{3 CME Group

TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers

FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Thursday, March 9, 2023

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, March 10, 2023.

Current rates as of:

Thursday, March 9, 2023.



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

FREIGHT - Outright Rates
FREIGHT ROUTE TC20 (BALTIC) FUTURES (TF2)
TF2  Non-HRP Mths 1-2 New uUsD 7,400 7,400
TF2 HRP Mths 1-2 New uUsD 8,140 7,400
TF2  Non-HRP Mths 3-6 New uUsD 7,000 7,000
TF2 HRP Mths 3-6 New uUsD 7,700 7,000
TF2  Non-HRP Mnths 7+ New uUsD 6,600 6,600
TF2 HRP Mnths 7+ New usD 7,260 6,600
FREIGHT ROUTE TC20 BALTIC BALMO FUT (TFB)
TFB Non-HRP New uUSD 9,250 9,250
TFB HRP New uUSD 10,175 9,250
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

METALS - Outright Rates
ALUMINA FOB AUSTRALIA PLATT FUTURES (ALA)
ALA  Non-HRP Month(s) 01 Decrease usD 3,500 3,500 3,000 3,000
ALA  HRP Month(s) 01 Decrease uUsD 3,850 3,500 3,300 3,000
ALA  Non-HRP Month(s) 02 Decrease uUsD 3,500 3,500 3,000 3,000
ALA  HRP Month(s) 02 Decrease uUsD 3,850 3,500 3,300 3,000
ALA  Non-HRP Month(s) 03+ Decrease uUsD 3,500 3,500 3,000 3,000
ALA  HRP Month(s) 03+ Decrease uUsD 3,850 3,500 3,300 3,000
ALUMINUM MW TRANS PREM PLATTS FUT (AUP)
AUP  Non-HRP Mths 2-12 Decrease uUsD 1,200 1,200 1,000 1,000
AUP HRP Mths 2-12 Decrease uUsD 1,320 1,200 1,100 1,000
AUP  Non-HRP Mths 13-21 Decrease uUsD 1,200 1,200 1,000 1,000
AUP  HRP Mths 13-21 Decrease USD 1,320 1,200 1,100 1,000
AUP  Non-HRP Mths 22+ Decrease uSbD 1,200 1,200 1,000 1,000
AUP HRP Mths 22+ Decrease uUsD 1,320 1,200 1,100 1,000
COBALT METAL (FASTMARKETS) FUT (COB)
COB Non-HRP Mth 1 Increase usD 1,500 1,500 1,800 1,800
COB HRP Mth 1 Increase usD 1,650 1,500 1,980 1,800
LITHIUM HYDROXIDE (FASTMARKETS) FUT (LTH)
LTH  Non-HRP Mth 1 Increase usD 4,500 4,500 5,500 5,500
LTH HRP Mth 1 Increase usD 4,950 4,500 6,050 5,500
LTH  Non-HRP Mths 2-3 Increase usD 5,500 5,500 7,000 7,000
LTH HRP Mths 2-3 Increase usD 6,050 5,500 7,700 7,000
LTH  Non-HRP Mths 4-6 Increase usD 5,500 5,500 7,000 7,000
LTH HRP Mths 4-6 Increase USD 6,050 5,500 7,700 7,000
LTH Non-HRP Mths 7+ Increase USD 5,500 5,500 7,000 7,000
LTH HRP Mths 7+ Increase USD 6,050 5,500 7,700 7,000
MOLYBDENUM OXIDE PLATTS FUT (MOX)
MOX Non-HRP Mth 1 New USD 4,900 4,900
MOX HRP Mth 1 New USD 5,390 4,900
MOX Non-HRP Mths 2+ New USD 2,800 2,800
MOX HRP Mths 2+ New usD 3,080 2,800
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

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

HR Non-HRP Mnths 2 - 7 Increase uUsD 1,200 1,200 1,500 1,500

HR HRP Mnths 2 - 7 Increase uUsD 1,320 1,200 1,650 1,500

HR Non-HRP Mnths 8+ Increase uUsD 1,200 1,200 1,500 1,500

HR HRP Mnths 8+ Increase UsD 1,320 1,200 1,650 1,500

HR Non-HRP Mnth 1 Increase UusD 1,200 1,200 1,500 1,500

HR HRP Mnth 1 Increase UsD 1,320 1,200 1,650 1,500
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

03/09/2023 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 cmegroup.com Page 5 of 12



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Intra Spreads
EQUITY INDEX - Intra Spreads
(BTIC SP 500 HEALTH CARE SECTOR TIC)
XVT  Non-HRP Increase usD 1,200 1,200 1,750 1,750
XVT  HRP Increase usD 1,320 1,200 1,925 1,750
(EMINI SP500- HEALTH CARE SECT INDEX)
XAV Non-HRP Increase usD 1,200 1,200 1,750 1,750
XAV  HRP Increase usD 1,320 1,200 1,925 1,750
(SP 500 HEALTH CARE SECTOR SYNTHETIC)
1vT Non-HRP Increase USD 1,200 1,200 1,750 1,750
1IVT  HRP Increase usD 1,320 1,200 1,925 1,750
S&P Select Sector - Communication Services Intra - all months (BTIC ON E-MINI COM SERVICES SECTOR)
XZT  Non-HRP Decrease usD 1,300 1,300 975 975
XZT  HRP Decrease usD 1,430 1,300 1,073 975
S&P Select Sector - Communication Services Intra - all months (E-MINI COM SELECT SECTOR MARKER)
XZI Non-HRP Decrease usD 1,300 1,300 975 975
XZI HRP Decrease usD 1,430 1,300 1,073 975
S&P Select Sector - Communication Services Intra - all months (E-MINI COM SERVICES SELECT SECTOR)
XAZ  Non-HRP Decrease usD 1,300 1,300 975 975
XAZ HRP Decrease usD 1,430 1,300 1,073 975
S&P SELECT SECTOR - CONSUMER DISCRETIONARY- All Months (BTIC E-MINI SP500 CONS DISCRET TAI)
XYT  Non-HRP Increase USD 1,250 1,250 1,625 1,625
XYT HRP Increase usD 1,375 1,250 1,788 1,625
S&P SELECT SECTOR - CONSUMER DISCRETIONARY- All Months (E-MINI SP500 CONS DISCRET SECTOR IX)
XAY  Non-HRP Increase usD 1,250 1,250 1,625 1,625
XAY  HRP Increase usD 1,375 1,250 1,788 1,625

S&P SELECT SECTOR - CONSUMER DISCRETIONARY- All Months (E-MINI SP500 CONS DISCRET SYNTHETIC)

YT Non-HRP Increase usD 1,250 1,250 1,625 1,625
1YT HRP Increase UsD 1,375 1,250 1,788 1,625
S&P SELECT SECTOR - ENERGY - All Months (BTIC SP 500 ENERGY SELECT SECTOR)

XET Non-HRP Increase UsD 1,150 1,150 1,350 1,350
XET HRP Increase UsD 1,265 1,150 1,485 1,350
S&P SELECT SECTOR - ENERGY - All Months (EMINI SP 500 ENERGY SECTOR INDEX)

XAE  Non-HRP Increase usD 1,150 1,150 1,350 1,350
XAE HRP Increase USsD 1,265 1,150 1,485 1,350
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

S&P SELECT SECTOR - ENERGY - All Months (SP 500 ENERGY SLCT SEC SYNTHETIC)

1ET  Non-HRP Increase usD 1,150 1,150 1,350 1,350

1ET HRP Increase usD 1,265 1,150 1,485 1,350

S&P SELECT SECTOR - FINANCIAL - All Months (BTIC SP 500 FINANCIAL SECTOR TIC)

XFT  Non-HRP Decrease usD 1,250 1,250 625 625

XFT  HRP Decrease usD 1,375 1,250 688 625

S&P SELECT SECTOR - FINANCIAL - All Months (EMINI SP500 - FINANCIAL SECT INDEX)

XAF  Non-HRP Decrease usD 1,250 1,250 625 625

XAF  HRP Decrease usD 1,375 1,250 688 625

S&P SELECT SECTOR - FINANCIAL - All Months (SP 500 FINANCIAL SLCT SEC SYNT)

1FT Non-HRP Decrease usD 1,250 1,250 625 625

1FT HRP Decrease usD 1,375 1,250 688 625

S&P SELECT SECTOR - MATERIALS - All Months (BTIC SP 500 MATERIALS SEL SECTOR)

XBT  Non-HRP Decrease usD 1,275 1,275 650 650

XBT HRP Decrease usD 1,403 1,275 715 650

S&P SELECT SECTOR - MATERIALS - All Months (EMINI SP500 MATERIALS SECTOR INDEX)

XAB  Non-HRP Decrease usD 1,275 1,275 650 650

XAB HRP Decrease usD 1,403 1,275 715 650

S&P SELECT SECTOR - MATERIALS - All Months (SP 500 MATERIALS SEL SECTOR SYNTH)

1BT  Non-HRP Decrease usD 1,275 1,275 650 650

1BT HRP Decrease usD 1,403 1,275 715 650

S&P SELECT SECTOR - REAL ESTATE- All Months (BTIC REAL ESTATE SELECT INDEX FUT)

XRT  Non-HRP Increase usD 800 800 1,000 1,000

XRT HRP Increase usD 880 800 1,100 1,000

S&P SELECT SECTOR - REAL ESTATE- All Months (E-MINI REAL ESTATE INDEX MARKER)

XRI Non-HRP Increase usD 800 800 1,000 1,000

XRI HRP Increase usD 880 800 1,100 1,000

S&P SELECT SECTOR - REAL ESTATE- All Months (REAL ESTATE SELECT SECTOR FUTURES)

XAR  Non-HRP Increase usD 800 800 1,000 1,000

XAR HRP Increase USD 880 800 1,100 1,000

S&P SELECT SECTOR - TECHNOLOGY - All Months (BTIC SP 500 TECHNOLOGY SECTOR TIC)

XKT  Non-HRP Increase usD 1,200 1,200 1,500 1,500

XKT HRP Increase USD 1,320 1,200 1,650 1,500
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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

S&P SELECT SECTOR - TECHNOLOGY - All Months (EMINI SP500-TECHNOLOGY SECTOR INDEX)

XAK  Non-HRP Increase usD 1,200 1,200 1,500 1,500

XAK  HRP Increase usD 1,320 1,200 1,650 1,500

S&P SELECT SECTOR - TECHNOLOGY - All Months (SP 500 TECHNOLOGY SECTOR SYNTH)

1KT  Non-HRP Increase usD 1,200 1,200 1,500 1,500

1KT HRP Increase usD 1,320 1,200 1,650 1,500
FREIGHT - Intra Spreads

FREIGHT ROUTE TC20 (BALTIC) FUTURES

TF2 Non-HRP New usD 7,000 7,000

TF2 HRP New usD 7,700 7,000

FREIGHT ROUTE TC20 (BALTIC) BALMO FUT

TFB Non-HRP New usD 7,000 7,000

TFB  HRP New usD 7,700 7,000
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

METALS - Intra Spreads
CX-GC Mnths 04-07 vs. CX-GC Mnths 08-12 (COMEX 100 GOLD FUTURES)
GC Non-HRP Increase UsbD 550 550 650 650
GC HRP Increase usD 605 550 715 650
CX-GC Mnths 04-07 vs. CX-GC Mnths 08-12 (COMEX 100 GOLD TRADE AT SETTLEMENT)
GCT Non-HRP Increase usD 550 550 650 650
GCT HRP Increase usD 605 550 715 650
CX-GC Mnths 04-07 vs. CX-GC Mnths 08-12 (E-MINI GOLD FUTURES)
QO Non-HRP Increase usD 275 275 325 325
QO HRP Increase usD 303 275 358 325
CX-GC Mnths 04-07 vs. CX-GC Mnths 08-12 (GOLD LONDON TAM FIRST PM)
GCD Non-HRP Increase usD 550 550 650 650
GCD HRP Increase usD 605 550 715 650
CX-GC Mnths 04-07 vs. CX-GC Mnths 08-12 (MICRO GOLD FUTURES)
MGC Non-HRP Increase usD 55 55 65 65
MGC HRP Increase usD 61 55 72 65
CX-GC Mnths 04-07 vs. CX-GC Mnths 08-12 (MICRO GOLD TAS)
MGT Non-HRP Increase usD 55 55 65 65
MGT HRP Increase usD 61 55 72 65
CX-LTH Month(s) 01 vs Month(s) 07+ (LITHIUM HYDROXIDE (FASTMARKETS) FUT)
LTH Non-HRP Increase usD 5,000 5,000 5,500 5,500
LTH HRP Increase usD 5,500 5,000 6,050 5,500
CX-LTH Month(s) 02-03 vs Month(s) 04-06 (LITHIUM HYDROXIDE (FASTMARKETS) FUT)
LTH  Non-HRP Increase usD 3,750 3,750 5,000 5,000
LTH HRP Increase USD 4,125 3,750 5,500 5,000
CX-LTH Month(s) 02-03 vs Month(s) 07+ (LITHIUM HYDROXIDE (FASTMARKETS) FUT)
LTH Non-HRP Increase USD 3,750 3,750 5,500 5,500
LTH HRP Increase USD 4,125 3,750 6,050 5,500
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

CX-LTH Month(s) 04-06 vs Month(s) 04-06 (LITHIUM HYDROXIDE (FASTMARKETS) FUT)

LTH Non-HRP Increase usD 3,750 3,750 5,000 5,000
LTH HRP Increase usD 4,125 3,750 5,500 5,000

CX-LTH Month(s) 04-06 vs Month(s) 07+ (LITHIUM HYDROXIDE (FASTMARKETS) FUT)

LTH Non-HRP Increase usD 4,500 4,500 5,500 5,500
LTH HRP Increase usD 4,950 4,500 6,050 5,500

CX-LTH Month(s) 07+ vs Month(s) 07+ (LITHIUM HYDROXIDE (FASTMARKETS) FUT)

LTH Non-HRP Increase usD 4,500 4,500 5,500 5,500
LTH HRP Increase usD 4,950 4,500 6,050 5,500

CX-MOX T1vs T2 (MOLYBDENUM OXIDE PLATTS FUT)

MOX Non-HRP New usD 4,500 4,500
MOX HRP New usD 4,950 4,500

CX-MOX T2 vs T2 (MOLYBDENUM OXIDE PLATTS FUT)

MOX Non-HRP New usD 4,500 4,500
MOX HRP New usD 4,950 4,500
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