& CME Group

A CME/Chicago Board of Trade Company

Advisory Notice

Clearing House

09-20
TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements:
DATE: Thursday, January 15, 2009

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.

The rates will be effective after the close of business on

Friday, January 16, 2009.
Current rates as of:
Thursday, January 15, 2009.


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
Maintenance Maintenance
Outright Rates
CME SECURITY FUTURES - Outright Rates
Clearing Decrease usD
ABINGTON BANCORP, INC. (AB8)
AB8 Clearing Decrease uUsD 20% 20% 11% 11%
ACE LIMITED (ACE)
ACE Customer Rate Increase usD 20% 20% 24% 24%
ACE Clearing Increase usD 15% 15% 24% 24%
ADVANTA CORP.-CL B (ADV)
ADV Customer Rate Increase usb 20% 20% 30% 30%
ADV Clearing Increase usD 20% 20% 30% 30%
AFLAC INCORPORATED (AFL)
AFL Customer Rate Decrease usD 30% 30% 20% 20%
AFL Clearing Decrease UsD 30% 30% 18% 18%
AHSLAND INC. (ASL)
ASL Customer Rate Increase usD 20% 20% 26% 26%
ASL Clearing Increase UusD 17% 17% 26% 26%
AIR PRODUCTS AND CHEMICALS INC. FUT (L7)
L7  Clearing Increase usD 12% 12% 18% 18%
ALCATEL-LUCENT (ALU)
ALU Customer Rate Decrease usb 27% 27% 20% 20%
ALU Clearing Decrease usD 27% 27% 16% 16%
ALCOA INC. FUTURES (AO)
AO Customer Rate Increase usD 20% 20% 28% 28%
AO Clearing Increase UsD 18% 18% 28% 28%
ALEXION PHARMACEUTICALS, INC. (ALX)
ALX Customer Rate Increase usD 20% 20% 30% 30%
ALX Clearing Increase usD 19% 19% 30% 30%
ALLIANCE DATA SYSTEMS CORPORATION (AD9)
AD9 Customer Rate Decrease usD 30% 30% 20% 20%
AD9 Clearing Decrease usb 30% 30% 15% 15%
ALLIANZ SE (ALZ)
ALZ Customer Rate Increase usD 20% 20% 30% 30%
ALZ Clearing Increase UusD 10% 10% 30% 30%
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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

ALLIED CAPITAL CORPORATION (ALD)

ALD Customer Rate Increase uUsD 21% 21% 30% 30%

ALD Clearing Increase usD 21% 21% 30% 30%

ALLSTATE CORP. (A)

A Customer Rate Increase uUsD 20% 20% 24% 24%

A Clearing Increase usD 15% 15% 24% 24%

ALPHA NATURAL RESOURCES, INC. (ANR)

AN  Customer Rate Increase usD 20% 20% 30% 30%

AN  Clearing Increase usD 15% 15% 30% 30%

AMAZON FUTURES (AZ)

AZ  Customer Rate Decrease usb 28% 28% 20% 20%

AZ Clearing Decrease usD 28% 28% 20% 20%

AMER EQUITY INVEST LIFE HOLDING CO. (AEL)

AEL Customer Rate Increase usD 20% 20% 30% 30%

AEL Clearing Increase usD 20% 20% 30% 30%

AMERICAN COMMERCIAL LINES INC. (ACL)

ACL Customer Rate Increase usD 23% 23% 30% 30%

ACL Clearing Increase usD 23% 23% 30% 30%

American National Insurance Company (ANA)

ANA Customer Rate Increase usD 22% 22% 30% 30%

ANA Clearing Increase usD 22% 22% 30% 30%

AMERICREDIT CORP. (AC9)

AC9 Customer Rate Increase uUsD 20% 20% 30% 30%

AC9 Clearing Increase usD 19% 19% 30% 30%

AMERIPRISE FINANCIAL, INC. (AMP)

AM  Customer Rate Increase usD 20% 20% 27% 27%

AM Clearing Increase USD 20% 20% 27% 27%

AMERISAFE, INC. (AM7)

AM7 Clearing Decrease usD 20% 20% 15% 15%

AMERITRADE HOLDING (AM9)

AM9 Customer Rate Increase usD 20% 20% 30% 30%

AM9 Clearing Increase usD 20% 20% 30% 30%

AMTRUST FINANCIAL SERVICES, INC. (AFS)

AFS Clearing Increase usD 10% 10% 18% 18%
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CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

AMYLIN PHARMACEUTICALS (AML)

AML Customer Rate Increase uUsD 20% 20% 28% 28%

AML Clearing Increase usD 19% 19% 28% 28%

ANCHOR BANCORP WISCONSIN INC. (AB7)

AB7 Customer Rate Increase usD 20% 20% 30% 30%

AB7 Clearing Increase uUsD 20% 20% 30% 30%

AON CORPORATION FUTURES (Q7)

Q7 Clearing Decrease usD 19% 19% 13% 13%

APOLLO INVESTMENT CORPORATION (AIN)

AIN  Customer Rate Increase usD 20% 20% 30% 30%

AIN  Clearing Increase USD 20% 20% 30% 30%

AQUA AMERICA, INC. (AQU)

AQ Customer Rate Increase usD 20% 20% 28% 28%

AQ Clearing Increase usD 12% 12% 28% 28%

ARBOR REALTY TRUST, INC. (ABR)

ABR Customer Rate Increase usb 20% 20% 30% 30%

ABR Clearing Increase USD 19% 19% 30% 30%

ARCH CAPITAL GROUP LTD. (ACG)

AC Clearing Decrease usD 20% 20% 12% 12%

ARGONAUT GROUP, INC. (AGI)

AGI Clearing Decrease usD 20% 20% 12% 12%

ARTHROCARE CORPORATION (ART)

ART Customer Rate Increase usb 20% 20% 30% 30%

ART Clearing Increase usD 18% 18% 30% 30%

ASSURANT, INC. (AlZ)

AlZ Customer Rate Increase uUsD 20% 20% 27% 27%

AlZ Clearing Increase USD 13% 13% 27% 27%

ASSURED GUARANTY LTD (AGO)

AG Customer Rate Increase usD 20% 20% 30% 30%

AG Clearing Increase usD 20% 20% 30% 30%

ASTA FUNDING, INC. (ASF)

ASF Customer Rate Increase usD 20% 20% 27% 27%

ASF Clearing Increase usD 20% 20% 27% 27%
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Initial Maintenance Maintenance

Outright Rates

AT&T CORPORATION FUTURE (S1)

S1 Customer Rate Decrease usD 30% 30% 20% 20%

S1 Clearing Decrease usD 30% 30% 11% 11%

ATLAS AMERICA, INC. (AT9)

AT9 Customer Rate Increase uUsD 22% 22% 27% 27%

AT9 Clearing Increase usD 22% 22% 27% 27%

Autozone, Inc. (AZO)

AZO Clearing Increase usD 12% 12% 18% 18%

AVALONBAY COMMUNITIES, INC (AVB)

AVB Clearing Increase usD 12% 12% 18% 18%

AXA -SPONS ADR (AXA)

AXA Customer Rate Increase usD 23% 23% 29% 29%

AXA Clearing Increase usD 23% 23% 29% 29%

BAKER HUGHES INCORPORATED (BHI)

BHI Customer Rate Increase usD 20% 20% 25% 25%

BHI Clearing Increase usD 18% 18% 25% 25%

BAMK OF HAWAII CORPORATION (BOH)

BO Clearing Decrease uUsD 20% 20% 10% 10%

BANCO LATINOAMERI DE EXPORTACIONES (BLX)

BLX Clearing Decrease usD 20% 20% 13% 13%

BANK OF AMERICA CORP FUTURES (BA)

BA  Customer Rate Increase usD 22% 22% 30% 30%

BA Clearing Increase usb 22% 22% 30% 30%

BANK OF MONTREAL (BMO)

BM Clearing Increase usD 9% 9% 19% 19%

BankFinancial Corporation (BFI)

BFI Customer Rate Increase uUsD 20% 20% 28% 28%

BFI Clearing Increase usD 12% 12% 28% 28%

BANKRATE, INC. (RTE)

RTE Customer Rate Decrease usD 30% 30% 20% 20%

RTE Clearing Decrease usD 30% 30% 20% 20%

BARCLAYS PLC (BC9)

BC9 Customer Rate Increase usb 20% 20% 30% 30%

BC9 Clearing Increase usD 12% 12% 30% 30%
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CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Outright Rates

BARR PHARMACEUTICALS, INC. (BRL)

BRL Customer Rate Increase uUsD 20% 20% 30% 30%

BRL Clearing Increase usD 13% 13% 30% 30%

BEAZER HOMES USA INC (BZH)

BZH Customer Rate Increase uUsD 24% 24% 30% 30%

BZH Clearing Increase uUsD 24% 24% 30% 30%

BIG LOTS, INC. (BIG)

BIG Customer Rate Increase usD 20% 20% 23% 23%

BIG Clearing Increase usD 15% 15% 23% 23%

BIOMARIN PHARMACEUTICAL, INC. (BMR)

BM Customer Rate Decrease usD 24% 24% 20% 20%

BM Clearing Decrease usD 24% 24% 15% 15%

BJ SERVICES CO (BJS)

BJS Customer Rate Increase usD 20% 20% 29% 29%

BJS Clearing Increase uUsD 17% 17% 29% 29%

BLACKROCK, INC. (BLK)

BLK Clearing Increase USD 15% 15% 20% 20%

BLUE COAT SYSTEMS, INC. (BCS)

BCS Customer Rate Decrease usD 30% 30% 20% 20%

BCS Clearing Decrease usD 30% 30% 18% 18%

BMC SOFTWARE, INC. (BMC)

BM  Customer Rate Decrease usb 25% 25% 20% 20%

BM Clearing Decrease usD 25% 25% 12% 12%

BOK FINANCIAL COPORATION (BOK)

BO Clearing Decrease usD 20% 20% 13% 13%

BRUNSWICK CORPORATION FUTURES (LG)

LG Customer Rate Increase usb 20% 20% 30% 30%

LG Clearing Increase usD 19% 19% 30% 30%

C.R. BARD, INC. (BCR)

BC Customer Rate Decrease uUsD 30% 30% 20% 20%

BC Clearing Decrease usD 30% 30% 17% 17%

Cadence Financial Corporation (CA8)

CA8 Clearing Increase usD 7% 7% 18% 18%
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CALAMOS ASSET MANAGEMENT, INC. CL-A (CL7)

CL7 Customer Rate Increase usD 20% 20% 30% 30%

CL7 Clearing Increase usD 20% 20% 30% 30%

CAMDEN NATIONAL CORPORATION (CA7)

CA7 Customer Rate Decrease usD 30% 30% 20% 20%

CA7 Clearing Decrease usD 30% 30% 19% 19%

CANADIAN IMPERIAL BANK OF COMMERCE (CM7)

CM Clearing Increase usD 10% 10% 16% 16%

CANADIAN NATURAL RESOURCES LIMITED (CNQ)

CN Customer Rate Increase usD 20% 20% 30% 30%

CN Clearing Increase usD 20% 20% 30% 30%

Capital City Bank Group Inc. (CCB)

CC Customer Rate Increase usb 20% 20% 30% 30%

CC Clearing Increase usD 18% 18% 30% 30%

CAPITAL FEDERAL FINANCIAL (CFF)

CFF Clearing Decrease uUsD 20% 20% 8% 8%

CAPITALSOURCE INC. (CS8)

CS8 Customer Rate Increase usD 22% 22% 28% 28%

CS8 Clearing Increase usD 22% 22% 28% 28%

CAPITOL BANCORP LIMITED (CBC)

CB Customer Rate Increase uUsD 20% 20% 30% 30%

CB Clearing Increase usD 20% 20% 30% 30%

Cardinal Financial Corporation (CFN)

CFN Customer Rate Increase usD 20% 20% 30% 30%

CFN Clearing Increase usD 15% 15% 30% 30%

CARDINAL HEALTH, INC. (CAH)

CA  Customer Rate Decrease usb 21% 21% 20% 20%

CA Clearing Decrease usD 21% 21% 13% 13%

CAREER EDUCATION CORPORATION (CCS8)

CC8 Customer Rate Decrease usD 25% 25% 20% 20%

CC8 Clearing Decrease usD 25% 25% 13% 13%

CARMAX, INC. (KMX)

KM  Customer Rate Decrease usD 21% 21% 20% 20%

KM  Clearing Decrease usD 21% 21% 13% 13%
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Carpenter Technology Corporation (CRS)

CR Customer Rate Decrease uUsD 30% 30% 24% 24%

CR Clearing Decrease usD 30% 30% 24% 24%

CASCADE BANCORP (CAC)

CA  Customer Rate Increase usD 20% 20% 28% 28%

CA Clearing Increase usD 20% 20% 28% 28%

Cascade Financial Corporation (CAS)

CAS Customer Rate Increase usD 20% 20% 24% 24%

CAS Clearing Increase usD 18% 18% 24% 24%

CastlePoint Holdings, Ltd (CPH)

CP Customer Rate Decrease usD 30% 30% 21% 21%

CP Clearing Decrease usD 30% 30% 21% 21%

CATHAY GENERAL BANCORP (CGB)

CG Customer Rate Increase usD 20% 20% 27% 27%

CG Clearing Increase uUsD 20% 20% 27% 27%

CENTENE CORPORATION (CNC)

CN Clearing Decrease uUsD 20% 20% 14% 14%

CENTER FINANCIAL CORPORATION (CL9)

CL9 Customer Rate Increase usD 20% 20% 28% 28%

CL9 Clearing Increase usD 20% 20% 28% 28%

CENTURYTEL, INC. (CTL)

CTL Customer Rate Decrease usD 29% 29% 20% 20%

CTL Clearing Decrease usD 29% 29% 17% 17%

CEPHALON, INC. FUTURES (CP)

CP  Customer Rate Decrease usD 21% 21% 20% 20%

CP Clearing Decrease usD 21% 21% 15% 15%

CHESAPEAKE ENERGY CORPORATION (CH9)

CH9 Customer Rate Increase usD 24% 24% 30% 30%

CH9 Clearing Increase usD 24% 24% 30% 30%

CHINA FINANCE ONLINE CO-ADR (JRJ)

JRJ Customer Rate Decrease usD 30% 30% 24% 24%

JRJ Clearing Decrease usD 30% 30% 24% 24%

CHINA MOBILE LIMITED (CHL)

CHL Customer Rate Decrease usD 30% 30% 21% 21%

CHL Clearing Decrease uUsD 30% 30% 21% 21%
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CILFFS NATURAL RESOURCES (CLF)

CLF Customer Rate Increase UsD 20% 20% 30% 30%

CLF Clearing Increase usD 12% 12% 30% 30%

CINTAS CORPORATION (CTA)

CTA Clearing Increase uUsD 8% 8% 17% 17%

CIT GROUP INC FUTURES (CIT)

CIT Customer Rate Decrease UsD 33% 33% 30% 30%

CIT Clearing Decrease usD 33% 33% 30% 30%

Citizens Republic Bancorp, Inc. (CRB)

CR Customer Rate Increase usD 20% 20% 30% 30%

CR Clearing Increase USsSD 20% 20% 30% 30%

CITIZENS, INC. (CIA)

CIA Customer Rate Increase uSsD 20% 20% 26% 26%

CIA Clearing Increase usD 20% 20% 26% 26%

CITY BANK LYNNWOOD WA (CTB)

CTB Customer Rate Increase usD 20% 20% 26% 26%

CTB Clearing Increase USD 20% 20% 26% 26%

CITY NATIONAL CORPORATION (CYN)

CY Customer Rate Decrease uSsD 30% 30% 20% 20%

CY Clearing Decrease usD 30% 30% 16% 16%

CLAYMORE/BNY BRIC ETF (EEB)

EEB Customer Rate Increase usb 20% 20% 21% 21%

EEB Clearing Increase usD 10% 10% 21% 21%

Clifton Savings Bancorp, Inc. (CSB)

CSB Customer Rate Increase usD 20% 20% 24% 24%

CSB Clearing Increase UsD 12% 12% 24% 24%

CMGI, INC. (CM®6)

CM Customer Rate Increase usD 20% 20% 30% 30%

CM Clearing Increase usD 20% 20% 30% 30%

CNA FINANCIAL CORPORATION (CNA)

CN Customer Rate Increase usD 20% 20% 30% 30%

CN Clearing Increase usD 20% 20% 30% 30%

CNINSURE INC. - ADR (CIS)

CIS Customer Rate Decrease usD 30% 30% 20% 20%

CIS Clearing Decrease uUsD 30% 30% 17% 17%
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CoBiz Financial Inc. (COB)

CO Customer Rate Increase uUsD 20% 20% 29% 29%

CO Clearing Increase usD 20% 20% 29% 29%

COGNIZANT TECH SOLUTIONS CORP (CTS)

CTS Customer Rate Increase uUsD 21% 21% 27% 27%

CTS Clearing Increase uUsD 21% 21% 27% 27%

COLGATE-PALMOLIVE (QW)

QW Clearing Increase usD 7% 7% 17% 17%

Columbia Bancorp - OR (CBB)

CBB Customer Rate Decrease usD 30% 30% 20% 20%

CBB Clearing Decrease uUsD 30% 30% 20% 20%

COMCAST CORPORATION (CMX)

CM Customer Rate Decrease usb 28% 28% 22% 22%

CM Clearing Decrease usD 28% 28% 22% 22%

COMCAST CORPORATION FUTURES (C4)

C4  Customer Rate Increase usb 20% 20% 30% 30%

C4 Clearing Increase usD 19% 19% 30% 30%

Community Trust Bancorp, Inc. (CT8)

CT8 Clearing Increase usD 14% 14% 19% 19%

COMPUTER ASSOCIATES (C2)

C2 Clearing Decrease usD 19% 19% 13% 13%

COMPUTER SCIENCES CORPORATION (CSP)

CSP Clearing Decrease usD 20% 20% 13% 13%

COMPUWARE CORPORATION (CWC)

CW Customer Rate Decrease usb 30% 30% 20% 20%

CW Clearing Decrease usD 30% 30% 20% 20%

CONN'S, INC. (CON)

CO Customer Rate Increase usD 23% 23% 30% 30%

CO Clearing Increase usD 23% 23% 30% 30%

CONSECO, INC. (CN9)

CN9 Customer Rate Increase usD 20% 20% 30% 30%

CN9 Clearing Increase usD 20% 20% 30% 30%

CorVel Corporation (CRV)

CR Customer Rate Increase usD 20% 20% 30% 30%

CR Clearing Increase uUsD 17% 17% 30% 30%
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Costco Co. (COS)

CO Clearing Increase uUsD 8% 8% 17% 17%

COVIDIEN LTD. (COV)

CO Customer Rate Increase usD 20% 20% 30% 30%

CO Clearing Increase uUsD 18% 18% 30% 30%

Cowen Group, Inc. (COW)

CO Customer Rate Decrease usD 23% 23% 20% 20%

CO Clearing Decrease usD 23% 23% 17% 17%

CREDICORP LTD. (BAP)

BAP Customer Rate Increase usD 20% 20% 23% 23%

BAP Clearing Increase USD 12% 12% 23% 23%

CREDIT SUISSE GROUP (CSG)

CS Customer Rate Increase usD 20% 20% 26% 26%

CS Clearing Increase usD 12% 12% 26% 26%

CULLEN/FROST BANKERS, INC. (CFR)

CFR Clearing Decrease uUsD 20% 20% 14% 14%

CZN (CZN)

CZN Clearing Increase uUsD 6% 6% 19% 19%

DEERE & COMPANY FUTURES (08)

08 Customer Rate Decrease usD 29% 29% 22% 22%

08 Clearing Decrease usD 29% 29% 22% 22%

DEUTSCHE SUISSE GROUP (DB9)

DB9 Customer Rate Increase USD 20% 20% 24% 24%

DB9 Clearing Increase usD 8% 8% 24% 24%

DEUTSCHE TELEKOM (DT9)

DT9 Clearing Increase usD 6% 6% 13% 13%

DIAMOND OFFSHORE DRILLING, INC. FUT (DO9)

DO9 Customer Rate Decrease usb 30% 30% 20% 20%

DO9 Clearing Decrease usD 30% 30% 19% 19%

DILLARD'S, INC.-CI. A (DDS)

DD Customer Rate Increase usD 20% 20% 30% 30%

DD Clearing Increase usD 18% 18% 30% 30%

Dollar Financial Corp. (DLL)

DLL Clearing Decrease usD 20% 20% 15% 15%
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DOWNEY FINANCIAL CORP. (DSL)

DSL Customer Rate Increase usD 20% 20% 30% 30%

DSL Clearing Increase usD 16% 16% 30% 30%

EATON CORP (E)

E Clearing Increase uUsD 6% 6% 12% 12%

EBAY INC. FUTURES (EB)

EB Customer Rate Decrease uUsD 24% 24% 20% 20%

EB Clearing Decrease usD 24% 24% 18% 18%

ECHOSTAR COMMUNICATIONS (DI9)

DI9 Customer Rate Increase usD 20% 20% 22% 22%

DI9 Clearing Increase usD 16% 16% 22% 22%

ECOLAB INC. (ECL)

ECL Customer Rate Decrease usD 30% 30% 20% 20%

ECL Clearing Decrease usD 30% 30% 12% 12%

EHEALTH, INC. (EHT)

EHT Customer Rate Decrease usb 30% 30% 20% 20%

EHT Clearing Decrease usD 30% 30% 12% 12%

ELILILLY FUTURES (LY)

LY  Clearing Decrease usD 15% 15% 10% 10%

EMBARQ COMPANY FUTUR (EQ9)

EQ9 Clearing Increase usD 11% 11% 18% 18%

EMC Insurance Group Inc. (EM9)

EM9 Customer Rate Increase usD 20% 20% 30% 30%

EM9 Clearing Increase usD 20% 20% 30% 30%

ENCANA CORPORATION (EC9)

EC9 Customer Rate Increase uUsD 20% 20% 30% 30%

EC9 Clearing Increase usD 16% 16% 30% 30%

Enstar Group Ltd. (ESG)

ES Customer Rate Increase usD 20% 20% 30% 30%

ES Clearing Increase usD 17% 17% 30% 30%

ENTERPRISE FINANCIAL SERVICES CORP (EFS)

EFS Customer Rate Increase usD 20% 20% 21% 21%

EFS Clearing Increase usD 8% 8% 21% 21%
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EQUITY RESIDENTIAL FUTURES (M7)

M7  Customer Rate Increase uUsD 21% 21% 28% 28%

M7  Clearing Increase usD 21% 21% 28% 28%

EVERGREEN SOLAR, INC. (EGS)

EG Customer Rate Increase uUsD 24% 24% 30% 30%

EG Clearing Increase usD 24% 24% 30% 30%

EXPEDIA, INC (EXA)

EXA Customer Rate Decrease usD 30% 30% 21% 21%

EXA Clearing Decrease usD 30% 30% 21% 21%

EXXON MOBIL CORPORATION FUTURES (EX)

EX  Customer Rate Increase usD 20% 20% 22% 22%

EX Clearing Increase usD 14% 14% 22% 22%

F.N.B. Corporation (FNB)

FNB Customer Rate Increase usD 20% 20% 29% 29%

FNB Clearing Increase usD 20% 20% 29% 29%

F5 NETWORKS INC (FFI)

FFlI  Customer Rate Decrease usD 33% 33% 24% 24%

FFlI  Clearing Decrease usD 33% 33% 24% 24%

Fairfax Financial Holdings Limited (FFH)

FFH Clearing Decrease usD 20% 20% 7% 7%

FAMILY DOLLAR STORES, INC. (FDO)

FD Customer Rate Decrease usb 22% 22% 20% 20%

FD Clearing Decrease usD 22% 22% 16% 16%

First Bancorp - NC (FBN)

FBN Customer Rate Increase uUsD 20% 20% 24% 24%

FBN Clearing Increase usD 15% 15% 24% 24%

FIRST BANCORP PUERTO RICO (FBP)

FBP Customer Rate Increase usD 20% 20% 26% 26%

FBP Clearing Increase usD 20% 20% 26% 26%

FIRST COMMONWEALTH FINANCIAL CORPOR (FCF)

FCF Customer Rate Decrease usD 24% 24% 20% 20%

FCF Clearing Decrease usD 24% 24% 12% 12%

First Financial Bancorp. (FF9)

FF9 Clearing Decrease usD 20% 20% 15% 15%
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FIRST FINANCIAL BANKSHARES (FFB)

FFB Clearing Decrease usD 20% 20% 14% 14%

FIRST MERCURY FINANCIAL CORPORATION (FMR)

FM  Customer Rate Decrease usD 24% 24% 20% 20%

FM  Clearing Decrease uUsD 24% 24% 15% 15%

FIRST MIDWEST BANCORP (FMB)

FM  Customer Rate Increase UsD 20% 20% 27% 27%

FM  Clearing Increase usD 20% 20% 27% 27%

First Place Financial Corp. (FPF)

FPF Customer Rate Increase usD 20% 20% 30% 30%

FPF Clearing Increase usD 16% 16% 30% 30%

FIRST SOLAR, INC. (FSR)

FSR Customer Rate Decrease uSsD 30% 30% 22% 22%

FSR Clearing Decrease usD 30% 30% 22% 22%

First State Bancorporation (FSN)

FSN Customer Rate Increase usD 20% 20% 30% 30%

FSN Clearing Increase UsSD 20% 20% 30% 30%

FISERYV, INC. (FIV)

FIV  Customer Rate Decrease uSsD 30% 30% 20% 20%

FIV  Clearing Decrease usD 30% 30% 15% 15%

FLEXTRONICS INTERNATIONAL LTD. (FLE)

FLE Customer Rate Increase usD 20% 20% 30% 30%

FLE Clearing Increase usD 12% 12% 30% 30%

Flushing Financial Corporation (FF8)

FF8 Clearing Decrease usD 20% 20% 13% 13%

FOCUS MEDIA HOLDING LTD. (FMX)

FM  Customer Rate Increase usD 20% 20% 30% 30%

FM  Clearing Increase usD 11% 11% 30% 30%

FORMFACTOR, INC. (FRM)

FR Customer Rate Decrease usD 30% 30% 20% 20%

FR Clearing Decrease usD 30% 30% 14% 14%

Fortress Investment Group LLC (FIG)

FIG Customer Rate Increase usD 20% 20% 30% 30%

FIG Clearing Increase usD 20% 20% 30% 30%

1/15/2009 20 South Wacker Drive Chicago, IL 60606 Ph

.1 (312) 930-317 Fax: (312) 930-3187 cmegroup.com

Page 14 of 34



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

Frontier Financial Corporation (FTB)

FTB Customer Rate Increase usD 20% 20% 30% 30%

FTB Clearing Increase usD 20% 20% 30% 30%

FRONTLINE LTD. (FRO)

FR  Customer Rate Decrease usD 25% 25% 20% 20%

FR Clearing Decrease usD 25% 25% 18% 18%

GARMIN LTD (GRN)

GR Customer Rate Increase usb 22% 22% 30% 30%

GR Clearing Increase usD 22% 22% 30% 30%

GENERAL MOTORS CORP. FUTURES (GM)

GM Customer Rate Increase usD 22% 22% 30% 30%

GM Clearing Increase usD 22% 22% 30% 30%

GERON CORPORATION FUTURES (GE9)

GE9 Customer Rate Decrease uUsbD 30% 30% 21% 21%

GE9 Clearing Decrease uUsD 30% 30% 21% 21%

GLAXOSMITHKLINE PLC (09)

09  Customer Rate Increase usb 20% 20% 30% 30%

09 Clearing Increase usD 11% 11% 30% 30%

Great Southern Bancorp, Inc. (GB9)

GB9 Clearing Decrease usD 19% 19% 13% 13%

Greenlight Capital Re, Ltd. CI-A (GLR)

GLR Clearing Decrease usb 20% 20% 15% 15%

GROUP 1 AUTOMOTIVE, INC. (GPI)

GPI Customer Rate Increase usD 22% 22% 30% 30%

GPIl Clearing Increase usD 22% 22% 30% 30%

Hallmark Financial Services, Inc. (HA8)

HA8 Customer Rate Decrease usD 30% 30% 20% 20%

HA8 Clearing Decrease usb 30% 30% 16% 16%

HANMI FINANCIAL CORPORATION (HA9)

HA9 Customer Rate Increase usD 20% 20% 28% 28%

HA9 Clearing Increase usD 20% 20% 28% 28%

Harleysville National Corporation (HNB)

HN  Customer Rate Increase usD 20% 20% 26% 26%

HN Clearing Increase usD 20% 20% 26% 26%
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HARMAN INTL INDUSTRIES INCORPORATED (HAR)

HA  Customer Rate Decrease uUsD 30% 30% 21% 21%

HA Clearing Decrease usD 30% 30% 21% 21%

HealthSpring, Inc. (HSI)

HSI Clearing Decrease uUsD 20% 20% 13% 13%

Heartland Financial USA, Inc. (HTL)

HTL Customer Rate Increase uUsD 20% 20% 27% 27%

HTL Clearing Increase usD 18% 18% 27% 27%

HECLA MINING COMPANY (HMC)

HM Customer Rate Increase usD 22% 22% 30% 30%

HM  Clearing Increase USD 22% 22% 30% 30%

HERCULES TECHNOLOGY GROWTH CAPITAL, (HTG)

HT Customer Rate Increase usD 20% 20% 22% 22%

HT Clearing Increase usD 15% 15% 22% 22%

HOKU SCIENTIFIC, INC. (HOK)

HO Customer Rate Decrease usD 30% 30% 24% 24%

HO Clearing Decrease uUsD 30% 30% 24% 24%

HOLOGIC, INC. (HOL)

HOL Customer Rate Decrease usD 30% 30% 20% 20%

HOL Clearing Decrease usD 30% 30% 20% 20%

Horace Mann Educators Corporation (HMN)

HM  Customer Rate Increase usD 20% 20% 30% 30%

HM Clearing Increase usD 20% 20% 30% 30%

Horizon Financial Corp. (HR9)

HR9 Customer Rate Increase uUsD 20% 20% 30% 30%

HR9 Clearing Increase usD 19% 19% 30% 30%

HOSPIRA, INC. (HOS)

HO Customer Rate Decrease usD 29% 29% 20% 20%

HO Clearing Decrease usD 29% 29% 9% 9%

HOST HOTELS & RESORTS, INC. (HST)

HST Customer Rate Increase usD 22% 22% 30% 30%

HST Clearing Increase usD 22% 22% 30% 30%

Humana Inc. (HUM)

HU Customer Rate Decrease usD 24% 24% 20% 20%

HU Clearing Decrease uUsD 24% 24% 15% 15%
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IMERGENT, INC. (IIG)

[IG Customer Rate Decrease uUsD 29% 29% 20% 20%

IIG Clearing Decrease usD 29% 29% 19% 19%

INDEPENDENT BANK CORP. (IND)

IND Clearing Decrease uUsD 20% 20% 15% 15%

Independent Bank Corporation (IBC)

IBC Customer Rate Increase uUsD 20% 20% 30% 30%

IBC Clearing Increase usD 20% 20% 30% 30%

INFINITY PROPERTY AND CASUALTY CORP (IP8)

IP8 Clearing Decrease usD 20% 20% 12% 12%

Interactive Brokers Group, Inc. (IBK)

IBK Clearing Decrease usD 20% 20% 13% 13%

INTERNATIONAL GAME TECH FUTURES (12)

V4 Clearing Increase USD 10% 10% 17% 17%

Intersil Corporation (ISI)

ISI  Clearing Decrease usD 18% 18% 13% 13%

INTL FLAVORS & FRAGRANCES, INC (IFF)

IFF  Customer Rate Decrease usD 30% 30% 20% 20%

IFF  Clearing Decrease usD 30% 30% 11% 11%

INVESCO LTD. (IVZ)

IVZ Customer Rate Increase uUsD 21% 21% 26% 26%

IVZ Clearing Increase usD 21% 21% 26% 26%

Investment Technology Group, Inc. (ITG)

ITG Clearing Decrease usD 20% 20% 14% 14%

INVESTORS BANCORP, INC. (ISB)

ISB Customer Rate Decrease usD 26% 26% 20% 20%

ISB Clearing Decrease usD 26% 26% 8% 8%

ISHARES GOLDMAN SACHS SOFTWARE FUND (IGV)

IGV Clearing Increase usD 6% 6% 12% 12%

ISHARES MSCI EAFE GROWTH INDEX FUND (EFG)

EFG Clearing Increase uUsD 5% 5% 20% 20%

ISHARES MSCI MALAYSIA INDEX FUND (EWM)

EW Clearing Decrease uUsD 13% 13% 7% 7%
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ISHARES RUSSELL 2000 INDEX FUND (IM9)

IM9 Customer Rate Decrease uUsD 22% 22% 20% 20%

IM9 Clearing Decrease usD 22% 22% 14% 14%

ITC Holdings Corp. (IT9)

IT9 Clearing Decrease usD 20% 20% 14% 14%

ITT CORPORATION (ITT)

ITT Customer Rate Decrease UsD 30% 30% 20% 20%

ITT Clearing Decrease usD 30% 30% 19% 19%

Jabil Circuit, Inc. (JB9)

JB9 Customer Rate Increase usD 23% 23% 30% 30%

JB9 Clearing Increase UsD 23% 23% 30% 30%

JANUS CAPITAL GROUP, INC. (JNS)

JNS Customer Rate Increase uSsD 20% 20% 26% 26%

JNS Clearing Increase usD 12% 12% 26% 26%

JET BLUE FUTURES (JX)

JX  Customer Rate Increase usD 21% 21% 27% 27%

JX  Clearing Increase usD 21% 21% 27% 27%

JONES APPAREL GROUP, INC. (JNY)

JNY Customer Rate Increase uSsD 20% 20% 30% 30%

JNY Clearing Increase usD 19% 19% 30% 30%

JOS A. BANKS CLOTHIERS, INC. (JOS)

JOS Customer Rate Decrease usD 43% 43% 22% 22%

JOS Clearing Decrease usD 43% 43% 22% 22%

KBW, INC. (KBW)

KB Customer Rate Decrease usD 30% 30% 23% 23%

KB Clearing Decrease UsSD 30% 30% 23% 23%

KIMCO COMPANY FUTUR (KIM)

KIM  Customer Rate Increase usb 20% 20% 27% 27%

KIM  Clearing Increase usD 16% 16% 27% 27%

KINROSS GOLD CORP. (KGC)

KG Customer Rate Increase usD 20% 20% 24% 24%

KG Clearing Increase usD 19% 19% 24% 24%

Knight Capital Group, Inc. (NIT)

NIT Clearing Decrease usD 20% 20% 14% 14%
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LABORATORY CORP. OF AMER. HOLDINGS (LCH)

LCH Clearing Decrease usD 17% 17% 8% 8%

LAKELAND BANCORP, INC. (LB8)

LB8 Customer Rate Increase usD 20% 20% 21% 21%

LB8 Clearing Increase uUsD 15% 15% 21% 21%

Lakeland Financial Corporation (LKF)

LKF Customer Rate Increase UsD 20% 20% 27% 27%

LKF Clearing Increase usD 13% 13% 27% 27%

LENNAR CORP. (LF)

LF  Customer Rate Increase usD 20% 20% 25% 25%

LF  Clearing Increase usD 20% 20% 25% 25%

LEUCADIA NATIONAL CORPORATION (LUK)

LUK Customer Rate Increase uSsD 21% 21% 30% 30%

LUK Clearing Increase usD 21% 21% 30% 30%

LEXINGTON REALTY TRUST (LXP)

LXP Customer Rate Increase usD 24% 24% 30% 30%

LXP Clearing Increase usD 24% 24% 30% 30%

LIZ CLAIBORNE, INC. (L12)

LIZ Customer Rate Increase uSsD 21% 21% 30% 30%

LIZ Clearing Increase usD 21% 21% 30% 30%

LOCAL.COM CORPORATION (LOC)

LOC Customer Rate Decrease usD 30% 30% 23% 23%

LOC Clearing Decrease usD 30% 30% 23% 23%

LOEWS CORPORATION (LTR)

LTR Customer Rate Increase usD 20% 20% 23% 23%

LTR Clearing Increase usb 7% 7% 23% 23%

Louisiana-Pacific Corp (LPX)

LPX Customer Rate Increase usD 20% 20% 26% 26%

LPX Clearing Increase usD 20% 20% 26% 26%

LSB INDUSTRIES, INC. (LXU)

LXU Customer Rate Increase usD 20% 20% 30% 30%

LXU Clearing Increase usD 20% 20% 30% 30%

LSI LOGIC CORPORATION (LSI)

LSl Customer Rate Increase usD 21% 21% 30% 30%

LSl Clearing Increase UusD 21% 21% 30% 30%
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MACATAWA BANK CORPORATION (MCB)

MC Customer Rate Decrease usD 21% 21% 20% 20%

MC Clearing Decrease usD 21% 21% 15% 15%

MACY'S INC (FQ)

FQ Customer Rate Increase uUsD 20% 20% 27% 27%

FQ Clearing Increase usD 18% 18% 27% 27%

MainSource Financial Group, Inc. (MS9)

MS9 Customer Rate Increase USsD 20% 20% 22% 22%

MS9 Clearing Increase usD 10% 10% 22% 22%

MARATHON OIL CORP. FUTURES (ON)

ON  Customer Rate Increase USD 24% 24% 30% 30%

ON Clearing Increase usD 24% 24% 30% 30%

Markel Corporation (MKL)

MKL Customer Rate Increase UsD 20% 20% 27% 27%

MKL Clearing Increase usD 20% 20% 27% 27%

MARKET VECTORS GLOBAL AGRIBUSINESS (MOO)

MO Clearing Increase uUsD 10% 10% 20% 20%

MARVELL TECHNOLOGY GROUP LTD. (MRV)

MR  Customer Rate Increase USsD 24% 24% 30% 30%

MR  Clearing Increase usD 24% 24% 30% 30%

MASTER CARD INCORPORATED-CI. A (MTC)

MT  Customer Rate Decrease USD 30% 30% 20% 20%

MT  Clearing Decrease usD 30% 30% 19% 19%

Max Capital Group Ltd. (MXG)

MX  Customer Rate Increase UsD 20% 20% 30% 30%

MX  Clearing Increase uUsD 20% 20% 30% 30%

MB Financial, Inc. (MBF)

MB  Clearing Decrease usb 20% 20% 14% 14%

McAfee, Inc. (MFE)

MF  Customer Rate Decrease UsD 24% 24% 20% 20%

MF  Clearing Decrease uUsD 24% 24% 16% 16%

MCDERMOTT INTERNATIONAL, INC. (MDR)

MD Customer Rate Increase USsD 21% 21% 30% 30%

MD Clearing Increase UsSD 21% 21% 30% 30%
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MEDALLION FINANCIAL CORP. (TAX)

TAX Customer Rate Increase uUsD 20% 20% 25% 25%

TAX Clearing Increase usD 11% 11% 25% 25%

Mercantile Bank Corporation (MBW)

MB Customer Rate Decrease usD 30% 30% 20% 20%

MB Clearing Decrease usD 30% 30% 19% 19%

MERCK & CO., INC. FUTURES (MK)

MK  Customer Rate Decrease usD 23% 23% 20% 20%

MK  Clearing Decrease usD 23% 23% 14% 14%

MEREDITH CORPORATION (MDP)

MD  Customer Rate Decrease usb 26% 26% 20% 20%

MD Clearing Decrease usD 26% 26% 14% 14%

MF Global Ltd. (MF9)

MF9 Customer Rate Increase uUsbD 20% 20% 30% 30%

MF9 Clearing Increase usD 20% 20% 30% 30%

MFA MORTGAGE INVESTMENTS, INC. (MFA)

MF  Customer Rate Decrease usb 26% 26% 20% 20%

MF  Clearing Decrease usD 26% 26% 18% 18%

MICROCHIP TECHNOLOGY (MCH)

MC Customer Rate Decrease usD 23% 23% 20% 20%

MC Clearing Decrease usD 23% 23% 13% 13%

MICROSTRATEGY INCORPORATED - CI. A (MSR)

MS Customer Rate Decrease usD 30% 30% 20% 20%

MS Clearing Decrease usD 30% 30% 11% 11%

MILLIPORE CORPORATION (MIL)

MIL Customer Rate Decrease usb 29% 29% 20% 20%

MIL Clearing Decrease usb 29% 29% 8% 8%

MIZUHO FINANCIAL GROUP, INC. (MFG)

MF  Customer Rate Increase uUsD 20% 20% 30% 30%

MF  Clearing Increase usD 10% 10% 30% 30%

MOLSON COORS BREWING COMPANY-CI. B (TAP)

TAP Clearing Decrease usbD 16% 16% 9% 9%

Morningstar, Inc. (MO9)

MO Clearing Decrease usD 20% 20% 11% 11%
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MOTOROLA, INC. FUTURES (M1)

M1 Customer Rate Increase uUsD 20% 20% 24% 24%

M1 Clearing Increase usD 15% 15% 24% 24%

Murphy Oil Corporation (MUR)

MU Customer Rate Decrease usD 28% 28% 20% 20%

MU Clearing Decrease uUsD 28% 28% 18% 18%

MVC CAPITAL, INC. (MVC)

MV  Customer Rate Increase usb 20% 20% 21% 21%

MV  Clearing Increase usD 10% 10% 21% 21%

MYRIAD GENETICS, INC. (MYG)

MY  Clearing Increase USD 8% 8% 18% 18%

National Interstate Corporation (NA9)

NA9 Customer Rate Increase uUsbD 20% 20% 30% 30%

NA9 Clearing Increase usD 19% 19% 30% 30%

Nationwide Financial Services, Inc. (NFS)

NFS Clearing Decrease uUsD 20% 20% 15% 15%

NBT Bancorp Inc. (NBT)

NBT Clearing Decrease usD 20% 20% 13% 13%

NELNET, INC.-CL A (NNI)

NNI  Customer Rate Decrease usD 30% 30% 20% 20%

NNI Clearing Decrease usD 30% 30% 18% 18%

New York Community Bancorp, Inc. (NYC)

NY Clearing Decrease usD 20% 20% 13% 13%

NOBLE ENERGY, INC. (NBL)

NBL Customer Rate Decrease uUsD 30% 30% 20% 20%

NBL Clearing Decrease usD 30% 30% 20% 20%

NORTEL NETWORKS CORP (NT9)

NT9 Customer Rate Increase usD 23% 23% 30% 30%

NT9 Clearing Increase usD 23% 23% 30% 30%

NORTHSTAR REALTY FINANCE CORP. (NRF)

NRF Customer Rate Decrease usD 25% 25% 20% 20%

NRF Clearing Decrease usD 25% 25% 18% 18%

Northwest Bancorp, Inc. (NW9)

NW Clearing Decrease usb 20% 20% 14% 14%
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NOVELL, INC. (NVI)

NVI  Customer Rate Decrease uUsD 21% 21% 20% 20%

NVI  Clearing Decrease usD 21% 21% 15% 15%

NYSE GROUP, INC (NY9)

NY9 Customer Rate Increase uUsD 20% 20% 24% 24%

NY9 Clearing Increase uUsD 18% 18% 24% 24%

Och-ziff Capital Management Group L (OZ9)

0Z9 Customer Rate Increase usD 20% 20% 25% 25%

0Z9 Clearing Increase usD 20% 20% 25% 25%

OCWEN FINANCIAL CORPORATION (OCN)

OC Customer Rate Decrease usb 30% 30% 20% 20%

OC Clearing Decrease usD 30% 30% 13% 13%

Omnicare, Inc. (OCR)

OC Customer Rate Decrease usD 23% 23% 20% 20%

OC Clearing Decrease uUsD 23% 23% 18% 18%

ONEBEACON INSURANCE GROUP, LTD. (OB9)

OB9 Customer Rate Increase usD 20% 20% 25% 25%

OB9 Clearing Increase usD 13% 13% 25% 25%

ONYX PHARMACEUTICALS, INC. (ONX)

ON Customer Rate Decrease usD 30% 30% 20% 20%

ON Clearing Decrease usD 30% 30% 17% 17%

OPEN TEXT CORPORATION (OTX)

OTX Customer Rate Decrease usD 30% 30% 23% 23%

OTX Clearing Decrease usD 30% 30% 23% 23%

OSI PHARMACEUTICALS INC. FUTURE (L4)

L4  Customer Rate Decrease usD 24% 24% 20% 20%

L4  Clearing Decrease usD 24% 24% 13% 13%

P.F. CHANG'S CHINA BISTRO, INC. (PFC)

PFC Clearing Decrease usD 19% 19% 10% 10%

Pacific Capital Bancorp (PCB)

PCB Customer Rate Increase usD 20% 20% 30% 30%

PCB Clearing Increase usbD 20% 20% 30% 30%

PACTIV CORPORATION (PTV)

PTV Clearing Decrease usD 17% 17% 9% 9%
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PACWEST BANCORP (PAC)

PAC Customer Rate Increase UsD 20% 20% 28% 28%
PAC Clearing Increase usD 20% 20% 28% 28%

PAN AMERICAN SILVER CORP. (PAS)

PAS Customer Rate Increase UsD 21% 21% 30% 30%
PAS Clearing Increase usD 21% 21% 30% 30%

PartnerRe Ltd. (PRE)

PRE Clearing Decrease usD 20% 20% 11% 11%

PATTERSON COMPANIES, INC (PTC)

PTC Customer Rate Decrease usD 21% 21% 20% 20%
PTC Clearing Decrease uUsD 21% 21% 15% 15%

PDL BIOPHARMA, INC. (PDL)

PDL Customer Rate Decrease uSsD 30% 30% 20% 20%
PDL Clearing Decrease usD 30% 30% 11% 11%

PEABODY ENERGY CORP (BTU)

BTU Customer Rate Increase usD 20% 20% 25% 25%
BTU Clearing Increase USD 19% 19% 25% 25%

Penson Worldwide, Inc. (PNS)

PNS Customer Rate Increase uSsD 20% 20% 30% 30%
PNS Clearing Increase usD 20% 20% 30% 30%

PEPCO HOLDINGS INC. (POM)

PO Clearing Increase usD 5% 5% 14% 14%

PERKINELMER, INC. (PKI)

PKI Customer Rate Increase usD 20% 20% 26% 26%
PKI Clearing Increase usD 18% 18% 26% 26%

PG&E CORPORATION FUTURES (MJ)

MJ  Clearing Increase usb 11% 11% 19% 19%

Piper Jaffray Companies (PJC)

PJC Customer Rate Increase usD 20% 20% 27% 27%
PJC Clearing Increase usD 20% 20% 27% 27%

POPULAR, INC. (BPO)

BP  Customer Rate Decrease usD 27% 27% 20% 20%
BP Clearing Decrease usD 27% 27% 15% 15%

POWERSHARES DB US $ BULLISH FUND (UUP)

UU Clearing Decrease uUsD 13% 13% 3% 3%

1/15/2009 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 930-317 Fax: (312) 930-3187 cmegroup.com Page 24 of 34



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Outright Rates

POWERSHARES DYNAMIC OIL & GAS PORT (PXJ)

PXJ Customer Rate Decrease usD 30% 30% 20% 20%

PXJ Clearing Decrease usD 30% 30% 20% 20%

PremierWest Bancorp (PRW)

PR Customer Rate Increase usD 22% 22% 30% 30%

PR Clearing Increase usD 22% 22% 30% 30%

ProAssurance Corporation (PRA)

PRA Customer Rate Increase usD 20% 20% 25% 25%

PRA Clearing Increase usD 20% 20% 25% 25%

Prospect Capital Corporation (PSE)

PSE Customer Rate Increase usb 20% 20% 30% 30%

PSE Clearing Increase usD 20% 20% 30% 30%

Protective Life Corp. (PLC)

PLC Customer Rate Increase usD 20% 20% 30% 30%

PLC Clearing Increase usD 20% 20% 30% 30%

Provident Bankshares Corporation (PBK)

PBK Customer Rate Increase usb 20% 20% 30% 30%

PBK Clearing Increase usD 20% 20% 30% 30%

PRUDENTIAL FINANCIAL, INC. FUTURES (LV)

LV  Customer Rate Increase usD 20% 20% 30% 30%

LV  Clearing Increase usD 20% 20% 30% 30%

PUBLIC SREVICE ENTERPRRISE GROUP (PEG)

PE Customer Rate Increase usD 20% 20% 21% 21%

PE Clearing Increase usD 15% 15% 21% 21%

QUEST DIAGNOSTICS (DGX)

DG Clearing Decrease usb 19% 19% 9% 9%

RADIOSHACK CORPORATION FUTURES (N5)

N5 Customer Rate Decrease usb 23% 23% 20% 20%

N5 Clearing Decrease usD 23% 23% 18% 18%

RANGE RESOURCES CORPORATION (RNG)

RN  Clearing Increase usbhD 11% 11% 20% 20%

Raymond James Financial, Inc. (RJF)

RJF Customer Rate Increase usD 20% 20% 30% 30%

RJF Clearing Increase usb 20% 20% 30% 30%
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RED HAT INC (RHA)

RH Customer Rate Decrease usD 30% 30% 20% 20%

RH Clearing Decrease usD 30% 30% 17% 17%

RenaissanceRe Holdings Ltd. (RNR)

RN  Clearing Decrease uUsD 20% 20% 12% 12%

Republic Bancorp, Inc. - Cl A (RB8)

RB8 Customer Rate Increase uUsD 20% 20% 23% 23%

RB8 Clearing Increase usD 15% 15% 23% 23%

Republic First Bancorp, Inc. (FRB)

FRB Customer Rate Decrease usD 21% 21% 20% 20%

FRB Clearing Decrease usD 21% 21% 9% 9%

RLI Corp. (RL9)

RL9 Clearing Decrease usD 20% 20% 10% 10%

ROBERT HALF INTERNATIONAL INC. (RHI)

RHI Clearing Decrease usD 20% 20% 10% 10%

Rockville Financial, Inc. (RCK)

RC Customer Rate Increase usD 20% 20% 26% 26%

RC Clearing Increase usD 11% 11% 26% 26%

ROCKWELL AUTOMATION, INC. (RW)

RW Customer Rate Decrease usD 21% 21% 20% 20%

RW Clearing Decrease usD 21% 21% 15% 15%

ROYAL BANK OF SCOTLAND GROUP PLC (RBS)

RBS Customer Rate Increase usb 20% 20% 30% 30%

RBS Clearing Increase usD 22% 22% 30% 30%

RR DONNELLY & SONS FUTURES (RR)

RR  Clearing Decrease usb 19% 19% 12% 12%

salesforce.com, inc. (CRM)

CR Customer Rate Decrease usb 25% 25% 20% 20%

CR Clearing Decrease usD 25% 25% 18% 18%

SANDISK CORPORATION FUTURES (DS)

DS Customer Rate Increase usD 24% 24% 29% 29%

DS Clearing Increase usbD 24% 24% 29% 29%

Sandy Spring Bancorp, Inc. (SAS)

SAS Clearing Decrease usD 20% 20% 14% 14%
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SARA LEE CORP. FUTURES (00)

00 Clearing Increase usD 5% 5% 14% 14%

SeaBright Insurance Holdings, Inc. (SE9)

SE9 Customer Rate Decrease usD 27% 27% 20% 20%

SE9 Clearing Decrease uUsD 27% 27% 14% 14%

SEARS HOLDINGS CORPORATION (SHL)

SHL Customer Rate Increase uUsD 20% 20% 30% 30%

SHL Clearing Increase usD 20% 20% 30% 30%

SIGMA DESIGNS, INC. (SIG)

SIG Customer Rate Decrease usD 29% 29% 22% 22%

SIG Clearing Decrease uUsD 29% 29% 22% 22%

SIGMA-ALDRICH CORPORATION (SAC)

SAC Clearing Increase usD 9% 9% 15% 15%

Signature Bank (SBN)

SBN Clearing Decrease usD 20% 20% 12% 12%

SILVER WHEATON CORP. (SLW)

SL  Customer Rate Increase usb 20% 20% 30% 30%

SL  Clearing Increase USD 14% 14% 30% 30%

Simmons First National Corporation (SFN)

SFN Customer Rate Increase uUsD 20% 20% 25% 25%

SFN Clearing Increase usD 17% 17% 25% 25%

SIMON PROPERTY GROUP,INC FUTURES (20)

Z0  Customer Rate Increase usD 20% 20% 26% 26%

Z0 Clearing Increase usD 19% 19% 26% 26%

SK TELECOM CO., LTD (SKM)

SK  Customer Rate Decrease uUsD 30% 30% 20% 20%

SK  Clearing Decrease usD 30% 30% 17% 17%

SL GREEN REALTY CORP. (SLG)

SLG Customer Rate Increase usb 20% 20% 30% 30%

SLG Clearing Increase usD 14% 14% 30% 30%

SNAP-ON INCORPORATED (SNA)

SNA Customer Rate Decrease usD 30% 30% 20% 20%

SNA Clearing Decrease usD 30% 30% 9% 9%
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SONIC AUTOMOTIVE, INC.-CL A (SAH)

SAH Customer Rate Increase usD 20% 20% 30% 30%

SAH Clearing Increase usD 17% 17% 30% 30%

SONY CORPORATION (SNE)

SNE Customer Rate Decrease uUsD 28% 28% 21% 21%

SNE Clearing Decrease uUsD 28% 28% 21% 21%

Southside Bancshares, Inc. (SBS)

SBS Clearing Increase usD 12% 12% 20% 20%

Southwest Bancorp, Inc. - OKLA (OKS)

OK Customer Rate Increase usD 20% 20% 26% 26%

OK Clearing Increase uUsD 14% 14% 26% 26%

SPRINT NEXTEL CORPORATION (S7)

S7  Customer Rate Increase usD 20% 20% 30% 30%

S7 Clearing Increase usD 19% 19% 30% 30%

STAPLES, INC. (STS)

STS Clearing Increase uUsD 9% 9% 16% 16%

Sterling Financial Corporation (ST8)

ST8 Customer Rate Increase usD 20% 20% 30% 30%

ST8 Clearing Increase usD 20% 20% 30% 30%

STIFEL FINANCIAL CORP. (SF9)

SF9 Clearing Decrease usD 20% 20% 11% 11%

STREET TRACKS GOLD TRUST FUTURES (GL9)

GL9 Customer Rate Increase usD 20% 20% 30% 30%

GL9 Clearing Increase usD 15% 15% 30% 30%

SUNTECH POWER HOLDINGS (STP)

STP Customer Rate Increase uUsD 24% 24% 30% 30%

STP Clearing Increase usD 24% 24% 30% 30%

T. ROWE PRICE GROUP, INC. (TRO)

TR  Customer Rate Increase usD 20% 20% 24% 24%

TR Clearing Increase usD 18% 18% 24% 24%

TENET HEALTHCARE CORP. (TE)

TE  Customer Rate Increase usD 20% 20% 30% 30%

TE Clearing Increase usD 15% 15% 30% 30%
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Terex Corporation (TEX)

TEX Customer Rate Increase usD 23% 23% 30% 30%

TEX Clearing Increase usD 23% 23% 30% 30%

TESORO CORP (TSO)

TSO Customer Rate Decrease uUsD 30% 30% 24% 24%

TSO Clearing Decrease uUsD 30% 30% 24% 24%

Texas Capital Bancshares, Inc. (TC9)

TC9 Clearing Decrease usD 20% 20% 14% 14%

TEXAS INSTRUMENTS INCORPORATED FUT (TI)

Tl Clearing Decrease usD 18% 18% 13% 13%

TEXTRON INC. FUTURES (TXT)

TXT Customer Rate Decrease usD 30% 30% 24% 24%

TXT Clearing Decrease usD 30% 30% 24% 24%

TFS Financial Corporation (TFS)

TFS Clearing Decrease usD 20% 20% 5% 5%

The Charles Schwab Corporation (SC9)

SC9 Customer Rate Decrease usD 24% 24% 20% 20%

SC9 Clearing Decrease uUsD 24% 24% 16% 16%

THE CHEESECAKE FACTORY INCORPORATE (CAK)

CAK Customer Rate Decrease uUsD 25% 25% 20% 20%

CAK Clearing Decrease usD 25% 25% 14% 14%

THE COLONIAL BANCGROUP, INC. (CNB)

CN  Customer Rate Increase usb 20% 20% 30% 30%

CN Clearing Increase usD 20% 20% 30% 30%

THE E.W. SCRIPPS COMPANY -CI. A (WSC)

WS Customer Rate Increase usD 20% 20% 30% 30%

WS Clearing Increase usD 10% 10% 30% 30%

THE FIRST AMERICAM CORPORATION (FAF)

FAF Customer Rate Increase usD 20% 20% 30% 30%

FAF Clearing Increase usD 12% 12% 30% 30%

THE MEDICINES COMPANY (MDO)

MD Customer Rate Increase usD 24% 24% 30% 30%

MD Clearing Increase usD 24% 24% 30% 30%

The Navigators Group, Inc. (NAV)

NAV Clearing Decrease uUsD 20% 20% 12% 12%
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THE PEPSI BOTTLING GROUP, INC. (PBG)

PB  Customer Rate Increase uUsD 20% 20% 30% 30%

PB Clearing Increase usD 10% 10% 30% 30%

The Phoenix Companies, Inc. (PNX)

PNX Customer Rate Increase usD 20% 20% 30% 30%

PNX Clearing Increase uUsD 20% 20% 30% 30%

THE PROGRESSIVE CORPORATION (PGR)

PG Customer Rate Increase usb 20% 20% 24% 24%

PG Clearing Increase usD 18% 18% 24% 24%

The South Financial Group, Inc. (TSF)

TSF Customer Rate Increase usb 20% 20% 30% 30%

TSF Clearing Increase usD 20% 20% 30% 30%

The Student Loan Corporation (ST7)

ST7 Customer Rate Increase usD 20% 20% 30% 30%

ST7 Clearing Increase USD 14% 14% 30% 30%

TierOne Corporation (TON)

TO Customer Rate Decrease usb 26% 26% 20% 20%

TO Clearing Decrease usD 26% 26% 17% 17%

TOTAL SYSTEM SERVICES, INC. (TSS)

TSS Customer Rate Decrease usD 21% 21% 20% 20%

TSS Clearing Decrease usD 21% 21% 13% 13%

Tower Group, Inc. (TWG)

TW  Clearing Decrease usD 20% 20% 14% 14%

Transatlantic Holdings, Inc. (TRH)

TRH Customer Rate Increase usD 20% 20% 30% 30%

TRH Clearing Increase usD 20% 20% 30% 30%

TRANSOCEAN INC. (RIG)

RIG Customer Rate Increase usb 20% 20% 27% 27%

RIG Clearing Increase usD 18% 18% 27% 27%

TREX COMPANY, INC. (TWP)

TW  Customer Rate Decrease usb 30% 30% 23% 23%

TW Clearing Decrease usbD 30% 30% 23% 23%

TriCo Bancshares (TC8)

TC8 Customer Rate Decrease uUsD 30% 30% 21% 21%

TC8 Clearing Decrease uUsD 30% 30% 21% 21%
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TrustCo Bank Corp NY (TR9)

TR9 Clearing Decrease usD 20% 20% 14% 14%

TY TYCO INTERNATIONAL LTD (TY)

TY  Customer Rate Increase usD 20% 20% 27% 27%

TY Clearing Increase uUsD 20% 20% 27% 27%

TYSON FOODS, INC. - CI. A (TSN)

TSN Customer Rate Increase usD 20% 20% 30% 30%

TSN Clearing Increase usD 16% 16% 30% 30%

UBS AG (UBS)

UBS Customer Rate Increase usD 21% 21% 28% 28%

UBS Clearing Increase usD 21% 21% 28% 28%

ULTRA S&P 500 PROSHARES (SSO)

SS Customer Rate Increase uUsbD 20% 20% 22% 22%

SS Clearing Increase usD 11% 11% 22% 22%

UNDER ARMOUR, INC, - CLASS A (UA9)

UA9 Customer Rate Decrease usD 42% 42% 29% 29%

UA9 Clearing Decrease uUsD 42% 42% 29% 29%

Union Bankshares Corporation (UB7)

UB7 Customer Rate Increase usD 20% 20% 23% 23%

UB7 Clearing Increase usD 16% 16% 23% 23%

UNION PACIFIC CORPORATION (NJ)

NJ  Clearing Increase usb 8% 8% 15% 15%

UNITED STATES STEEL CORP (X)

X Customer Rate Increase usD 22% 22% 30% 30%

X Clearing Increase usD 22% 22% 30% 30%

UNITED THERAPEUTICS CORPORATION (UTH)

UTH Customer Rate Decrease usD 30% 30% 20% 20%

UTH Clearing Decrease usD 30% 30% 13% 13%

USEC INC. (USU)

US Customer Rate Decrease uUsD 30% 30% 20% 20%

US Clearing Decrease usD 30% 30% 17% 17%

USG CORPORATION (USG)

US Customer Rate Increase usb 20% 20% 29% 29%

US Clearing Increase usD 16% 16% 29% 29%
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VALERO ENERGY CORPORATION FUTURES (QT)

QT Customer Rate Increase usD 23% 23% 29% 29%

QT Clearing Increase usD 23% 23% 29% 29%

VARIAN MEDICAL SYSTEMS, INC. (VAR)

VAR Customer Rate Decrease uUsD 27% 27% 20% 20%

VAR Clearing Decrease uUsD 27% 27% 18% 18%

VeriSign, Inc. (VRS)

VRS Customer Rate Decrease usD 21% 21% 20% 20%

VRS Clearing Decrease usD 21% 21% 15% 15%

VIACOM INC. (VI)

VI Customer Rate Increase usD 20% 20% 30% 30%

\ Clearing Increase usD 15% 15% 30% 30%

VISA INC. - CI. A (VAI)

VAl Customer Rate Decrease usD 30% 30% 20% 20%

VAl Clearing Decrease usD 30% 30% 17% 17%

VISHAY INTERTECHNOLOGY (VSH)

VSH Customer Rate Decrease usb 30% 30% 20% 20%

VSH Clearing Decrease usD 30% 30% 20% 20%

VMWARE, INC. - CLASS A (VMW)

VM  Customer Rate Decrease usD 40% 40% 24% 24%

VM  Clearing Decrease usb 40% 40% 24% 24%

Washington Federal, Inc. (WFS)

WF Customer Rate Increase usD 20% 20% 30% 30%

WF Clearing Increase usD 20% 20% 30% 30%

WATERS CORPORATION (WAT)

WA Customer Rate Decrease usD 30% 30% 20% 20%

WA Clearing Decrease usD 30% 30% 12% 12%

WATSON PHARMACEUTICALS, INC. (WPI)

WPI Customer Rate Decrease usD 25% 25% 20% 20%

WPI Clearing Decrease usD 25% 25% 8% 8%

WELLS FARGO & CO. FUTURES (WF)

WF Customer Rate Increase usD 20% 20% 24% 24%

WF Clearing Increase usD 15% 15% 24% 24%

West Coast Bancorp OREGON (WCB)

WC Customer Rate Increase uUsD 20% 20% 30% 30%

WC Clearing Increase usD 20% 20% 30% 30%
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Western Alliance Bancorporation (WAL)

WA Customer Rate Increase UsD 20% 20% 30% 30%

WA Clearing Increase usD 20% 20% 30% 30%

Westfield Financial, Inc. (WFD)

WF  Clearing Decrease uUsD 20% 20% 11% 11%

WEYERHARUSER CO. FUTURES (0R)

OR Customer Rate Increase UsD 20% 20% 21% 21%

OR Clearing Increase usD 13% 13% 21% 21%

WILLIAMS-SONOMA, INC. (WSM)

WS Customer Rate Increase usD 21% 21% 30% 30%

WS Clearing Increase USD 21% 21% 30% 30%

WILLIS GROUP HOLDINGS LIMITED (WSH)

WS Customer Rate Increase uSsD 20% 20% 25% 25%

WS Clearing Increase usD 10% 10% 25% 25%

Wilshire Bancorp, Inc. (WIB)

WIB Customer Rate Increase usD 20% 20% 28% 28%

WIB Clearing Increase usD 20% 20% 28% 28%

WINDSTREAM CORPORATION (WI9)

WI9 Customer Rate Increase uSsD 20% 20% 28% 28%

WI9 Clearing Increase usD 13% 13% 28% 28%

WRIGHT EXPRESS CORPORATION (WXS)

WX Customer Rate Increase usD 20% 20% 30% 30%

WX Clearing Increase usD 16% 16% 30% 30%

Yadkin Valley Financial Corporation (YAV)

YAV Customer Rate Increase usD 23% 23% 29% 29%

YAV Clearing Increase UsSD 23% 23% 29% 29%

YAMANA GOLD INC. (AUY)

AUY Customer Rate Increase usD 20% 20% 25% 25%

AUY Clearing Increase usD 20% 20% 25% 25%

YINGLI GREEN ENERGY HOLDING CO. LTD (YGE)

YG Customer Rate Increase usD 21% 21% 30% 30%

YG Clearing Increase USsSD 21% 21% 30% 30%

ZALE CORPORATION (ZLC)

ZLC Customer Rate Increase usD 20% 20% 27% 27%

ZLC Clearing Increase UusD 19% 19% 27% 27%
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Zenith National Insurance Corp. (ZNT)

ZNT Clearing Decrease uUsD 20% 20% 13% 13%

Zimmer Holdings, Inc. (ZMH)

ZM Clearing Decrease usD 19% 19% 13% 13%
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