
 
 
 
 
 
 
 
 
 
08-69 
 
 
TO:  Clearing Member Firms 
  Chief Financial Officers 
  Back Office Managers 
  Margin Managers 
 
FROM:  CME Clearing  
 
SUBJECT: Performance Bond Requirements 
 
DATE:  Monday, April 7, 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 9, 2008.   
 

SPAN® MINIMUM PERFORMANCE BOND REQUIREMENTS 
 

CME Security Futures Outright Rates 
 
Ashland Inc. (ASH)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 13.00% 13.00%
Customer Rate NA 20.00% 20.00%
 
 
Allied Waste Industries, Inc. (AWI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
 
 
CB Richard Ellis Group, Inc. – CL. A (CBG)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 18.00% 18.00%
Customer Rate NA 20.00% 20.00%
 
 

http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html
http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html
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Chipotle Mexican Grill, Inc. – CL. A (CMG)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 30.00% 30.00%
Customer Rate NA 30.00% 30.00%
 
 
CMS Energy Corporation (CMS)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 7.00% 7.00%
Customer Rate NA 20.00% 20.00%
 
 
CenturyTel, Inc. (CTL)   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 13.00% 13.00%
Customer Rate NA 20.00% 20.00%
 
 
Frontline Ltd. (FRO)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 12.00% 12.00%
Customer Rate NA 20.00% 20.00%
 
 
International Flavors and Fragrances, Inc. (IFF)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 15.00% 15.00%
Customer Rate NA 20.00% 20.00%
 
 
The Interpublic Group of Companies, Inc. (IGC)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 10.00% 10.00%
Customer Rate NA 20.00% 20.00%
 
 
JDS Uniphase Corporation (JDS)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 27.00% 27.00%
Customer Rate NA 27.00% 27.00%
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Janus Capital Group Inc. (JNS)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 12.00% 12.00%
Customer Rate NA 20.00% 20.00%
 
 
LSI Logic Corporation (LSI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
 
 
Millipore Corporation (MIL)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 29.00% 29.00%
Customer Rate NA 29.00% 29.00%
 
 
Monster Worldwide, Inc. (MNS)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 14.00% 14.00%
Customer Rate NA 20.00% 20.00%
 
 
Molex Incorporated (MOL)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 10.00% 10.00%
Customer Rate NA 20.00% 20.00%
 
National Semiconductor Corporation (NSP)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 19.00% 19.00%
Customer Rate NA 20.00% 20.00%
 
PerkinElmer, Inc. (PKI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 12.00% 12.00%
Customer Rate NA 20.00% 20.00%
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Pactiv Corporation (PTV)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 17.00% 17.00%
Customer Rate NA 20.00% 20.00%
 
Ryder Systems, Inc. (RSI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 14.00% 14.00%
Customer Rate NA 20.00% 20.00%
 
Robert Half International Inc. (RHI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 20.00% 20.00%
Customer Rate NA 20.00% 20.00%
 
 
IMS Health Incorporated (IHI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 21.00% 21.00%
Customer Rate NA 21.00% 21.00%
 
Sealed Air Corporation (SEE)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 15.00% 15.00%
Customer Rate NA 20.00% 20.00%
 
Constellation Brands, Inc. – CL. A (STZ)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 17.00% 17.00%
Customer Rate NA 20.00% 20.00%
 
Watson Pharmaceuticals, Inc. (WPI)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 25.00% 25.00%
Customer Rate NA 25.00% 25.00%
 
Wyndham Worldwide Corporation (WWC)  

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 10.00% 10.00%
Customer Rate NA 20.00% 20.00%
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CME Security Futures Intra-Commodity Spread Rates 
 
Ashland Inc. (ASH) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
 
Allied Waste Industries, Inc. (AWI) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
CB Richard Ellis Group, Inc. – CL. A (CBG) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Chipotle Mexican Grill, Inc. – CL. A (CMG) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
CMS Energy Corporation (CMS) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

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

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Frontline Ltd. (FRO) - 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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International Flavors and Fragrances, Inc. (IFF) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
The Interpublic Group of Companies, Inc. (IGC) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
JDS Uniphase Corporation (JDS) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Janus Capital Group Inc. (JNS) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
LSI Logic Corporation (LSI) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Millipore Corporation (MIL) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Monster Worldwide, Inc. (MNS) - 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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Molex Incorporated (MOL) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
National Semiconductor Corporation (NSP) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

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

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Pactiv Corporation (PTV) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Ryder Systems, Inc. (RSI) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Robert Half International Inc. (RHI) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
IMS Health Incorporated (IHI) - 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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Sealed Air Corporation (SEE) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

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

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

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

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
 
Wyndham Worldwide Corporation (WWC) - All Months   

 
Rate Type 

 
Change 

New 
Initial 

New 
Maintenance

Clearing/Member Rate NA 3.00% 3.00%
Customer Rate NA 5.00% 5.00%
 
Please contact the Risk Management Department at 312-648-3888, if you have any questions regarding 
these Performance Bond Changes. 


