
 
 
 
 
 
 
 
 
 
 
08-77 
 
 
 
TO:  Clearing Member Firms 
  Chief Financial Officers 
  Back Office Managers 
  Margin Managers 
 
FROM:  CME Clearing  
 
SUBJECT: Performance Bond Requirements 
 
DATE:  Tuesday, April 15, 2008 
   
  
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 Notices 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. These margins are effective with the launch of these products Wednesday, 
April 16, 2008.   
 

 

 
SPAN® MINIMUM PERFORMANCE BOND REQUIREMENTS 

 
CME Security Futures Outright Rates 

 
AutoNation, Inc. (ANI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 12.00% 12.00%
Customer Rate NA 20.00% 20.00%
 
 
Big Lots, Inc. (BIG)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
 
 
 
 

http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html
http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html
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Coeur d’Alene Mines Corporation (CDE)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 20.00% 20.00%
Customer Rate NA 20.00% 20.00%
 
 
Ciena Corporation (CNE)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
 
Compuware Corporation (CWC)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
 
Convergys Corporation (CVG)   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 24.00% 24.00%
Customer Rate NA 24.00% 24.00%
 
 
Dean Foods Company (DNF)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 24.00% 24.00%
Customer Rate NA 24.00% 24.00%
 
 
Delta Petroleum Corporation (DPC)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
 
 
Family Dollar Stores, Inc. (FDO)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 16.00% 16.00%
Customer Rate NA 20.00% 20.00%
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Harman International Industries, Incorporated (HAR)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
 
Hercules Incorporated (HPC)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 13.00% 13.00%
Customer Rate NA 20.00% 20.00%
 
 
Inverness Medical Innovations (IMA)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 19.00% 19.00%
Customer Rate NA 20.00% 20.00%
 
 
King Pharmaceuticals, Inc. (KGP)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
 
Liz Claiborne, Inc. (LIZ)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
 
 
MasterCard Incorporated – Cl. A (MTC)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
Meredith Corporation (MDP)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 14.00% 14.00%
Customer Rate NA 20.00% 20.00%
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Netflix, Inc. (NFX)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
Novell, Inc. (NVI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
 
Phillip Morris International Inc. (PPM)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 8.00% 8.00%
Customer Rate NA 20.00% 20.00%
 
Snap-on Incorporated (SNA)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
 
Teradyne, Inc (TER)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 16.00% 16.00%
Customer Rate NA 20.00% 20.00%
 
Take-Two Interactive Software, Inc. (TWO)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
Visa, Inc. – CL. A (VAI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
W-H Energy Services, Inc. (WHE)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 15.00% 15.00%
Customer Rate NA 20.00% 20.00%
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Aqua America, Inc. (AQU)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 12.00% 12.00%
Customer Rate NA 20.00% 20.00%
 
 
CME Security Futures Intra-Commodity Spread Rates 
 
AutoNation, Inc. (ANI) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
 
Big Lots, Inc. (BIG) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Coeur d’Alene Mines Corporation (CDE) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Ciena Corporation (CNE) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Compuware Corporation (CWC) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Convergys Corporation (CVG) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
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Dean Foods Company (DNF) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Delta Petroleum Corporation (DPC) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Family Dollar Stores, Inc. (FDO) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Harman International Industries, Incorporated (HAR) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Hercules Incorporated (HPC) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Inverness Medical Innovations (IMA) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
King Pharmaceuticals, Inc. (KGP) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
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Liz Claiborne, Inc. (LIZ) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
MasterCard Incorporated – Cl. A (MTC) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Meredith Corporation (MDP) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Netflix, Inc. (NFX) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Novell, Inc. (NVI) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Phillip Morris International Inc. (PPM) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Snap-on Incorporated (SNA) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
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Teradyne, Inc (TER) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Take-Two Interactive Software, Inc. (TWO) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Visa, Inc. – CL. A (VAI) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
W-H Energy Services, Inc. (WHE) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Aqua America, Inc. (AQU) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 

 


