1,012 920 1,430 1,300 

UNO Non-HRP Increase USD 920 920 1,300 1,300 
 

UAN FOB NOLA SWAP (UFU) 

UFU HRP Increase USD 1,012 920 1,430 1,300 

UFU Non-HRP Increase USD 920 920 1,300 1,300 
 

CRUDE OIL - Outright Rates 

DUBAI CRUDE OIL CALENDAR FUT (DC) 
 

DC HRP Mnth1 Decrease USD 4,620 4,200 4,180 3,800 

DC Non-HRP Mnth1 Decrease USD 4,200 4,200 3,800 3,800 

DC HRP Mnth 2 Decrease USD 4,400 4,000 3,960 3,600 

DC Non-HRP Mnth 2 Decrease USD 4,000 4,000 3,600 3,600 

DC HRP Mnth 3-8 Decrease USD 4,070 3,700 3,740 3,400 

DC Non-HRP Mnth 3-8 Decrease USD 3,700 3,700 3,400 3,400 

DC HRP Mnth9+ Decrease USD 3,740 3,400 3,410 3,100 

DC Non-HRP Mnth9+ Decrease USD 3,400 3,400 3,100 3,100 
 

JAPAN CRUDE COCKTAIL (DETAILED) FUT (JCC) 

JCC HRP Mnth1 Decrease USD 7,150 6,500 5,720 5,200 

JCC Non-HRP Mnth1 Decrease USD 6,500 6,500 5,200 5,200 

JCC HRP Mnth 2 Decrease USD 7,150 6,500 5,720 5,200 

JCC Non-HRP Mnth 2 Decrease USD 6,500 6,500 5,200 5,200 

JCC HRP Mnths 3-4 Decrease USD 7,150 6,500 5,500 5,000 

JCC Non-HRP Mnths 3-4 Decrease USD 6,500 6,500 5,000 5,000 

JCC HRP Mnths 5-8 Decrease USD 6,600 6,000 5,280 4,800 

JCC Non-HRP Mnths 5-8 Decrease USD 6,000 6,000 4,800 4,800 

JCC HRP Mnths 9+ Decrease USD 6,600 6,000 5,280 4,800 

JCC Non-HRP Mnths 9+ Decrease USD 6,000 6,000 4,800 4,800 
 

MINI DUBAI CRUDE OIL (PLATTS) FUT (DBL) 

DBL HRP Mnth1 Decrease USD 462 420 418 380 

DBL Non-HRP Mnth1 Decrease USD 420 420 380 380 

DBL HRP Mnth 2 Decrease USD 440 400 396 360 
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DBL Non-HRP Mnth 2 Decrease USD 400 400 360 360 

DBL HRP Mnth 3-8 Decrease USD 407 370 374 340 

DBL Non-HRP Mnth 3-8 Decrease USD 370 370 340 340 

DBL HRP Mnth9+ Decrease USD 374 340 341 310 

DBL Non-HRP Mnth9+ Decrease USD 340 340 310 310 
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CRUDE OIL SPREADS - Outright Rates 

ARGUS LLS VS. WTI (ARG) TRD M (E5) 
 

E5 HRP Mnth 1 Decrease USD 1,375 1,250 990 900 

E5 Non-HRP Mnth 1 Decrease USD 1,250 1,250 900 900 

E5 HRP Mnths 2-4 Decrease USD 880 800 715 650 

E5 Non-HRP Mnths 2-4 Decrease USD 800 800 650 650 

E5 HRP Mnth 5-11 Decrease USD 440 400 385 350 

E5 Non-HRP Mnth 5-11 Decrease USD 400 400 350 350 

E5 HRP Mnths 12+ Decrease USD 385 350 330 300 

E5 Non-HRP Mnths 12+ Decrease USD 350 350 300 300 
 

CLEARBROOK BAKKEN SWEET MONTHLY IND (CSW) 

CSW HRP Mnth 1 Decrease USD 2,200 2,000 1,650 1,500 

CSW Non-HRP Mnth 1 Decrease USD 2,000 2,000 1,500 1,500 

CSW HRP Mnth 2 Decrease USD 1,925 1,750 1,540 1,400 

CSW Non-HRP Mnth 2 Decrease USD 1,750 1,750 1,400 1,400 

CSW HRP Mnths 3+ Decrease USD 1,540 1,400 1,320 1,200 

CSW Non-HRP Mnths 3+ Decrease USD 1,400 1,400 1,200 1,200 
 

EDMONTON LIGHT SWEET NE2 (CIL) 

CIL HRP Mnths 1-2 Decrease USD 2,200 2,000 1,650 1,500 

CIL Non-HRP Mnths 1-2 Decrease USD 2,000 2,000 1,500 1,500 

CIL HRP Mnths 3-6 Decrease USD 1,925 1,750 1,430 1,300 

CIL Non-HRP Mnths 3-6 Decrease USD 1,750 1,750 1,300 1,300 

CIL HRP Mnths 7+ Decrease USD 1,788 1,625 1,320 1,200 

CIL Non-HRP Mnths 7+ Decrease USD 1,625 1,625 1,200 1,200 
 

EDMONTON LIGHT SWEET NE2 MONTHLY (LSW) 

LSW HRP Mnths 1-2 Decrease USD 2,200 2,000 1,650 1,500 

LSW Non-HRP Mnths 1-2 Decrease USD 2,000 2,000 1,500 1,500 

LSW HRP Mnths 3-6 Decrease USD 1,925 1,750 1,430 1,300 

LSW Non-HRP Mnths 3-6 Decrease USD 1,750 1,750 1,300 1,300 

LSW HRP Mnths 7+ Decrease USD 1,650 1,500 1,320 1,200 

LSW Non-HRP Mnths 7+ Decrease USD 1,500 1,500 1,200 1,200 
 

HARDISTY W CANADIAN SELECT MONTHLY (WCW) 

WCW HRP Mnth 1 Decrease USD 1,980 1,800 1,430 1,300 

WCW Non-HRP Mnth 1 Decrease USD 1,800 1,800 1,300 1,300 

WCW HRP Mnth 2 Decrease USD 1,760 1,600 1,430 1,300 

WCW Non-HRP Mnth 2 Decrease USD 1,600 1,600 1,300 1,300 

WCW HRP Mnths 3+ Decrease USD 1,760 1,600 1,430 1,300 

WCW Non-HRP Mnths 3+ Decrease USD 1,600 1,600 1,300 1,300 
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HARDISTY W CANADIAN SELECT NE2 (WCC) 
 

WCC HRP Mnth 1 Decrease USD 1,980 1,800 1,430 1,300 

WCC Non-HRP Mnth 1 Decrease USD 1,800 1,800 1,300 1,300 

WCC HRP Mnths 2 Decrease USD 1,760 1,600 1,430 1,300 

WCC Non-HRP Mnths 2 Decrease USD 1,600 1,600 1,300 1,300 

WCC HRP Mnths 3+ Decrease USD 1,760 1,600 1,430 1,300 

WCC Non-HRP Mnths 3+ Decrease USD 1,600 1,600 1,300 1,300 
 

ICE BRENT DUBAI FUT (DB) 

DB HRP Mnth 1 Decrease USD 770 700 638 580 

DB Non-HRP Mnth 1 Decrease USD 700 700 580 580 

DB HRP Mnth 2 Decrease USD 770 700 638 580 

DB Non-HRP Mnth 2 Decrease USD 700 700 580 580 

DB HRP Mnths 3-8 Decrease USD 605 550 473 430 

DB Non-HRP Mnths 3-8 Decrease USD 550 550 430 430 

DB HRP Mnths 9+ Decrease USD 440 400 330 300 

DB Non-HRP Mnths 9+ Decrease USD 400 400 300 300 
 

MARS (ARGUS) V WTI FUT (YX) 

YX HRP Mnth 1 Decrease USD 1,320 1,200 1,045 950 

YX Non-HRP Mnth 1 Decrease USD 1,200 1,200 950 950 

YX HRP Mnths 2-7 Decrease USD 1,100 1,000 825 750 

YX Non-HRP Mnths 2-7 Decrease USD 1,000 1,000 750 750 

YX HRP Mnths 8+ Decrease USD 660 600 495 450 

YX Non-HRP Mnths 8+ Decrease USD 600 600 450 450 
 

MARS (ARGUS) V WTI TRD MTH FUT (YV) 

YV HRP Mnth 1 Decrease USD 1,320 1,200 990 900 

YV Non-HRP Mnth 1 Decrease USD 1,200 1,200 900 900 

YV HRP Mnths 2-7 Decrease USD 1,100 1,000 825 750 

YV Non-HRP Mnths 2-7 Decrease USD 1,000 1,000 750 750 

YV HRP Mnths 8+ Decrease USD 660 600 495 450 

YV Non-HRP Mnths 8+ Decrease USD 600 600 450 450 
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WTI HOUSTON ARGUS V. WTI FINANCIAL (HIL) 
 

HIL HRP Mnth1 Decrease USD 1,100 1,000 880 800 

HIL Non-HRP Mnth1 Decrease USD 1,000 1,000 800 800 

HIL HRP Mnth 2 Decrease USD 770 700 660 600 

HIL Non-HRP Mnth 2 Decrease USD 700 700 600 600 

HIL HRP Mnths 3-7 Decrease USD 660 600 550 500 

HIL Non-HRP Mnths 3-7 Decrease USD 600 600 500 500 

HIL HRP Mnths 8-19 Decrease USD 440 400 358 325 

HIL Non-HRP Mnths 8-19 Decrease USD 400 400 325 325 

HIL HRP Mnths 20+ Decrease USD 385 350 303 275 

HIL Non-HRP Mnths 20+ Decrease USD 350 350 275 275 
 

WTI HOUSTON ARGUS V.WTI TRADE MONTH (HTT) 

HTT HRP Mnth1 Decrease USD 1,100 1,000 880 800 

HTT Non-HRP Mnth1 Decrease USD 1,000 1,000 800 800 

HTT HRP Mnth 2 Decrease USD 770 700 660 600 

HTT Non-HRP Mnth 2 Decrease USD 700 700 600 600 

HTT HRP Mnths 3-7 Decrease USD 660 600 550 500 

HTT Non-HRP Mnths 3-7 Decrease USD 600 600 500 500 

HTT HRP Mths 8-19 Decrease USD 440 400 358 325 

HTT Non-HRP Mths 8-19 Decrease USD 400 400 325 325 

HTT HRP Mnths 20+ Decrease USD 385 350 303 275 

HTT Non-HRP Mnths 20+ Decrease USD 350 350 275 275 
 

WTI MIDLAND (ARG) VS. WTI TRADE MTH (WTT) 

WTT HRP Mnth 1 Decrease USD 1,375 1,250 990 900 

WTT Non-HRP Mnth 1 Decrease USD 1,250 1,250 900 900 

WTT HRP Mnths 3-4 Decrease USD 825 750 660 600 

WTT Non-HRP Mnths 3-4 Decrease USD 750 750 600 600 

WTT HRP Mnths 5-7 Decrease USD 825 750 550 500 

WTT Non-HRP Mnths 5-7 Decrease USD 750 750 500 500 

WTT HRP Mnths 8-15 Decrease USD 440 400 358 325 

WTT Non-HRP Mnths 8-15 Decrease USD 400 400 325 325 

WTT HRP Mnths 16+ Decrease USD 440 400 303 275 

WTT Non-HRP Mnths 16+ Decrease USD 400 400 275 275 

WTT HRP Mnth 2 Decrease USD 1,210 1,100 825 750 

WTT Non-HRP Mnth 2 Decrease USD 1,100 1,100 750 750 
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WTI MIDLAND(ARGUS) VS WTI FINCL FUT (FF) 
 

FF HRP Mnth1 Decrease USD 1,375 1,250 990 900 

FF Non-HRP Mnth1 Decrease USD 1,250 1,250 900 900 

FF HRP Mnth 2 Decrease USD 1,210 1,100 825 750 

FF Non-HRP Mnth 2 Decrease USD 1,100 1,100 750 750 

FF HRP Mnths 3-7 Decrease USD 825 750 660 600 

FF Non-HRP Mnths 3-7 Decrease USD 750 750 600 600 

FF HRP Mths 8-15 Decrease USD 440 400 358 325 

FF Non-HRP Mths 8-15 Decrease USD 400 400 325 325 

FF HRP Mths 16+ Decrease USD 440 400 303 275 

FF Non-HRP Mths 16+ Decrease USD 400 400 275 275 
 

WTS (ARGUS) V WTI TRD MTH FUT (FH) 

FH HRP Mnth 1 Decrease USD 1,650 1,500 1,100 1,000 

FH Non-HRP Mnth 1 Decrease USD 1,500 1,500 1,000 1,000 

FH HRP Mnth 2 Decrease USD 1,320 1,200 990 900 

FH Non-HRP Mnth 2 Decrease USD 1,200 1,200 900 900 

FH HRP Mnths 3-7 Decrease USD 990 900 770 700 

FH Non-HRP Mnths 3-7 Decrease USD 900 900 700 700 

FH HRP Mnths 8+ Decrease USD 550 500 440 400 

FH Non-HRP Mnths 8+ Decrease USD 500 500 400 400 
 

WTS (ARGUS) VS. WTI FINANCIAL FUT (WTA) 

WTA HRP Mnth 1 Decrease USD 1,650 1,500 1,100 1,000 

WTA Non-HRP Mnth 1 Decrease USD 1,500 1,500 1,000 1,000 

WTA HRP Mnths 2-3 Decrease USD 1,320 1,200 990 900 

WTA Non-HRP Mnths 2-3 Decrease USD 1,200 1,200 900 900 

WTA HRP Mnths 4-7 Decrease USD 990 900 770 700 

WTA Non-HRP Mnths 4-7 Decrease USD 900 900 700 700 

WTA HRP Mnths 8+ Decrease USD 825 750 550 500 

WTA Non-HRP Mnths 8+ Decrease USD 750 750 500 500 
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DME Products - Outright Rates 

BRENT CRUDE VS DUBAI CRUDE (DBI) 
 

DBI HRP Mnth 1 Decrease USD 770 700 638 580 

DBI Non-HRP Mnth 1 Decrease USD 700 700 580 580 

DBI HRP Mnth 2 Decrease USD 770 700 638 580 

DBI Non-HRP Mnth 2 Decrease USD 700 700 580 580 

DBI HRP Mnths 3-8 Decrease USD 605 550 473 430 

DBI Non-HRP Mnths 3-8 Decrease USD 550 550 430 430 

DBI HRP Mnths 9+ Decrease USD 440 400 330 300 

DBI Non-HRP Mnths 9+ Decrease USD 400 400 300 300 
 

DME OMAN CRUDE CAL FUT (ODO) 

ODO HRP Mnth 1 Decrease USD 5,500 5,000 3,960 3,600 

ODO Non-HRP Mnth 1 Decrease USD 5,000 5,000 3,600 3,600 

ODO HRP Mnths 2-3 Decrease USD 5,060 4,600 3,740 3,400 

ODO Non-HRP Mnths 2-3 Decrease USD 4,600 4,600 3,400 3,400 

ODO HRP Mnths 4-8 Decrease USD 4,730 4,300 3,520 3,200 

ODO Non-HRP Mnths 4-8 Decrease USD 4,300 4,300 3,200 3,200 

ODO HRP Mnths 9+ Decrease USD 4,400 4,000 3,300 3,000 

ODO Non-HRP Mnths 9+ Decrease USD 4,000 4,000 3,000 3,000 
 

DUBAI CRUDE OIL (PLATTS) (DCD) 

DCD HRP Mnth 1 Decrease USD 4,620 4,200 4,180 3,800 

DCD Non-HRP Mnth 1 Decrease USD 4,200 4,200 3,800 3,800 

DCD HRP Mnths 2 Decrease USD 4,400 4,000 3,960 3,600 

DCD Non-HRP Mnths 2 Decrease USD 4,000 4,000 3,600 3,600 

DCD HRP Mnths 3-8 Decrease USD 4,070 3,700 3,740 3,400 

DCD Non-HRP Mnths 3-8 Decrease USD 3,700 3,700 3,400 3,400 

DCD HRP Mnths 9+ Decrease USD 3,740 3,400 3,410 3,100 

DCD Non-HRP Mnths 9+ Decrease USD 3,400 3,400 3,100 3,100 
 

DUBAI CRUDE OIL(S&PPLATTS) FUT TAPS (DCT) 

DCT HRP Mnth 1 Decrease USD 4,620 4,200 4,180 3,800 

DCT Non-HRP Mnth 1 Decrease USD 4,200 4,200 3,800 3,800 

DCT HRP Mnths 2 Decrease USD 4,400 4,000 3,960 3,600 

DCT Non-HRP Mnths 2 Decrease USD 4,000 4,000 3,600 3,600 

DCT HRP Mnths 3-8 Decrease USD 4,070 3,700 3,740 3,400 

DCT Non-HRP Mnths 3-8 Decrease USD 3,700 3,700 3,400 3,400 

DCT HRP Mnths 9+ Decrease USD 3,740 3,400 3,410 3,100 

DCT Non-HRP Mnths 9+ Decrease USD 3,400 3,400 3,100 3,100 
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DUBAI CRUDEOIL S&PPLATTS MTH MARKER (DM1) 
 

DM1 HRP Mnth 1 Decrease USD 4,620 4,200 4,180 3,800 

DM1 Non-HRP Mnth 1 Decrease USD 4,200 4,200 3,800 3,800 

DM1 HRP Mnths 2 Decrease USD 4,400 4,000 3,960 3,600 

DM1 Non-HRP Mnths 2 Decrease USD 4,000 4,000 3,600 3,600 

DM1 HRP Mnths 3-8 Decrease USD 4,070 3,700 3,740 3,400 

DM1 Non-HRP Mnths 3-8 Decrease USD 3,700 3,700 3,400 3,400 

DM1 HRP Mnths 9+ Decrease USD 3,740 3,400 3,410 3,100 

DM1 Non-HRP Mnths 9+ Decrease USD 3,400 3,400 3,100 3,100 
 

ETHANOL - Outright Rates 

ETHANOL FUTURES (EH) 
 

EH HRP Month 1 Increase USD 2,970 2,700 3,300 3,000 

EH Non-HRP Month 1 Increase USD 2,700 2,700 3,000 3,000 

EH HRP Month 2 Increase USD 2,750 2,500 3,025 2,750 

EH Non-HRP Month 2 Increase USD 2,500 2,500 2,750 2,750 

EH HRP Month 3+ Increase USD 2,750 2,500 3,025 2,750 

EH Non-HRP Month 3+ Increase USD 2,500 2,500 2,750 2,750 
 

METALS - Outright Rates 

PLATINUM FUTURES NYMEX (PL) 
 

PL HRP Mths 1 Increase USD 3,630 3,300 3,960 3,600 

PL Non-HRP Mths 1 Increase USD 3,300 3,300 3,600 3,600 

PL HRP Mths 2+ Increase USD 3,630 3,300 3,960 3,600 

PL Non-HRP Mths 2+ Increase USD 3,300 3,300 3,600 3,600 
 

PLATINUM FUTURES TAS (PLT) 

PLT HRP Mths 1 Increase USD 3,630 3,300 3,960 3,600 

PLT Non-HRP Mths 1 Increase USD 3,300 3,300 3,600 3,600 

PLT HRP Mths 2+ Increase USD 3,630 3,300 3,960 3,600 

PLT Non-HRP Mths 2+ Increase USD 3,300 3,300 3,600 3,600 
 

U.S. MIDWEST DOMESTIC HOT-ROLLED CO (HR) 

HR HRP Mnths 2 - 7 Increase USD 1,375 1,250 1,595 1,450 

HR Non-HRP Mnths 2 - 7 Increase USD 1,250 1,250 1,450 1,450 

HR HRP Mnths 8+ Increase USD 1,155 1,050 1,375 1,250 

HR Non-HRP Mnths 8+ Increase USD 1,050 1,050 1,250 1,250 

HR HRP Mnth 1 Increase USD 990 900 1,183 1,075 

HR Non-HRP Mnth 1 Increase USD 900 900 1,075 1,075 
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NATURAL GAS - Outright Rates 

LNG JAPAN KOREA MARKER PLATTS FUT (JKM) 
 

JKM HRP Month 2 Decrease USD 14,300 13,000 12,650 11,500 

JKM Non-HRP Month 2 Decrease USD 13,000 13,000 11,500 11,500 

JKM HRP Month 3 Decrease USD 7,700 7,000 6,600 6,000 

JKM Non-HRP Month 3 Decrease USD 7,000 7,000 6,000 6,000 
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PETROLEUM CRACKS AND SPREADS - Outright Rates 

CHICAGO UNL GAS PL VS RBOB SPR (3C) 
 

3C HRP Mnth 1-2 Decrease USD 4,400 4,000 3,300 3,000 

3C Non-HRP Mnth 1-2 Decrease USD 4,000 4,000 3,000 3,000 

3C HRP Mnth 3+ Decrease USD 4,400 4,000 3,300 3,000 

3C Non-HRP Mnth 3+ Decrease USD 4,000 4,000 3,000 3,000 
 

E/W NAPHTHA JAPAN CF VS CRGOES CIF (EWN) 

EWN HRP Mnths 2-4 Decrease USD 6,050 5,500 4,950 4,500 

EWN Non-HRP Mnths 2-4 Decrease USD 5,500 5,500 4,500 4,500 

EWN HRP Mnths 5-9 Decrease USD 5,500 5,000 4,400 4,000 

EWN Non-HRP Mnths 5-9 Decrease USD 5,000 5,000 4,000 4,000 
 

GRP THREE SUB-OCT GS (PLT) VS RBOB (A8) 

A8 HRP Mnth 2 Decrease USD 1,980 1,800 1,540 1,400 

A8 Non-HRP Mnth 2 Decrease USD 1,800 1,800 1,400 1,400 

A8 HRP Mnths 3+ Decrease USD 1,980 1,800 1,430 1,300 

A8 Non-HRP Mnths 3+ Decrease USD 1,800 1,800 1,300 1,300 
 

GRP3 ULSD VS NY HRBR ULSD FUT (A6) 

A6 HRP Mnth 2 Decrease USD 935 850 770 700 

A6 Non-HRP Mnth 2 Decrease USD 850 850 700 700 

A6 HRP Mnths 3-5 Decrease USD 770 700 605 550 

A6 Non-HRP Mnths 3-5 Decrease USD 700 700 550 550 

A6 HRP Mnths 6+ Decrease USD 605 550 440 400 

A6 Non-HRP Mnths 6+ Decrease USD 550 550 400 400 
 

GULF COAST CBOB GAS A2 VS RBOB SRRD (CRB) 

CRB HRP Mnth 1 Decrease USD 1,210 1,100 990 900 

CRB Non-HRP Mnth 1 Decrease USD 1,100 1,100 900 900 
 

JET CIF NWE VS ICE (JC) 

JC HRP Mnth 1 Decrease USD 12,100 11,000 8,800 8,000 

JC Non-HRP Mnth 1 Decrease USD 11,000 11,000 8,000 8,000 

JC HRP Mnth 2 Decrease USD 9,900 9,000 7,150 6,500 

JC Non-HRP Mnth 2 Decrease USD 9,000 9,000 6,500 6,500 

JC HRP Mnths 3-6 Decrease USD 8,250 7,500 6,050 5,500 

JC Non-HRP Mnths 3-6 Decrease USD 7,500 7,500 5,500 5,500 

JC HRP Mnths 7+ Decrease USD 5,500 5,000 3,850 3,500 

JC Non-HRP Mnths 7+ Decrease USD 5,000 5,000 3,500 3,500 
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MIN JETKERO CRGOS CIF NWE VS GASOIL (MJC) 
 

MJC HRP Mnth 1 Decrease USD 1,210 1,100 880 800 

MJC Non-HRP Mnth 1 Decrease USD 1,100 1,100 800 800 

MJC HRP Mnth 2 Decrease USD 990 900 715 650 

MJC Non-HRP Mnth 2 Decrease USD 900 900 650 650 

MJC HRP Mnths 3-6 Decrease USD 825 750 605 550 

MJC Non-HRP Mnths 3-6 Decrease USD 750 750 550 550 

MJC HRP Mnths 7+ Decrease USD 550 500 385 350 

MJC Non-HRP Mnths 7+ Decrease USD 500 500 350 350 
 

NY1%FO V. GULF COAST HSFO FUT (VR) 

VR HRP Mnth 1 Decrease USD 1,650 1,500 1,320 1,200 

VR Non-HRP Mnth 1 Decrease USD 1,500 1,500 1,200 1,200 

VR HRP Mnths 2 Decrease USD 1,650 1,500 1,320 1,200 

VR Non-HRP Mnths 2 Decrease USD 1,500 1,500 1,200 1,200 

VR HRP Mnths 3-12 Decrease USD 1,375 1,250 1,100 1,000 

VR Non-HRP Mnths 3-12 Decrease USD 1,250 1,250 1,000 1,000 

VR HRP Months 13+ Decrease USD 1,210 1,100 1,045 950 

VR Non-HRP Months 13+ Decrease USD 1,100 1,100 950 950 
 

REFINED PRODUCTS - Outright Rates 

EIA FLAT TAX US RETAIL GASOLINE FUT (JE) 
 

JE HRP Month 1 Decrease USD 6,050 5,500 4,950 4,500 

JE Non-HRP Month 1 Decrease USD 5,500 5,500 4,500 4,500 

JE HRP Mths 2-7 Decrease USD 5,720 5,200 4,950 4,500 

JE Non-HRP Mths 2-7 Decrease USD 5,200 5,200 4,500 4,500 
 

SINGAPORE FOB MARINE 0.5% (PLATTS) (S53) 

S53 HRP Month 1 Decrease USD 22,000 20,000 18,700 17,000 

S53 Non-HRP Month 1 Decrease USD 20,000 20,000 17,000 17,000 

S53 HRP Month 2 Decrease USD 20,900 19,000 17,600 16,000 

S53 Non-HRP Month 2 Decrease USD 19,000 19,000 16,000 16,000 

S53 HRP Month 3+ Decrease USD 20,900 19,000 16,500 15,000 

S53 Non-HRP Month 3+ Decrease USD 19,000 19,000 15,000 15,000 



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS 

1/28/2021 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 13 of 23 

 

 

         

CC Rate Type Description Change ISO Current 
Initial 

Current 
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New Initial New 
Maintenance 

 Intra Spreads      

  
AGRICULTURE - Intra Spreads 

    

 
(UAN FOB NOLA FUTURES) 

     

 UNO HRP Increase USD 880 800 1,210 1,100  

 UNO Non-HRP Increase USD 800 800 1,100 1,100  

 

UAN FOB FOB NOLA SWAP FUTURE - ALL MONTHS (UAN FOB NOLA SWAP) 

UFU HRP Increase USD 1,100 1,000 1,210 1,100  

UFU Non-HRP Increase USD 1,000 1,000 1,100 1,100  
 

ETHANOL - Intra Spreads 

CBOT Ethanol Futures (EH) - 1 vs 2 (ETHANOL FUTURES) 
 

EH HRP Increase USD 1,980 1,800 2,475 2,250 

EH Non-HRP Increase USD 1,800 1,800 2,250 2,250 
 

CBOT Ethanol Futures (EH) - 1 vs 3 (ETHANOL FUTURES) 

EH HRP Increase USD 2,200 2,000 2,750 2,500 

EH Non-HRP Increase USD 2,000 2,000 2,500 2,500 



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS 

1/28/2021 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 14 of 23 

 

 

        

CC Rate Type Description Change ISO Current 
Initial 

Current 
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New Initial New 
Maintenance 

Intra Spreads 

FX - Intra Spreads 

Australian Dollar (AD) - All Months Consecutive Spreads (AUSTRALIAN DOLLAR FUTURES) 
 

AD HRP Decrease USD 61 55 50 45 

AD Non-HRP Decrease USD 55 55 45 45 
 

Australian Dollar (AD) - All Months Consecutive Spreads (MICRO AUD/USD FUTURES) 

M6A HRP Decrease USD 6 6 5 5 

M6A Non-HRP Decrease USD 6 6 5 5 
 

Australian Dollar (AD) - Contracts 1-6 vs. 1-6 (AUSTRALIAN DOLLAR FUTURES) 

AD HRP Decrease USD 110 100 88 80 

AD Non-HRP Decrease USD 100 100 80 80 
 

Australian Dollar (AD) - Contracts 1-6 vs. 1-6 (MICRO AUD/USD FUTURES) 

M6A HRP Decrease USD 11 10 9 8 

M6A Non-HRP Decrease USD 10 10 8 8 
 

Canadian Dollar (CD) - All Months Consecutive Spreads (CANADIAN DOLLAR FUTURES) 

CD HRP Decrease USD 61 55 50 45 

CD Non-HRP Decrease USD 55 55 45 45 
 

Canadian Dollar (CD) - All Months Consecutive Spreads (MICRO CAD/USD FUTURES) 

MCD HRP Decrease USD 6 6 5 5 

MCD Non-HRP Decrease USD 6 6 5 5 
 

Canadian Dollar (CD) - Contracts 1-6 vs. 1-6 (CANADIAN DOLLAR FUTURES) 

CD HRP Decrease USD 72 65 61 55 

CD Non-HRP Decrease USD 65 65 55 55 
 

Canadian Dollar (CD) - Contracts 1-6 vs. 1-6 (MICRO CAD/USD FUTURES) 

MCD HRP Decrease USD 7 7 6 6 

MCD Non-HRP Decrease USD 7 7 6 6 
 

Canadian Dollar (CD) - Contracts 1-6 vs. 7-11 (CANADIAN DOLLAR FUTURES) 

CD HRP Decrease USD 165 150 132 120 

CD Non-HRP Decrease USD 150 150 120 120 
 

Canadian Dollar (CD) - Contracts 1-6 vs. 7-11 (MICRO CAD/USD FUTURES) 

MCD HRP Decrease USD 17 15 13 12 

MCD Non-HRP Decrease USD 15 15 12 12 
 

Canadian Dollar (CD) - Contracts 7-11 vs. 7-11 (CANADIAN DOLLAR FUTURES) 

CD HRP Decrease USD 143 130 110 100 

CD Non-HRP Decrease USD 130 130 100 100 
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CC Rate Type Description Change ISO Current 
Initial 

Current 
Maintenance 

New Initial 

Intra Spreads 

Canadian Dollar (CD) - Contracts 7-11 vs. 7-11 (MICRO CAD/USD FUTURES) 
 

MCD HRP Decrease USD 14 13 11 10 

MCD Non-HRP Decrease USD 13 13 10 10 
 

Cross Rate Australian Dollar/Japanese Yen (AJ) - All Months (AD/JY FUTURES) 

AJ HRP Decrease JPY 27,500 25,000 22,000 20,000 

AJ Non-HRP Decrease JPY 25,000 25,000 20,000 20,000 
 

Cross Rate British Pound/Japanese Yen (BY) - All Months (BPJY FUTURE) 

BY HRP Decrease JPY 33,000 30,000 25,300 23,000 

BY Non-HRP Decrease JPY 30,000 30,000 23,000 23,000 
 

Cross Rate Canadian Dollar/Japanese Yen (CY) - All Months (CD/JY FUTURES) 

CY HRP Decrease JPY 33,000 30,000 25,300 23,000 

CY Non-HRP Decrease JPY 30,000 30,000 23,000 23,000 
 

Euro FX (EC) - Contracts 7-11 vs. 7-11 (E-MINI EURO FX FUTURE) 

E7 HRP Decrease USD 99 90 77 70 

E7 Non-HRP Decrease USD 90 90 70 70 
 

Euro FX (EC) - Contracts 7-11 vs. 7-11 (EURO FUTURE) 

EC HRP Decrease USD 198 180 154 140 

EC Non-HRP Decrease USD 180 180 140 140 
 

Euro FX (EC) - Contracts 7-11 vs. 7-11 (MICRO EUR/USD FUTURES) 

M6E HRP Decrease USD 20 18 15 14 

M6E Non-HRP Decrease USD 18 18 14 14 
 

INRUSD Futures (INR/USD FUTURE) 

SIR HRP Increase USD 550 500 660 600 

SIR Non-HRP Increase USD 500 500 600 600 
 

INRUSD Futures (MICRO INR/USD FUTURE) 

MIR HRP Increase USD 110 100 132 120 

MIR Non-HRP Increase USD 100 100 120 120 
 

Japanese Yen (JY) - All Months Consecutive Spreads (E-MINI J-YEN FUTURE) 

J7 HRP Decrease USD 77 70 61 55 

J7 Non-HRP Decrease USD 70 70 55 55 
 

Japanese Yen (JY) - All Months Consecutive Spreads (JAPANESE YEN FUTURES) 

JY HRP Decrease USD 154 140 121 110 

JY Non-HRP Decrease USD 140 140 110 110 



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS 

1/28/2021 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 16 of 23 

 

 

        

CC Rate Type Description Change ISO Current 
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New Initial 

Intra Spreads 

Japanese Yen (JY) - All Months Consecutive Spreads (MICRO JPY/USD) 
 

MJY HRP Decrease USD 15 14 12 11 

MJY Non-HRP Decrease USD 14 14 11 11 
 

Mexican Peso (MP) - Months 1-6 (MEXICAN PESO FUTURES) 

MP HRP Decrease USD 110 100 83 75 

MP Non-HRP Decrease USD 100 100 75 75 
 

Mexican Peso (MP) - Months 1-6 vs 7-12 (MEXICAN PESO FUTURES) 

MP HRP Decrease USD 198 180 154 140 

MP Non-HRP Decrease USD 180 180 140 140 
 

METALS - Intra Spreads 

Months 01 vs. Months 02-10 (U.S. MIDWEST DOMESTIC HOT-ROLLED CO) 
 

HR HRP Increase USD 715 650 935 850 

HR Non-HRP Increase USD 650 650 850 850 
 

Months 01 vs. Months 11+ (U.S. MIDWEST DOMESTIC HOT-ROLLED CO) 

HR HRP Increase USD 825 750 1,045 950 

HR Non-HRP Increase USD 750 750 950 950 
 

Months 02-10 vs. Months 02-10 (U.S. MIDWEST DOMESTIC HOT-ROLLED CO) 

HR HRP Increase USD 770 700 825 750 

HR Non-HRP Increase USD 700 700 750 750 
 

Months 02-10 vs. Months 11+ (U.S. MIDWEST DOMESTIC HOT-ROLLED CO) 

HR HRP Increase USD 935 850 1,210 1,100 

HR Non-HRP Increase USD 850 850 1,100 1,100 
 

Months 11+ vs. Months 11+ (U.S. MIDWEST DOMESTIC HOT-ROLLED CO) 

HR HRP Increase USD 1,045 950 1,430 1,300 

HR Non-HRP Increase USD 950 950 1,300 1,300 
 

PETROLEUM CRACKS AND SPREADS - Intra Spreads 

Chicago ULSD (Platts) vs. Heating Oil Spread Swap - All Months (CHI ULSD (PLATTS) VS. NY HRBR ULSD) 
 

5C HRP Increase USD 1,870 1,700 2,200 2,000  

5C Non-HRP Increase USD 1,700 1,700 2,000 2,000  
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Inter-commodity Spread Rates 

CRUDE OIL - Inter-commodity Spread Rates 
 

1N Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 65% 65% 57% 57% 

1N Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 72% 72% 

7H Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +3:-25 65% 65% 60% 60% 

7H Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +3:-25 80% 80% 72% 72% 

BZ Mnth 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 70% 70% 58% 58% 

BZ Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 90% 90% 85% 85% 

CL Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 70% 70% 58% 58% 

CL Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 85% 85% 78% 78% 

DC Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 70% 70% 58% 58% 

DC Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease -1:+1 90% 90% 85% 85% 

HCL Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 70% 70% 65% 65% 

HCL Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 85% 85% 79% 79% 

HO Mnths 2+ vs JCC Mnths 2 

Spread Credit Rate Decrease +1:-1 65% 65% 56% 56% 

HO Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 70% 70% 

MF Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 70% 70% 56% 56% 

MF Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 72% 72% 

OQ Mnths 2+ vs JCC Mnth 2 
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Inter-commodity Spread Rates 

Spread Credit Rate Decrease +1:-1 65% 65% 58% 58% 

OQ Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 74% 74% 

RB Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 60% 60% 54% 54% 

SE Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +19:-3 70% 70% 58% 58% 

SE Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +3:-19 80% 80% 70% 70% 

UV Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +19:-3 70% 70% 59% 59% 

UV Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease -19:+3 80% 80% 70% 70% 

 
DME Products - Inter-commodity Spread Rates 

 

OQ Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 65% 65% 58% 58% 

OQ Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 74% 74% 
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Inter-commodity Spread Rates 

REFINED PRODUCTS - Inter-commodity Spread Rates 
 

1N Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 65% 65% 57% 57% 

1N Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 72% 72% 

7H Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +3:-25 65% 65% 60% 60% 

7H Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +3:-25 80% 80% 72% 72% 

HO Mnths 2+ vs JCC Mnths 2 

Spread Credit Rate Decrease +1:-1 65% 65% 56% 56% 

HO Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 70% 70% 

MF Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +1:-1 70% 70% 56% 56% 

MF Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 80% 80% 72% 72% 

RB Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +1:-1 60% 60% 54% 54% 

SE Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +19:-3 70% 70% 58% 58% 

SE Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease +3:-19 80% 80% 70% 70% 

UV Mnths 2+ vs JCC Mnth 2 

Spread Credit Rate Decrease +19:-3 70% 70% 59% 59% 

UV Mnths 2+ vs JCC Mnths 3+ 

Spread Credit Rate Decrease -19:+3 80% 80% 70% 70% 
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Rate Type Tier Description Change Current Initial Current 
Maintenance 

New Initial New 
Maintenance 

Volatility Scan (volScan) Rate 

CRUDE OIL - Volatility Scan (volScan) Rate 
 

BRENT (ICE) CALENDAR SWAP FUTURES (BA, CY, IBS, MBC) - volScan 
 

Clearing Member Rate Mnth1 Decrease 40.000% 35.000% 

Clearing Member Rate Mnth2 Decrease 38.000% 27.000% 

Clearing Member Rate Mnth3 Decrease 36.000% 20.000% 

Clearing Member Rate Mnth4 Decrease 33.000% 17.000% 

Clearing Member Rate Mnth5 Decrease 30.000% 15.000% 

Clearing Member Rate Mnth6 Decrease 24.000% 12.000% 

Clearing Member Rate Mnth7 Decrease 24.000% 12.000% 

Clearing Member Rate Mnth8 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth9 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth10 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth11 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth12 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth13 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth14 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth15 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth16 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth17 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth18 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth19 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth20 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth21 Decrease 10.000% 8.000% 

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (BB, BE, BZ, BZL, BZO, BZS, BZT, IBS, OS, OSW) - volScan 

Clearing Member Rate Mnth1 Decrease 40.000% 35.000% 

Clearing Member Rate Mnth2 Decrease 38.000% 27.000% 

Clearing Member Rate Mnth3 Decrease 36.000% 20.000% 

Clearing Member Rate Mnth4 Decrease 33.000% 17.000% 

Clearing Member Rate Mnth5 Decrease 30.000% 15.000% 

Clearing Member Rate Mnth6 Decrease 24.000% 12.000% 

Clearing Member Rate Mnth7 Decrease 24.000% 12.000% 

Clearing Member Rate Mnth8 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth9 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth10 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth11 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth12 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth13 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth14 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth15 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth16 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth17 Decrease 10.000% 8.000% 
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Rate Type Tier Description Change Current Initial Current 
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New Initial New 
Maintenance 

Volatility Scan (volScan) Rate 

Clearing Member Rate Mnth18 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth19 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth20 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth21 Decrease 10.000% 8.000% 

BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES (BB, BBT, MBZ, ODB, SBB) - volScan 
 

Clearing Member Rate Mnth1 Decrease 40.000% 35.000% 

Clearing Member Rate Mnth2 Decrease 38.000% 27.000% 

Clearing Member Rate Mnth3 Decrease 36.000% 20.000% 

Clearing Member Rate Mnth4 Decrease 33.000% 17.000% 

Clearing Member Rate Mnth5 Decrease 30.000% 15.000% 

Clearing Member Rate Mnth6 Decrease 24.000% 12.000% 

Clearing Member Rate Mnth7 Decrease 24.000% 12.000% 

Clearing Member Rate Mnth8 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth9 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth10 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth11 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth12 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth13 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth14 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth15 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth16 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth17 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth18 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth19 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth20 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth21 Decrease 10.000% 8.000% 

CRUDE OIL FINANCIAL FUTURES (MCL, QM, WS) - volScan 

Clearing Member Rate Mnth1 Decrease 42.000% 35.000% 

Clearing Member Rate Mnth2 Decrease 38.000% 27.000% 

Clearing Member Rate Mnth3 Decrease 36.000% 20.000% 

Clearing Member Rate Mnth4 Decrease 30.000% 17.000% 

Clearing Member Rate Mnth5 Decrease 26.000% 15.000% 

Clearing Member Rate Mnth6 Decrease 18.000% 12.000% 

Clearing Member Rate Mnth7 Decrease 18.000% 10.000% 

Clearing Member Rate Mnth8 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth9 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth10 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth11 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth12 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth13 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth14 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth15 Decrease 10.000% 8.000% 
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Rate Type Tier Description Change Current Initial Current 
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Volatility Scan (volScan) Rate 

Clearing Member Rate Mnth16 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth17 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth18 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth19 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth20 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth21 Decrease 10.000% 8.000% 

CRUDE OIL LAST DAY FINANCIAL FUTURES (26, S26) - volScan 
 

Clearing Member Rate Mnth1 Decrease 42.000% 35.000% 

Clearing Member Rate Mnth2 Decrease 38.000% 27.000% 

Clearing Member Rate Mnth3 Decrease 36.000% 20.000% 

Clearing Member Rate Mnth4 Decrease 30.000% 17.000% 

Clearing Member Rate Mnth5 Decrease 26.000% 15.000% 

Clearing Member Rate Mnth6 Decrease 18.000% 12.000% 

Clearing Member Rate Mnth7 Decrease 18.000% 10.000% 

Clearing Member Rate Mnth8 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth9 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth10 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth11 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth12 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth13 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth14 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth15 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth16 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth17 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth18 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth19 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth20 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth21 Decrease 10.000% 8.000% 

LIGHT SWEET CRUDE OIL FUTURES (C01, C02, C03, C04, C05, C06, C07, C08, C09, C10, C11, C12, C13, C14, C15, C16, 
C17, C18, C19, C20, C21, C22, C23, C24, C25, C26, C27, C28, C29, C30, C31, CD, CL, CLL, CLS, CLT, LC, LM1, LM2, LM3, 
LM4, LM5, LO, LOW, XC, XCT) - volScan 

 

Clearing Member Rate Mnth1 Decrease 42.000% 35.000% 

Clearing Member Rate Mnth2 Decrease 38.000% 27.000% 

Clearing Member Rate Mnth3 Decrease 36.000% 20.000% 

Clearing Member Rate Mnth4 Decrease 30.000% 17.000% 

Clearing Member Rate Mnth5 Decrease 26.000% 15.000% 

Clearing Member Rate Mnth6 Decrease 18.000% 12.000% 

Clearing Member Rate Mnth7 Decrease 18.000% 10.000% 

Clearing Member Rate Mnth8 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth9 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth10 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth11 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth12 Decrease 16.000% 10.000% 
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Rate Type Tier Description Change Current Initial Current 
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New Initial New 
Maintenance 

Volatility Scan (volScan) Rate 

Clearing Member Rate Mnth13 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth14 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth15 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth16 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth17 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth18 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth19 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth20 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth21 Decrease 10.000% 8.000% 

WTI CALENDAR SWAP FUTURES (AO, CS) - volScan 
 

Clearing Member Rate Mnth1 Decrease 42.000% 35.000% 

Clearing Member Rate Mnth2 Decrease 38.000% 27.000% 

Clearing Member Rate Mnth3 Decrease 36.000% 20.000% 

Clearing Member Rate Mnth4 Decrease 30.000% 17.000% 

Clearing Member Rate Mnth5 Decrease 26.000% 15.000% 

Clearing Member Rate Mnth6 Decrease 18.000% 12.000% 

Clearing Member Rate Mnth7 Decrease 18.000% 10.000% 

Clearing Member Rate Mnth8 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth9 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth10 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth11 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth12 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth13 Decrease 16.000% 10.000% 

Clearing Member Rate Mnth14 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth15 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth16 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth17 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth18 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth19 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth20 Decrease 10.000% 8.000% 

Clearing Member Rate Mnth21 Decrease 10.000% 8.000% 

 
 
 
 
 


