{3 CME Group

23-340
TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Thursday, November 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, November 10, 2023.

Current rates as of:

Thursday, November 9, 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
BLOCK CHEESE FUTURES (BLK)
BLK  Non-HRP Mnth 1 Decrease uUsD 1,300 1,300 1,100 1,100
BLK  HRP Mnth 1 Decrease UsD 1,430 1,300 1,210 1,100
BLK  Non-HRP Mnth 2 Decrease UsD 2,400 2,400 2,100 2,100
BLK  HRP Mnth 2 Decrease UsD 2,640 2,400 2,310 2,100
BLK  Non-HRP Mnths 3-4 Decrease UsD 2,100 2,100 1,800 1,800
BLK  HRP Mnths 3-4 Decrease UsD 2,310 2,100 1,980 1,800
BLK  Non-HRP Mnths 5-6 Decrease usD 1,500 1,500 1,300 1,300
BLK  HRP Mnths 5-6 Decrease uUsD 1,650 1,500 1,430 1,300
BLK  Non-HRP Mnths 7-11 Decrease uUsD 1,200 1,200 1,050 1,050
BLK  HRP Mnths 7-11 Decrease uUsD 1,320 1,200 1,155 1,050
BLK  Non-HRP Mnths 12+ Decrease uUsD 1,000 1,000 900 900
BLK  HRP Mnths 12+ Decrease uUsD 1,100 1,000 990 900
CANADIAN WSTRN RED SPRING WHEAT FUT (CWR)
CWR Non-HRP Month 2 Decrease uUsD 1,225 1,225 1,050 1,050
CWR HRP Month 2 Decrease uUsD 1,348 1,225 1,155 1,050
CWR Non-HRP Month 3 Decrease uUsD 1,225 1,225 1,050 1,050
CWR HRP Month 3 Decrease USD 1,348 1,225 1,155 1,050
CWR Non-HRP Monthl Decrease USD 1,250 1,250 1,075 1,075
CWR HRP Monthl Decrease USD 1,375 1,250 1,183 1,075
CWR Non-HRP Months 4+ Decrease USD 1,200 1,200 1,025 1,025
CWR HRP Months 4+ Decrease USD 1,320 1,200 1,128 1,025
CASH BUTTER FUTURE (CB)
CB Non-HRP Month 1 Decrease usD 1,500 1,500 1,300 1,300
CB HRP Month 1 Decrease usD 1,650 1,500 1,430 1,300
CB Non-HRP Months 5-9 Decrease uUSD 1,700 1,700 1,450 1,450
CB HRP Months 5-9 Decrease USD 1,870 1,700 1,595 1,450
CB Non-HRP Months 10-15 Decrease USD 1,350 1,350 1,200 1,200
CB HRP Months 10-15 Decrease USD 1,485 1,350 1,320 1,200
CB Non-HRP Months 16+ Decrease USD 1,300 1,300 1,100 1,100
CB HRP Months 16+ Decrease USD 1,430 1,300 1,210 1,100
CASH CHEESE FUTURES (CSC)
CSC Non-HRP Mnth 1 Decrease USD 1,400 1,400 1,200 1,200
CSC HRP Mnth 1 Decrease USD 1,540 1,400 1,320 1,200
CSC Non-HRP Mnth 2 Decrease USD 2,100 2,100 1,900 1,900
CSC HRP Mnth 2 Decrease usD 2,310 2,100 2,090 1,900
CSC Non-HRP Months 3-4 Decrease (UR]D) 2,000 2,000 1,800 1,800
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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
CSC HRP Months 3-4 Decrease uUsD 2,200 2,000 1,980 1,800
CSC Non-HRP Months 5-6 Decrease usD 1,300 1,300 1,100 1,100
CSC HRP Months 5-6 Decrease UsD 1,430 1,300 1,210 1,100
CSC Non-HRP Months 7-11 Decrease usD 1,000 1,000 900 900
CSC HRP Months 7-11 Decrease usD 1,100 1,000 990 900
CLASS lll MILK FUTURES (DA)
DA Non-HRP Month 1 Decrease UsD 1,500 1,500 1,350 1,350
DA HRP Month 1 Decrease UsD 1,650 1,500 1,485 1,350
DA Non-HRP Month 2 Decrease UsD 1,500 1,500 1,350 1,350
DA HRP Month 2 Decrease UsD 1,650 1,500 1,485 1,350
DA Non-HRP Months 3-5 Decrease usbD 1,500 1,500 1,350 1,350
DA HRP Months 3-5 Decrease uUsD 1,650 1,500 1,485 1,350
CME DRY WHEY FUTURES (DY)
DY Non-HRP Months 3-6 Decrease usbD 1,500 1,500 1,100 1,100
DY HRP Months 3-6 Decrease uUsD 1,650 1,500 1,210 1,100
DY Non-HRP Months 7-12 Decrease usbD 1,500 1,500 1,100 1,100
DY HRP Months 7-12 Decrease uUsD 1,650 1,500 1,210 1,100
DY Non-HRP Months 13+ Decrease usbD 1,250 1,250 1,100 1,100
DY HRP Months 13+ Decrease uUsD 1,375 1,250 1,210 1,100
FEEDER CATTLE FUTURES (FC)
FC Non-HRP Month 1 Increase USD 3,625 3,625 4,125 4,125
FC HRP Month 1 Increase UsbD 3,988 3,625 4,538 4,125
FC Non-HRP Month 2 Increase USD 3,625 3,625 4,125 4,125
FC HRP Month 2 Increase usD 3,988 3,625 4,538 4,125
FC Non-HRP Month 3 Increase USD 3,625 3,625 4,125 4,125
FC HRP Month 3 Increase USD 3,988 3,625 4,538 4,125
FC Non-HRP Month 4 Increase USD 3,625 3,625 4,125 4,125
FC HRP Month 4 Increase usD 3,988 3,625 4,538 4,125
FC Non-HRP Month 5 Increase USD 3,625 3,625 4,125 4,125
FC HRP Month 5 Increase UsbD 3,988 3,625 4,538 4,125
FC Non-HRP Months 6+ Increase USD 3,625 3,625 4,125 4,125
FC HRP Months 6+ Increase USD 3,988 3,625 4,538 4,125
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FEEDER CATTLE TRADE AT SETTLE (GFT)
GFT  Non-HRP Month 1 Increase uUsD 3,625 3,625 4,125 4,125
GFT HRP Month 1 Increase uUsD 3,988 3,625 4,538 4,125
GFT  Non-HRP Month 2 Increase uUsD 3,625 3,625 4,125 4,125
GFT HRP Month 2 Increase UsD 3,988 3,625 4,538 4,125
GFT  Non-HRP Month 3 Increase UusD 3,625 3,625 4,125 4,125
GFT HRP Month 3 Increase UsD 3,988 3,625 4,538 4,125
GFT  Non-HRP Month 4 Increase UsD 3,625 3,625 4,125 4,125
GFT HRP Month 4 Increase UsD 3,988 3,625 4,538 4,125
GFT Non-HRP Month 5 Increase UsD 3,625 3,625 4,125 4,125
GFT HRP Month 5 Increase uUsD 3,988 3,625 4,538 4,125
GFT  Non-HRP Months 6+ Increase usbD 3,625 3,625 4,125 4,125
GFT HRP Months 6+ Increase uUsD 3,988 3,625 4,538 4,125
FOB SANTOS SOYBEANS FINANCIALLY SET (SAS)
SAS Non-HRP Mnth 1 Decrease uUsD 3,800 3,800 3,300 3,300
SAS HRP Mnth 1 Decrease uUsD 4,180 3,800 3,630 3,300
SAS Non-HRP Mnth 2 Decrease uUsD 3,600 3,600 3,100 3,100
SAS HRP Mnth 2 Decrease uUsD 3,960 3,600 3,410 3,100
SAS Non-HRP Mnth 3 Decrease uUsD 3,500 3,500 3,000 3,000
SAS HRP Mnth 3 Decrease usD 3,850 3,500 3,300 3,000
SAS  Non-HRP Mnth 4+ Decrease usD 3,400 3,400 2,900 2,900
SAS HRP Mnth 4+ Decrease usD 3,740 3,400 3,190 2,900
LIVE CATTLE FUTURES (LC)
LC Non-HRP Month 2 Increase USD 2,125 2,125 2,450 2,450
LC HRP Month 2 Increase USD 2,338 2,125 2,695 2,450
LC Non-HRP Month 1 Increase USD 2,125 2,125 2,450 2,450
LC HRP Month 1 Increase USD 2,338 2,125 2,695 2,450
LC Non-HRP Month 3 Increase USD 2,125 2,125 2,450 2,450
LC HRP Month 3 Increase UsbD 2,338 2,125 2,695 2,450
LC Non-HRP Month 4 Increase USD 2,125 2,125 2,450 2,450
LC HRP Month 4 Increase USD 2,338 2,125 2,695 2,450
LC Non-HRP Month 5 Increase USD 2,125 2,125 2,450 2,450
LC HRP Month 5 Increase USD 2,338 2,125 2,695 2,450
LC Non-HRP Months 6+ Increase USD 2,125 2,125 2,450 2,450
LC HRP Months 6+ Increase (UR]D) 2,338 2,125 2,695 2,450
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LIVE CATTLE TRADE AT SETTLEMENT (LET)
LET  Non-HRP Month 2 Increase uUsD 2,125 2,125 2,450 2,450
LET HRP Month 2 Increase uUsD 2,338 2,125 2,695 2,450
LET  Non-HRP Month 1 Increase uUsD 2,125 2,125 2,450 2,450
LET HRP Month 1 Increase UsD 2,338 2,125 2,695 2,450
LET Non-HRP Month 3 Increase UusD 2,125 2,125 2,450 2,450
LET HRP Month 3 Increase UsD 2,338 2,125 2,695 2,450
LET Non-HRP Month 4 Increase UsD 2,125 2,125 2,450 2,450
LET HRP Month 4 Increase UsD 2,338 2,125 2,695 2,450
LET Non-HRP Month 5 Increase UsD 2,125 2,125 2,450 2,450
LET HRP Month 5 Increase uUsD 2,338 2,125 2,695 2,450
LET Non-HRP Months 6+ Increase usbD 2,125 2,125 2,450 2,450
LET HRP Months 6+ Increase uUsD 2,338 2,125 2,695 2,450
MLK MID FUTURES (JQ)
JQ Non-HRP Month 1 Decrease USD 750 750 675 675
JQ HRP Month 1 Decrease uUsD 825 750 743 675
JQ Non-HRP Month 2 Decrease USD 750 750 675 675
JQ HRP Month 2 Decrease uUsD 825 750 743 675
JQ Non-HRP Months 3-5 Decrease USD 750 750 675 675
JQ HRP Months 3-5 Decrease uUSD 825 750 743 675
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Cryptocurrency - Outright Rates
BITCOIN EURO FUTURES (BTE)
BTE Non-HRP Increase EUR 35,100 35,100 38,000 38,000
BTE HRP Increase EUR 38,610 35,100 41,800 38,000
BITCOIN FUTURES (BTC)
BTC Non-HRP Increase usD 37,500 37,500 40,500 40,500
BTC HRP Increase usD 41,250 37,500 44,550 40,500
BTIC ON BITCOIN FUTU MARKER (BRR) (BTM)
BTM  Non-HRP Increase usD 37,500 37,500 40,500 40,500
BTM HRP Increase usD 41,250 37,500 44,550 40,500
BTIC ON BITCOIN FUTURE BRRNY MARKER (BNI)
BNI Non-HRP Increase usD 37,500 37,500 40,500 40,500
BNI HRP Increase usD 41,250 37,500 44,550 40,500
BTIC ON BITCOIN FUTURES (BRR) (BTB)
BTB  Non-HRP Increase usD 37,500 37,500 40,500 40,500
BTB HRP Increase usD 41,250 37,500 44,550 40,500
BTIC ON BITCOIN FUTURES BRRNY (BNB)
BNB  Non-HRP Increase usD 37,500 37,500 40,500 40,500
BNB HRP Increase usD 41,250 37,500 44,550 40,500
BTIC ON ETHER FUT ETHUSD_NY MARKER (ENI)
ENI Non-HRP Increase usD 24,500 24,500 26,500 26,500
ENI HRP Increase usD 26,950 24,500 29,150 26,500
BTIC ON ETHER FUT MARKER ETHUSD_RR (ETM)
ETM  Non-HRP Increase usD 24,500 24,500 26,500 26,500
ETM HRP Increase usD 26,950 24,500 29,150 26,500
BTIC ON ETHER FUTURES (ETHUSD_RR) (ETB)
ETB  Non-HRP Increase usD 24,500 24,500 26,500 26,500
ETB HRP Increase USD 26,950 24,500 29,150 26,500
BTIC ON ETHER FUTURES ETHUSD_NY (ENB)
ENB  Non-HRP Increase uUsD 24,500 24,500 26,500 26,500
ENB HRP Increase USD 26,950 24,500 29,150 26,500
BTIC ON MICRO BITCOIN FUT BRRNY MRK (MY]1)
MYI Non-HRP Increase USD 750 750 810 810
MYI HRP Increase USD 825 750 891 810
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BTIC ON MICRO BITCOIN FUTURES (BRR) (MIB)

MIB Non-HRP Increase usD 750 750 810 810
MIB HRP Increase usD 825 750 891 810

BTIC ON MICRO BITCOIN FUTURES BRRNY (MYB)

MYB  Non-HRP Increase usD 750 750 810 810
MYB HRP Increase usD 825 750 891 810

BTIC ON MICRO BITCOIN MARKER (BRR) (MIM)

MIM  Non-HRP Increase usD 37,500 37,500 40,500 40,500
MIM  HRP Increase usD 41,250 37,500 44,550 40,500

BTIC ON MICRO ETHER ETHUSD_NY MRKR (EYI)

EYI Non-HRP Increase usbD 49 49 53 53
EYI HRP Increase uUsD 54 49 58 53

BTIC ON MICRO ETHER FUT ETHUSD_RR (EMB)

EMB Non-HRP Increase usbD 49 49 53 53
EMB HRP Increase uUsD 54 49 58 53

BTIC ON MICRO ETHER FUT MARKER ETHU (MEI)

MEI Non-HRP Increase usbD 49 49 53 53
MEI HRP Increase uUsD 54 49 58 53

BTIC ON MICRO ETHER FUTUR ETHUSD NY (EYB)

EYB Non-HRP Increase usD 49 49 53 53
EYB HRP Increase usD 54 49 58 53
ETHER FUTURES (ETH)

ETH Non-HRP Increase usD 24,500 24,500 26,500 26,500
ETH HRP Increase usD 26,950 24,500 29,150 26,500

MICRO BITCOIN FUTURES (MBT)

MBT  Non-HRP Increase usD 750 750 810 810
MBT HRP Increase usD 825 750 891 810

MICRO ETHER FUTURES (MET)

MET Non-HRP Increase uUsbD 49 49 53 53
MET HRP Increase uUsbD 54 49 58 53
TAS ON BITCOIN FUTURES (TBT)

TBT Non-HRP Increase USD 37,500 37,500 40,500 40,500
TBT HRP Increase USsD 41,250 37,500 44,550 40,500
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TAS ON MICRO BITCOIN FUTURES (TBM)

TBM  Non-HRP Increase usD 750 750 810 810
TBM HRP Increase usD 825 750 891 810
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Intra Spreads
Scanning Spread
INTEREST RATES - Intra Spreads
25 5-YEAR T-NOTE 18 18
21 10-YEAR T-NOTE 12 12 65% 65% 65% 65%
TN ULTRA 10-YEAR T-NOTE 8 8
17 30-YEAR T-BOND 5 6
TWE 20-YEAR T-BOND 4 5
UBE ULTRA 30-YEAR T-BOND 3 4
Scanning Spread 26 2-YEAR T-NOTE 1 3 70% 70% 70% 70%
3YR 3-YEAR T-NOTE 2

11/9/2023

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

Page 9 of 14



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS
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Intra Spreads

EQUITY INDEX - Intra Spreads
PHLX Semiconductor Indext - All Months (BTIC EMINI PHLX SEMICONDUCTOR)
SOT Non-HRP Decrease UsD 900 900 775 775
SOT HRP Decrease usD 990 900 853 775
PHLX Semiconductor Indext - All Months (EMINI PHLX SEMICONDUCTOR)
SOX  Non-HRP Decrease usbh 900 900 775 775
SOX HRP Decrease usD 990 900 853 775
S&P Biotechnology Select Industry - All Months (BTIC EMINI SP BIOTECH SELECT)
BOT Non-HRP Decrease USD 950 950 650 650
BOT HRP Decrease usD 1,045 950 715 650
S&P Biotechnology Select Industry - All Months (EMINI SP BIOTECH SELECT INDUSTRY)
SXT  Non-HRP Decrease USD 950 950 650 650
SXT HRP Decrease usD 1,045 950 715 650
S&P Insurance Select Industry - All Months (BTIC EMINI SP INSURANCE SELECT)
IST Non-HRP Decrease usD 700 700 350 350
IST HRP Decrease usD 770 700 385 350
S&P Insurance Select Industry - All Months (EMINI SP INSURANCE SELECT INDUSTRY)
SXI Non-HRP Decrease USD 700 700 350 350
SXI HRP Decrease usD 770 700 385 350
S&P Oil & Gas Exploration and Production Select Industry - All Months (BTIC EMINI SP OIL & GAS SELECT)
SWT Non-HRP Decrease usD 1,950 1,950 1,250 1,250
SWT HRP Decrease usD 2,145 1,950 1,375 1,250

S&P Oil & Gas Exploration and Production Select Industry - All Months (EMINI SP OIL & GAS SELECT INDUSTRY)

SXO Non-HRP Decrease UsD 1,950 1,950 1,250 1,250
SXO HRP Decrease USD 2,145 1,950 1,375 1,250
S&P Regional Banks Select Industry - All Months (BTIC EMINI SP REGIONAL BANKS SECTOR)

RKT  Non-HRP Decrease uUSD 950 950 575 575
RKT HRP Decrease USD 1,045 950 633 575
S&P Regional Banks Select Industry - All Months (EMINI SP REGIONAL BANKS SECTOR)

SXB  Non-HRP Decrease uUSD 950 950 575 575
SXB HRP Decrease USD 1,045 950 633 575
S&P Retail Select Industry - All Months (BTIC EMINI SP RETAIL SELECT)

RET  Non-HRP Decrease uUSD 900 900 500 500
RET HRP Decrease USsD 990 900 550 500
11/9/2023 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 cmegroup.com Page 10 of 14



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
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S&P Retail Select Industry - All Months (EMINI SP RETAIL SELECT INDUSTRY)

SXR  Non-HRP Decrease usD 900 900 500 500

SXR HRP Decrease usD 990 900 550 500

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

XYT  Non-HRP Decrease usD 925 925 750 750

XYT HRP Decrease usD 1,018 925 825 750

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

XAY  Non-HRP Decrease usD 925 925 750 750

XAY  HRP Decrease usD 1,018 925 825 750

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

1YT  Non-HRP Decrease usD 925 925 750 750

1YT HRP Decrease usD 1,018 925 825 750

S&P SELECT SECTOR - CONSUMER STAPLES- All Months (BTIC CONSUMER STAPLES SECTOR TIC)

XPT  Non-HRP Decrease usD 300 300 225 225

XPT HRP Decrease usD 330 300 248 225

S&P SELECT SECTOR - CONSUMER STAPLES- All Months (EMINI SP 500 CONS STAPLES SECTOR IX)

XAP  Non-HRP Decrease usD 300 300 225 225

XAP  HRP Decrease usD 330 300 248 225

S&P SELECT SECTOR - CONSUMER STAPLES- All Months (SP 500 - CONS STAPLES SYNTHETIC)

1IPT  Non-HRP Decrease usD 300 300 225 225

1PT HRP Decrease usD 330 300 248 225

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

XET  Non-HRP Decrease usD 675 675 500 500

XET HRP Decrease usD 743 675 550 500

S&P SELECT SECTOR - ENERGY - All Months (EMINI SP 500 ENERGY SECTOR INDEX)

XAE  Non-HRP Decrease usD 675 675 500 500

XAE HRP Decrease usD 743 675 550 500

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

1ET  Non-HRP Decrease usD 675 675 500 500

1ET HRP Decrease USD 743 675 550 500

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

XFT Non-HRP Decrease USD 375 375 325 325

XFT HRP Decrease USD 413 375 358 325
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Intra Spreads

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

XAF  Non-HRP Decrease usD 375 375 325 325
XAF  HRP Decrease usD 413 375 358 325

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

1FT Non-HRP Decrease usD 375 375 325 325
1FT HRP Decrease usD 413 375 358 325

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

XVT  Non-HRP Decrease usD 900 900 575 575
XVT HRP Decrease usD 990 900 633 575

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

XAV  Non-HRP Decrease usD 900 900 575 575
XAV  HRP Decrease usD 990 900 633 575

S&P SELECT SECTOR - HEALTH CARE - All Months (SP 500 HEALTH CARE SECTOR SYNTHETIC)

1IVT  Non-HRP Decrease usD 900 900 575 575
1IVT  HRP Decrease usD 990 900 633 575

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

XRT  Non-HRP Decrease usD 500 500 325 325
XRT HRP Decrease usD 550 500 358 325

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

XRI Non-HRP Decrease usD 500 500 325 325
XRI HRP Decrease usD 550 500 358 325

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

XAR  Non-HRP Decrease usD 500 500 325 325
XAR HRP Decrease usD 550 500 358 325

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

XUT  Non-HRP Decrease usD 450 450 300 300
XUT HRP Decrease usD 495 450 330 300

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

XAU Non-HRP Decrease uUsbD 450 450 300 300
XAU HRP Decrease uUsbD 495 450 330 300

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

1UT Non-HRP Decrease uUsbD 450 450 300 300
1UT HRP Decrease uUsbD 495 450 330 300
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Inter-commodity Spread Rates

INTEREST RATES - Inter-commodity Spread Rates

Scan Based Treasury Spread: 3 Year (3YR) vs. 2 Year (26)

Spread Credit Rate New -3:-2 70% 70%

ULTRA LONG TREASURY BOND (UBE) vs 20-Year BOND (TWE) vs.U.S. TREASURY BOND (17 - CME) vs 10-YEAR
T-NOTE (21 - CME) vs 5-YEAR T-NOTE (25 - CME) vs 2-YEAR T-NOTE (26 - CME) vs 3 YR NOTE (3YR - CME) vs ULTRA
10-YEAR U.S. TREASURY NOTE FUTURES (TN - CME)

Spread Credit Rate New -4:-6:-12:-18: 65% 65%

NATURAL GAS - Inter-commodity Spread Rates

JKM vs Paris HDD (D1)

Spread Credit Rate New +1:-19 20% 20%
JKM vs. Amsterdam HDD (D2)

Spread Credit Rate New +1:-19 20% 20%
JKM vs. Essen HDD (D4)

Spread Credit Rate New +1:-19 20% 20%
JKM vs. London HDD (D0)

Spread Credit Rate New +1:-19 20% 20%
NWM vs. Amsterdam HDD (D2)

Spread Credit Rate New +1:-19 25% 25%
NWM vs. Essen HDD (D4)

Spread Credit Rate New +1:-19 25% 25%
NWM vs. London HDD (DO)

Spread Credit Rate New +1:-19 25% 25%
NWM vs. Paris HDD (D1)

Spread Credit Rate New +1:-19 25% 25%
TTF vs. Amsterdam HDD (D2)

Spread Credit Rate New +1:-5 25% 25%
TTF vs. Essen HDD (D4)

Spread Credit Rate New +1:-5 25% 25%
TTF vs. London HDD (DO0)

Spread Credit Rate New +1:-5 25% 25%
TTF vs. Paris HDD (D1)

Spread Credit Rate New +1:-5 25% 25%
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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

WEATHER - Inter-commodity Spread Rates

JKM vs Paris HDD (D1)

Spread Credit Rate New +1:-19 20% 20%
JKM vs. Amsterdam HDD (D2)

Spread Credit Rate New +1:-19 20% 20%
JKM vs. Essen HDD (D4)

Spread Credit Rate New +1:-19 20% 20%
JKM vs. London HDD (D0)

Spread Credit Rate New +1:-19 20% 20%
NWM vs. Amsterdam HDD (D2)

Spread Credit Rate New +1:-19 25% 25%
NWM vs. Essen HDD (D4)

Spread Credit Rate New +1:-19 25% 25%
NWM vs. London HDD (DO)

Spread Credit Rate New +1:-19 25% 25%
NWM vs. Paris HDD (D1)

Spread Credit Rate New +1:-19 25% 25%
TTF vs. Amsterdam HDD (D2)

Spread Credit Rate New +1:-5 25% 25%
TTF vs. Essen HDD (D4)

Spread Credit Rate New +1:-5 25% 25%
TTF vs. London HDD (DO0)

Spread Credit Rate New +1:-5 25% 25%
TTF vs. Paris HDD (D1)

Spread Credit Rate New +1:-5 25% 25%
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