€ CME Group

A CME/Chicago Board of Trade Company

Advisory Notice

Clearing House

08-81

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

FROM: CME Clearing

SUBJECT: Performance Bond Requirements
DATE: Tuesday, April 22, 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 on
Wednesday, April 23, 2008.

SPAN® MINIMUM PERFORMANCE BOND REQUIREMENTS
CME Security Futures Outright Rates

Ambac Financial Group, Inc. (AFG)

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
Calgon Carbon Corporation (CLG)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 27.00% 27.00%
Customer Rate NA 27.00% 27.00%
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Corus Bankshares, Inc. (COR)

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 17.00% 17.00%
Customer Rate NA 20.00% 20.00%
Dillard’s Inc. — CI A. (DDS)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 18.00% 18.00%
Customer Rate NA 20.00% 20.00%
Energy Conversion Devices, Inc. (ENR)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 24.00% 24.00%
Customer Rate NA 24.00% 24.00%
Evergreen Solar, Inc. (EGS)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 24.00% 24.00%
Customer Rate NA 24.00% 24.00%
Goodrich Petroleum Corporation (GRP)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 27.00% 27.00%
Customer Rate NA 27.00% 27.00%
Hovnanian Enterprises, Inc. — Cl. A (HOV)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
InterOil Corporation (I0L)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
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Jones Apparel Group, Inc. (JNY)

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 19.00% 19.00%
Customer Rate NA 20.00% 20.00%
The McClatchy Company — Cl. A (MNI)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 15.00% 15.00%
Customer Rate NA 20.00% 20.00%
Mueller Water Products, Inc. — Cl. A (MWA)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
Nordic American Tanker Shipping Limited (NAT)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 14.00% 14.00%
Customer Rate NA 20.00% 20.00%
PrivateBancorp, Inc. (PVB)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 17.00% 17.00%
Customer Rate NA 20.00% 20.00%
Raser Technologies, Inc. (RZT)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
TASER International, Inc. (TSR
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 29.00% 29.00%
Customer Rate NA 29.00% 29.00%
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Yingli Green Energy Holding Company Limited - ADR (YGE

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
Zoltek Companies, Inc. (ZOL)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 27.00% 27.00%
Customer Rate NA 27.00% 27.00%
iShares MSCI Hong Kong Index Fund (EWH)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 9.00% 9.00%
Customer Rate NA 20.00% 20.00%
iShares Nasdag Biotechnology Index Fund (IBB)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 5.00% 5.00%
Customer Rate NA 20.00% 20.00%
Market Vectors Global Agribusiness ETF (MOO)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 10.00% 10.00%
Customer Rate NA 20.00% 20.00%
Pharmaceutical HOLDRs Trust (PPH)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 5.00% 5.00%
Customer Rate NA 20.00% 20.00%
iShares Lehman 20+ Year Treasury Bond Fund (TLT)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 20.00% 20.00%
Materials Select Sector SPDR (XLB)
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 8.00% 8.00%
Customer Rate NA 20.00% 20.00%
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Consumer Discretionary Select Sector SPDR (XLY)

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 6.00% 6.00%
Customer Rate NA 20.00% 20.00%
CME Security Futures Intra-Commodity Spread Rates
Ambac Financial Group, Inc. (AFG) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Calgon Carbon Corporation (CLG) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Corus Bankshares, Inc. (COR) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Dillard’s Inc. — CI A. (DDS) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Energy Conversion Devices, Inc. (ENR) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Evergreen Solar, Inc. (EGS) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
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Goodrich Petroleum Corporation (GRP) - All Months

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Hovnanian Enterprises, Inc. — Cl. A (HOV) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
InterQil Corporation (IOL) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Jones Apparel Group, Inc. (JNY) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
The McClatchy Company — CI. A (MNI) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Mueller Water Products, Inc. — Cl. A (MWA) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Nordic American Tanker Shipping Limited (NAT) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
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PrivateBancorp, Inc. (PVB) - All Months

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Raser Technologies, Inc. (RZT) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
TASER International, Inc. (TSR) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Yingli Green Energy Holding Company Limited - ADR (YGE) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Zoltek Companies, Inc. (ZOL) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
iShares MSCI Hong Kong Index Fund (EWH) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
iShares Nasdag Biotechnology Index Fund (IBB) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
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Market Vectors Global Agribusiness ETF (MOO) - All Months

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Pharmaceutical HOLDRs Trust (PPH) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%

iShares Lehman 20+ Year Treasury Bond Fund (TLT) - All Months

New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Materials Select Sector SPDR (XLB) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
Consumer Discretionary Select Sector SPDR (XLY) - All Months
New New
Rate Type Change Initial Maintenance
Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%




