{3 CME Group

23-317
TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Thursday, October 19, 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, October 20, 2023.
Current rates as of:

Thursday, October 19, 2023.


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

SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

AGRICULTURE - Outright Rates
DAP FOB NOLA FUTURES (DFN)
DFN  Non-HRP Decrease uUsD 5,175 5,175 3,500 3,500
DFN HRP Decrease UsD 5,693 5,175 3,850 3,500
UAN FOB NOLA FUTURES (UNO)
UNO Non-HRP Decrease uUsD 4,500 4,500 3,000 3,000
UNO HRP Decrease usD 4,950 4,500 3,300 3,000
UREA (GRANULAR) CFR BRAZIL FUTURES (UFB)
UFB  Non-HRP Months 1-6 Decrease usbD 4,000 4,000 3,200 3,200
UFB HRP Months 1-6 Decrease usD 4,400 4,000 3,520 3,200
UFB  Non-HRP Months 7+ Decrease usD 4,000 4,000 3,200 3,200
UFB HRP Months 7+ Decrease usD 4,400 4,000 3,520 3,200
UREA (GRANULAR) FOB MIDDLE EAST FUT (UME)
UME Non-HRP Month 1 Decrease usD 7,000 7,000 6,000 6,000
UME HRP Month 1 Decrease usD 7,700 7,000 6,600 6,000
UME Non-HRP Months 2+ Decrease usD 7,000 7,000 6,000 6,000
UME HRP Months 2+ Decrease usD 7,700 7,000 6,600 6,000
UREA (GRANULAR) FOB US GULF FUTURES (UFV)
UFV  Non-HRP Months 1-6 Decrease usD 5,000 5,000 4,300 4,300
UFV  HRP Months 1-6 Decrease USD 5,500 5,000 4,730 4,300
UFV  Non-HRP Months 7+ Decrease usD 5,000 5,000 4,300 4,300
UFV  HRP Months 7+ Decrease USD 5,500 5,000 4,730 4,300
USD MALAYSIAN CRUDE PALM CAL FUT (CPO)
CPO Non-HRP Mnth 1 Decrease usD 4,100 4,100 3,000 3,000
CPO HRP Mnth 1 Decrease UsD 4,510 4,100 3,300 3,000
CPO Non-HRP Mnth 2-4 Decrease UsD 3,200 3,200 2,400 2,400
CPO HRP Mnth 2-4 Decrease UsD 3,520 3,200 2,640 2,400
CPO Non-HRP Mnth 5+ Decrease UsD 2,600 2,600 2,000 2,000
CPO HRP Mnth 5+ Decrease USD 2,860 2,600 2,200 2,000
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

CRUDE OIL SPREADS - Outright Rates
ARGUS V NYMEX WTI CAL MO FUT (ANC)
ANC Non-HRP Mnths 2-3 Increase usD 800 800 850 850
ANC HRP Mnths 2-3 Increase uUsD 880 800 935 850
BAKKEN DAPL (ARGUS) MONTHLY FUT (DAB)
DAB  Non-HRP Mnth 1 Decrease UsD 1,800 1,800 1,600 1,600
DAB HRP Mnth 1 Decrease uUsD 1,980 1,800 1,760 1,600
DAB  Non-HRP Mnth 2 Decrease uUsD 1,750 1,750 1,500 1,500
DAB HRP Mnth 2 Decrease uUsD 1,925 1,750 1,650 1,500
GUERNSEY LIGHT SWEET (ARGS) MON FUT (GSW)
GSW Non-HRP Mnths 1 Decrease uUsD 1,750 1,750 1,600 1,600
GSW HRP Mnths 1 Decrease uUsD 1,925 1,750 1,760 1,600
GSW Non-HRP Mnths 2 Decrease uUsD 1,700 1,700 1,500 1,500
GSW HRP Mnths 2 Decrease uUsD 1,870 1,700 1,650 1,500
GSW Non-HRP Mnths 3+ Decrease uUsD 1,400 1,400 1,300 1,300
GSW HRP Mnths 3+ Decrease uSD 1,540 1,400 1,430 1,300
ICE BRENT DUBAI FUT (DB)
DB Non-HRP Mnths 3-8 Increase usbD 550 550 600 600
DB HRP Mnths 3-8 Increase USD 605 550 660 600
DB Non-HRP Mnths 9+ Increase USD 375 375 400 400
DB HRP Mnths 9+ Increase USD 413 375 440 400
WCS CUSH ARGUS VS WTI TRADE MTH FUT (WNT)
WNT  Non-HRP Mnth 1 Decrease USD 3,250 3,250 2,750 2,750
WNT HRP Mnth 1 Decrease USD 3,575 3,250 3,025 2,750
WNT  Non-HRP Mnths 2-3 Decrease usD 3,000 3,000 2,500 2,500
WNT HRP Mnths 2-3 Decrease usD 3,300 3,000 2,750 2,500
WNT  Non-HRP Mnths 4-7 Decrease USD 2,750 2,750 2,250 2,250
WNT HRP Mnths 4-7 Decrease USD 3,025 2,750 2,475 2,250
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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
WTI HSTN (ARGUS) VS BRNT CROSS FUT (HBX)
HBX  Non-HRP Mnths 3-4 Increase usbD 650 650 725 725
HBX HRP Mnths 3-4 Increase uUsD 715 650 798 725
HBX  Non-HRP Mnths 5-7 Increase UusbD 600 600 700 700
HBX HRP Mnths 5-7 Increase UsD 660 600 770 700
HBX  Non-HRP Mnths 8-15 Increase UusD 450 450 500 500
HBX HRP Mnths 8-15 Increase UsD 495 450 550 500
HBX  Non-HRP Mnths 16+ Increase usD 450 450 500 500
HBX HRP Mnths 16+ Increase usD 495 450 550 500
HBX  Non-HRP Mnth 2 Increase UsD 800 800 900 900
HBX HRP Mnth 2 Increase uUsD 880 800 990 900
DME Products - Outright Rates
BRENT (SPORE) VS DME OMAN (BDS)
BDS Non-HRP Mnth 1 Increase uSbD 1,900 1,900 2,250 2,250
BDS HRP Mnth 1 Increase USD 2,090 1,900 2,475 2,250
BDS Non-HRP Mnths 2+ Increase usD 1,650 1,650 2,000 2,000
BDS HRP Mnths 2+ Increase usD 1,815 1,650 2,200 2,000
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current New Initial
Maintenance Maintenance

Outright Rates

ENVIRONMENTAL - Outright Rates
CBL CORE GLOBAL EMISSIONS OFFSET (COT)
COT Non-HRP Mth 1 Decrease UsD 300 300 260 260
COT HRP Mth 1 Decrease uUsD 330 300 286 260
COT Non-HRP Mth 2 Decrease uUsD 300 300 260 260
COT HRP Mth 2 Decrease uUsD 330 300 286 260
COT Non-HRP Mths 3-6 Decrease uUsD 300 300 260 260
COT HRP Mths 3-6 Decrease uUsD 330 300 286 260
COT Non-HRP Mths 7+ Decrease usbD 300 300 260 260
COT HRP Mths 7+ Decrease uSD 330 300 286 260
CBL CRE GLBL EMI OFST (C-GEO) FUT (CGO)
CGO Non-HRP Mth 1 Decrease uUsD 300 300 260 260
CGO HRP Mth 1 Decrease usD 330 300 286 260
CGO Non-HRP Mth 2 Decrease usD 300 300 260 260
CGO HRP Mth 2 Decrease usD 330 300 286 260
CGO Non-HRP Mths 3-6 Decrease usD 300 300 260 260
CGO HRP Mths 3-6 Decrease usD 330 300 286 260
CGO Non-HRP Mths 7+ Decrease USD 300 300 260 260
CGO HRP Mths 7+ Decrease uUsD 330 300 286 260
CBL GLOBAL EMISSIONS OFFSET FUTURES (GEO)
GEO Non-HRP Mth 1 Decrease USD 375 375 300 300
GEO HRP Mth 1 Decrease USD 413 375 330 300
GEO Non-HRP Mth 2 Decrease USD 375 375 300 300
GEO HRP Mth 2 Decrease UsD 413 375 330 300
GEO Non-HRP Mths 3-6 Decrease UsD 375 375 300 300
GEO HRP Mths 3-6 Decrease UsD 413 375 330 300
GEO Non-HRP Mths 7+ Decrease USD 375 375 300 300
GEO HRP Mths 7+ Decrease USD 413 375 330 300
CBL NATURE-BASED GLOBAL EMISSIONS (NOT)
NOT Non-HRP Mth 1 Decrease USD 625 625 550 550
NOT HRP Mth 1 Decrease (UR]D) 688 625 605 550
NOT Non-HRP Mth 2 Decrease USD 625 625 550 550
NOT HRP Mth 2 Decrease (UR]D) 688 625 605 550
NOT Non-HRP Mths 3-6 Decrease usD 625 625 550 550
NOT HRP Mths 3-6 Decrease (UR]D) 688 625 605 550
NOT  Non-HRP Mths 7+ Decrease USD 625 625 550 550
NOT HRP Mths 7+ Decrease USD 688 625 605 550
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

New
Maintenance

Outright Rates

CBL NATURE-BASED GLOBAL EMISSIONS O (NGO)

NGO Non-HRP Mth 1 Decrease usbD 625 625 550
NGO HRP Mth 1 Decrease usD 688 625 605
NGO Non-HRP Mth 2 Decrease UusbD 625 625 550
NGO HRP Mth 2 Decrease UsD 688 625 605
NGO Non-HRP Mths 3-6 Decrease usD 625 625 550
NGO HRP Mths 3-6 Decrease usD 688 625 605
NGO Non-HRP Mths 7+ Decrease UsD 625 625 550
NGO HRP Mths 7+ Decrease UsD 688 625 605

550
550
550
550
550
550
550
550
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

EQUITY INDEX - Outright Rates

BTIC EMINI SP INSURANCE SELECT (IST)

IST Non-HRP Decrease uUsD 4,250 4,250 4,000 4,000
IST HRP Decrease UsD 4,675 4,250 4,400 4,000

BTIC EMINI SP REGIONAL BANKS SECTOR (RKT)

RKT  Non-HRP Decrease UsD 6,750 6,750 6,000 6,000
RKT HRP Decrease UsD 7,425 6,750 6,600 6,000

BTIC EMINI SP RETAIL SELECT (RET)

RET Non-HRP Decrease UsD 4,200 4,200 4,000 4,000
RET HRP Decrease uUsD 4,620 4,200 4,400 4,000

BTIC SP 500 UTILITIES SEL SECTOR (XUT)

XUT  Non-HRP Increase usD 3,500 3,500 3,800 3,800
XUT HRP Increase usD 3,850 3,500 4,180 3,800

EMINI SP INSURANCE SELECT INDUSTRY (SXI)

SXI Non-HRP Decrease uSD 4,250 4,250 4,000 4,000
SXI HRP Decrease usD 4,675 4,250 4,400 4,000

EMINI SP REGIONAL BANKS SECTOR (SXB)

SXB  Non-HRP Decrease USD 6,750 6,750 6,000 6,000
SXB HRP Decrease usD 7,425 6,750 6,600 6,000

EMINI SP RETAIL SELECT INDUSTRY (SXR)

SXR  Non-HRP Decrease uUSD 4,200 4,200 4,000 4,000
SXR HRP Decrease usD 4,620 4,200 4,400 4,000

EMINI SP500-UTILITIES SECTOR INDEX (XAU)

XAU  Non-HRP Increase uUSD 3,500 3,500 3,800 3,800
XAU HRP Increase usD 3,850 3,500 4,180 3,800

SP 500 UTILITIES SEL SECTOR SYNTH (1UT)

1UT Non-HRP Increase UsD 3,500 3,500 3,800 3,800
1UT HRP Increase USD 3,850 3,500 4,180 3,800
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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
FREIGHT - Outright Rates
FREIGHT ROUTE LIQUEFIED PETROLEUM G (FLJ)
FLJ Non-HRP Mnth 1 Increase UsD 11,000 11,000 14,000 14,000
FLJ HRP Mnth 1 Increase uUsD 12,100 11,000 15,400 14,000
FLJ Non-HRP Mnth 2 Increase uUsD 11,000 11,000 14,000 14,000
FLJ HRP Mnth 2 Increase uUsD 12,100 11,000 15,400 14,000
FLJ Non-HRP Mnths 3-6 Increase uUsD 10,000 10,000 12,000 12,000
FLJ HRP Mnths 3-6 Increase uUsD 11,000 10,000 13,200 12,000
FLJ Non-HRP Mnths 7-25 Increase uUsD 9,000 9,000 11,000 11,000
FLJ HRP Mnths 7-25 Increase usD 9,900 9,000 12,100 11,000
FLJ Non-HRP Mtnh 26+ New USD 9,000 9,000
FLJ HRP Mtnh 26+ New usD 9,900 9,000
FREIGHT ROUTE LIQUID PETROLEUM GAS (FLP)
FLP  Non-HRP Mth 1 Increase usD 20,000 20,000 22,000 22,000
FLP  HRP Mth 1 Increase usD 22,000 20,000 24,200 22,000
FLP Non-HRP Mths 2 Increase USD 20,000 20,000 22,000 22,000
FLP  HRP Mths 2 Increase usD 22,000 20,000 24,200 22,000
FLP  Non-HRP Mnths 3-5 Increase usD 18,000 18,000 20,000 20,000
FLP  HRP Mnths 3-5 Increase uUsD 19,800 18,000 22,000 20,000
FLP Non-HRP Months 6+ Increase USD 14,000 14,000 16,000 16,000
FLP HRP Months 6+ Increase USD 15,400 14,000 17,600 16,000
FREIGHT ROUTE TD20 (BALTIC) FUTURES (T2D)
T2D  Non-HRP Mth 1 Increase UsD 2,000 2,000 2,500 2,500
T2D HRP Mth 1 Increase UsD 2,200 2,000 2,750 2,500
T2D  Non-HRP Mths 2-3 Increase UsD 2,000 2,000 2,400 2,400
T2D HRP Mths 2-3 Increase UsD 2,200 2,000 2,640 2,400
T2D Non-HRP Mnths 4-5 Increase USD 1,700 1,700 1,900 1,900
T2D HRP Mnths 4-5 Increase USD 1,870 1,700 2,090 1,900
T2D Non-HRP Months 6+ New USD 1,700 1,700
T2D HRP Months 6+ New usD 1,870 1,700
USGC TO UK CONTINENT (PLATTS) DIRTY (USE)
USE Non-HRP Increase usD 3,700 3,700 4,500 4,500
USE HRP Increase usD 4,070 3,700 4,950 4,500
FX - Outright Rates
ISRAELI SHEKEL FUTURES (IS)
IS Non-HRP Increase USD 8,500 8,500 9,500 9,500
IS HRP Increase USD 9,350 8,500 10,450 9,500
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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
COBALT HYD CIF CHINA (FSTMKT) FUT (COH)
COH Non-HRP Mth 1 New UsD 2,900 2,900
COH HRP Mth 1 New uUsD 3,190 2,900
COH Non-HRP Mths 2-3 New uUsD 2,900 2,900
COH HRP Mths 2-3 New uUsD 3,190 2,900
COH Non-HRP Mths 4-6 New uUsD 2,900 2,900
COH HRP Mths 4-6 New uUsD 3,190 2,900
COH Non-HRP Mths 7+ New usD 2,400 2,400
COH HRP Mths 7+ New uSbD 2,640 2,400
HMS 80/20 FERROUS SCRAP CFR TURKEY (FSF)
FSF  Non-HRP Decrease uUsD 250 250 200 200
FSF HRP Decrease USD 275 250 220 200
LITHIUM CARBONATE CIF CIK (FASTMARK (LTC)
LTC  Non-HRP Mth 1 Decrease uUsD 9,800 9,800 8,000 8,000
LTC HRP Mth 1 Decrease usD 10,780 9,800 8,800 8,000
LTC  Non-HRP Mths 2-3 Decrease usD 9,800 9,800 8,000 8,000
LTC HRP Mths 2-3 Decrease usD 10,780 9,800 8,800 8,000
LTC  Non-HRP Mths 4-6 Decrease usD 9,800 9,800 8,000 8,000
LTC HRP Mths 4-6 Decrease usD 10,780 9,800 8,800 8,000
LTC  Non-HRP Mths 7+ Decrease usD 9,800 9,800 8,000 8,000
LTC HRP Mths 7+ Decrease UsD 10,780 9,800 8,800 8,000
LITHIUM HYDROXIDE (FASTMARKETS) FUT (LTH)
LTH  Non-HRP Mth 1 Decrease usD 6,500 6,500 6,000 6,000
LTH HRP Mth 1 Decrease USD 7,150 6,500 6,600 6,000
LTH  Non-HRP Mths 2-3 Decrease UsD 6,500 6,500 6,000 6,000
LTH HRP Mths 2-3 Decrease UsD 7,150 6,500 6,600 6,000
LTH  Non-HRP Mths 4-6 Decrease UsD 6,500 6,500 6,000 6,000
LTH HRP Mths 4-6 Decrease USD 7,150 6,500 6,600 6,000
LTH Non-HRP Mths 7+ Decrease USD 6,500 6,500 6,000 6,000
LTH HRP Mths 7+ Decrease (UR]D) 7,150 6,500 6,600 6,000
U.S. MIDWEST DOMESTIC HOT-ROLLED CO (HR)
HR Non-HRP Mnths 2 -7 Decrease USD 1,000 1,000 900 900
HR HRP Mnths 2 - 7 Decrease usD 1,100 1,000 990 900
HR Non-HRP Mnths 8+ Decrease (UR]D) 1,000 1,000 800 800
HR HRP Mnths 8+ Decrease (UR]D) 1,100 1,000 880 800
HR Non-HRP Mnth 1 Decrease usD 1,000 1,000 900 900
HR HRP Mnth 1 Decrease usD 1,100 1,000 990 900
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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
PETROLEUM CRACKS AND SPREADS - Outright Rates
GASOLINE 10 PPM PLATTS FOB CRK SPRD (GKS)
GKS Non-HRP Mnths 1-6 Increase UsD 2,750 2,750 3,250 3,250
GKS HRP Mnths 1-6 Increase uUsD 3,025 2,750 3,575 3,250
GKS Non-HRP Mnths 7+ Increase uUsD 2,700 2,700 3,200 3,200
GKS HRP Mnths 7+ Increase uUsD 2,970 2,700 3,520 3,200
LA CARBOB GASOLINE(OPIS)FUT (JL)
JL Non-HRP Mths 1-2 Increase uUsD 4,000 4,000 4,500 4,500
JL HRP Mths 1-2 Increase uUsD 4,400 4,000 4,950 4,500
REFINED PRODUCTS - Outright Rates
GULF COAST ULSD CALENDAR FUT (LY)
LY Non-HRP Mnth 1 Increase usD 7,250 7,250 8,000 8,000
LY HRP Mnth 1 Increase usD 7,975 7,250 8,800 8,000
LY Non-HRP Mnths 2-6 Increase UsD 7,100 7,100 7,750 7,750
LY HRP Mnths 2-6 Increase UsD 7,810 7,100 8,525 7,750
LOS ANGELES CARB GASOLINE FUT (MH)
MH Non-HRP Increase UsD 7,000 7,000 7,700 7,700
MH HRP Increase UsD 7,700 7,000 8,470 7,700
SYNT GULF COAST ULSD CALENDAR FU (SLY)
SLY Non-HRP Mnth 1 Increase usD 7,250 7,250 8,000 8,000
SLY HRP Mnth 1 Increase usD 7,975 7,250 8,800 8,000
SLY Non-HRP Mnths 2-6 Increase UsD 7,100 7,100 7,750 7,750
SLY HRP Mnths 2-6 Increase UsD 7,810 7,100 8,525 7,750
SYNTH 111 GULF COAST ULSD CAL FUTUR (111)
111 Non-HRP Mnth 1 Increase UsD 725 725 800 800
111 HRP Mnth 1 Increase UsD 798 725 880 800
111 Non-HRP Mnths 2-6 Increase UsD 710 710 775 775
111 HRP Mnths 2-6 Increase UsD 781 710 853 775
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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
CRUDE OIL - Intra Spreads

Daily WTI Calendar Swap Futures - All Months (DAILY WTI CALENDAR FUT)
DCL  Non-HRP Increase usD 2,200 2,200 3,500 3,500
DCL HRP Increase usD 2,420 2,200 3,850 3,500
LLS (Argus) Trade Month Swap - All Months (ARGUS LLS TRADE MONTH FUT)
A4 Non-HRP Increase UsD 750 750 850 850
Ad HRP Increase usD 825 750 935 850
Mars (Argus) Calendar Swap - All Months (MARS(ARGUS) CALENDAR FUT)
MX Non-HRP Increase usD 800 800 900 900
MX HRP Increase usD 880 800 990 900
Mars (Argus) Trade Month Swap - All Months (MARS (ARGUS) TRADE MONTH FUT)
MO Non-HRP Increase usD 800 800 900 900
MO HRP Increase usD 880 800 990 900
Mnth 1 vs 9+ (JAPAN CRUDE COCKTAIL (DETL) YEN FUT)
JCY  Non-HRP Increase JPY 490,000 490,000 585,000 585,000
JCY HRP Increase JPY 539,000 490,000 643,500 585,000
Mnth 1 vs Mths 9+ (JAPAN CRUDE COCKTAIL (DETAILED) FUT)
JCC  Non-HRP Increase usD 3,750 3,750 4,500 4,500
JCC HRP Increase usD 4,125 3,750 4,950 4,500
WTI Houston (Argus) Trade Month Futures - All Months (WTI HOUSTON (ARGUS) TRADE MONTH FUT)
HTA  Non-HRP Increase USD 1,200 1,200 1,400 1,400
HTA  HRP Increase usD 1,320 1,200 1,540 1,400
WTS (Argus) Calendar Swap - All Months (WTI MIDLAND (ARGUS) FINANCIAL FUT)
XB Non-HRP Increase USD 1,000 1,000 1,100 1,100
XB HRP Increase usD 1,100 1,000 1,210 1,100

DME Products - Intra Spreads
DME Oman Crude Oil BALMO Futures - All Months (DME CRUDE OIL BALMO FUT)
DDB Non-HRP Increase UsD 3,750 3,750 4,500 4,500
DDB HRP Increase UsD 4,125 3,750 4,950 4,500
DME Oman Crude Oil Calendar Futures - Tier 1 vs Tier 2 (DME OMAN CRUDE CAL FUT)
ODO Non-HRP Increase usD 3,250 3,250 3,700 3,700
ODO HRP Increase usD 3,575 3,250 4,070 3,700
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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
ENVIRONMENTAL - Intra Spreads

(CBL CORE GLOBAL EMISSIONS OFFSET)
COT Non-HRP Decrease UsD 250 250 200 200
COT Non-HRP Decrease uUsD 275 275 220 220
COT Non-HRP Decrease uUsD 300 300 225 225
COT Non-HRP Decrease uUsD 280 280 250 250
COT HRP Decrease uUsD 275 250 220 200
COT HRP Decrease uUsD 303 275 242 220
COT HRP Decrease uUsD 330 300 248 225
COT HRP Decrease usD 308 280 275 250

(CBL CRE GLBL EMI OFST (C-GEO) FUT)
CGO Non-HRP Decrease uUsD 250 250 200 200
CGO Non-HRP Decrease USD 275 275 220 220
CGO Non-HRP Decrease usD 300 300 225 225
CGO Non-HRP Decrease usD 280 280 250 250
CGO HRP Decrease usD 275 250 220 200
CGO HRP Decrease USD 303 275 242 220
CGO HRP Decrease usD 330 300 248 225
CGO HRP Decrease uUsD 308 280 275 250

METALS - Intra Spreads

(COBALT HYD CIF CHINA (FSTMKT) FUT)
COH Non-HRP New usD 1,000 1,000
COH Non-HRP New usD 1,600 1,600
COH Non-HRP New usD 2,300 2,300
COH Non-HRP New uUSD 2,400 2,400
COH HRP New uUSD 1,100 1,000
COH HRP New USD 1,760 1,600
COH HRP New UsD 2,530 2,300
COH HRP New UsD 2,640 2,400
CX-MOX T1vs T2 (MOLYBDENUM OXIDE PLATTS FUT)
MOX Non-HRP Increase USD 3,500 3,500 4,000 4,000
MOX HRP Increase USD 3,850 3,500 4,400 4,000
CX-MOX T2 vs T2 (MOLYBDENUM OXIDE PLATTS FUT)
MOX Non-HRP Increase USD 3,500 3,500 4,000 4,000
MOX HRP Increase USD 3,850 3,500 4,400 4,000
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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

Chicago Unleaded Gasoline (Platts) Swap - All Months (CHICAGO UNLEADED GAS(PLATTS) S)

2C Non-HRP Increase USsSD 1,800 1,800 2,200 2,200
2C HRP Increase UsD 1,980 1,800 2,420 2,200
EIA FLAT TAX ON-HIGHWAY DIESEL SWAP- 1 vs 2 (EIA FLAT TAX ONHWAY DIESEL FUT)

A5 Non-HRP Decrease UsD 7,500 7,500 6,000 6,000
A5 HRP Decrease UsD 8,250 7,500 6,600 6,000

EIA FLAT TAX U.S. RETAIL GASOLINE SWAP FUTURES - All Months (EIA FLAT TAX US RETAIL GASOLINE FUT)

JE Non-HRP Decrease usD 7,000 7,000 6,000 6,000
JE HRP Decrease usD 7,700 7,000 6,600 6,000
Gulf Coast Jet Fuel Calendar Swap - All Months (GULF COAST JET FUEL CLNDR FUT)

GE Non-HRP Increase usD 2,400 2,400 3,000 3,000
GE HRP Increase usD 2,640 2,400 3,300 3,000
Gulf Coast ULSD (Argus) Calendar Swaps - All Months (GC ULSD ARGUS CAL FUT)

AJd Non-HRP Increase usD 2,000 2,000 2,500 2,500
Al HRP Increase usD 2,200 2,000 2,750 2,500
Mnth 2 vs 3+ (GROUP THREE SUB-OCT GAS (PLATTS))

A9 Non-HRP Increase USD 1,250 1,250 2,100 2,100
A9 HRP Increase usD 1,375 1,250 2,310 2,100
Mnth1 vs 3+ (EIA FLAT TAX ONHWAY DIESEL FUT)

A5 Non-HRP Decrease usD 7,750 7,750 6,250 6,250
A5 HRP Decrease usD 8,525 7,750 6,875 6,250
NY ULSD (ARGUS) SWAP FUTURES - All Months (NEW YORK ULSD (ARGUS) FUT)

5Y Non-HRP Increase usD 2,200 2,200 2,750 2,750
5Y HRP Increase usD 2,420 2,200 3,025 2,750
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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

FX - Inter-commodity Spread Rates

Euro FX (EC) vs. Polish Zloty (PZ)

Spread Credit Rate Decrease +1:-1 70% 70% 60% 60%

METALS - Inter-commodity Spread Rates

Cobalt Metal (Fastmarkets) Futures (CX-COB - CME) vs Cobalt Hydroxide CIF China (Fastmarkets) Futures
(CX-COH - CME)

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