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11-214
TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Thursday, June 23, 2011

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
Monday, June 27, 2011.

Current rates as of:

Thursday, June 23, 2011.

Tier Changes for Gulf Coast ULSD (Platts) Up-Down Spread Swap Futures (NY-LT)
Note: The revisions are in bold.

Tiers Old New
2 2" Nearby 2" — 6" Nearby
3 Greater than 2" Nearby | Greater than 6™ Nearby
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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

PETROLEUM CRACKS AND SPREADS - Outright Rates
1% FOIL(PLTS) CARGOES FOB NWE CRACK (FVB)
FVB  Spec Decrease usD 29,686 26,988 18,161 16,510
FVB  Hedge/Member Decrease uUsD 26,988 26,988 16,510 16,510
FUEL OIL NWE CRACK VS. ICE (FI)
Fl Spec Decrease USD 4,675 4,250 2,860 2,600
FI Hedge/Member Decrease usD 4,250 4,250 2,600 2,600
FUELOIL SWAP:CARGOES VS.BARGES (FS)
FS Spec Tier 1 Decrease USD 19,250 17,500 11,000 10,000
FS Hedge/Member Tier 1 Decrease usbD 17,500 17,500 10,000 10,000
FS Spec Tier 2 Decrease uUSD 19,250 17,500 9,350 8,500
FS Hedge/Member  Tier 2 Decrease USsSD 17,500 17,500 8,500 8,500
FS Spec Tier 3 Decrease uUSD 17,050 15,500 7,700 7,000
FS Hedge/Member Tier 3 Decrease USsSD 15,500 15,500 7,000 7,000
GASOIL 0.1 CIF NWE V. ISE SWAP (TU)
TU Spec Tier 1 Increase uUSD 3,300 3,000 4,675 4,250
TU Hedge/Member Tier 1 Increase USsSD 3,000 3,000 4,250 4,250
TU Spec Tier 2 Decrease uUSD 3,300 3,000 2,750 2,500
TU Hedge/Member Tier 2 Decrease uUsD 3,000 3,000 2,500 2,500
TU Spec Tier 3 Decrease usD 3,300 3,000 2,200 2,000
TU Hedge/Member Tier 3 Decrease usD 3,000 3,000 2,000 2,000
ICE BRENT DUBAI SWAP (DB)
DB Spec Tier 1 Decrease usD 1,375 1,250 990 900
DB Hedge/Member Tier 1 Decrease usD 1,250 1,250 900 900
DB Spec Tier 2 Decrease USD 880 800 660 600
DB Hedge/Member Tier 2 Decrease usD 800 800 600 600
DB Spec Tier 3 Decrease usD 880 800 550 500
DB Hedge/Member Tier 3 Decrease UsbD 800 800 500 500
DB Spec Tier 4 Decrease (UR]D) 1,210 1,100 825 750
DB Hedge/Member Tier 4 Decrease usD 1,100 1,100 750 750
JET BARGES VS. ICE GASOIL SWAP (JR)
JR Spec Tier 1 Decrease USD 8,800 8,000 6,600 6,000
JR Hedge/Member Tier 1 Decrease usD 8,000 8,000 6,000 6,000
JR Spec Tier 2 Decrease USD 8,800 8,000 4,950 4,500
JR Hedge/Member Tier 2 Decrease usD 8,000 8,000 4,500 4,500
JR Spec Tier 3 Decrease USD 6,600 6,000 3,850 3,500
JR Hedge/Member Tier 3 Decrease UsD 6,000 6,000 3,500 3,500
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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
JET CIF NWE VS ICE (JC)
JC Spec Tier 1 Decrease USD 8,800 8,000 6,600 6,000
JC Hedge/Member Tier 1 Decrease usD 8,000 8,000 6,000 6,000
JC Spec Tier 2 Decrease USD 8,800 8,000 4,950 4,500
JC Hedge/Member Tier 2 Decrease UsD 8,000 8,000 4,500 4,500
JC Spec Tier 3 Decrease USD 6,600 6,000 3,300 3,000
JC Hedge/Member Tier 3 Decrease UsD 6,000 6,000 3,000 3,000
MIN JET KERO BRGES FOB RDAM VS GSL (MJB)
MJB  Spec Tier 1 Decrease UsD 880 800 660 600
MJB  Hedge/Member Tier 1 Decrease USsSD 800 800 600 600
MJB  Spec Tier 2 Decrease USD 880 800 495 450
MJB  Hedge/Member Tier 2 Decrease UsD 800 800 450 450
MJB  Spec Tier 3 Decrease uUSD 660 600 385 350
MJB  Hedge/Member Tier 3 Decrease usD 600 600 350 350
MIN GSL .1 PLTS CRGS CIFNWE VS GSL (MGF)
MGF Spec Tier 1 Increase uUSD 330 300 468 425
MGF Hedge/Member Tier 1 Increase usD 300 300 425 425
MGF  Spec Tier 2 Decrease USD 330 300 275 250
MGF Hedge/Member Tier 2 Decrease usD 300 300 250 250
MGF  Spec Tier 3 Decrease usD 330 300 220 200
MGF Hedge/Member Tier 3 Decrease usD 300 300 200 200
MIN JETKERO CRGOS CIF NWE VS GASOIL (MJC)
MJC  Spec Tier 1 Decrease USD 880 800 660 600
MJC  Hedge/Member Tier 1l Decrease usD 800 800 600 600
MJC  Spec Tier 2 Decrease UsbD 880 800 495 450
MJC  Hedge/Member Tier 2 Decrease uUsD 800 800 450 450
MJC  Spec Tier 3 Decrease USD 660 600 330 300
MJC  Hedge/Member Tier 3 Decrease uUsD 600 600 300 300
NY HARBOR RESIDUAL FUEL CRACK SWAP (ML)
ML Spec Decrease USD 4,950 4,500 3,850 3,500
ML Hedge/Member Decrease usD 4,500 4,500 3,500 3,500
RBOB UP-DOWN CALENDAR SWAP (RV)
RV Spec Tier 3 Decrease (UR]D) 1,100 1,000 550 500
RV Hedge/Member Tier 3 Decrease usD 1,000 1,000 500 500
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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

SINGAPORE FUEL OIL SPREAD SWAP (SD)

SD Spec Tier 1 Decrease USD 4,950 4,500 3,300 3,000

SD Hedge/Member Tier 1 Decrease usD 4,500 4,500 3,000 3,000

SD Spec Tier 2 Decrease USD 4,950 4,500 2,750 2,500

SD Hedge/Member Tier 2 Decrease UsD 4,500 4,500 2,500 2,500

SD Spec Tier 3 Decrease UusD 3,300 3,000 2,200 2,000

SD Hedge/Member Tier 3 Decrease UsD 3,000 3,000 2,000 2,000

SINGAPORE JET KERO GASOIL SWAP (RK)

RK Spec Decrease USsSD 660 600 495 450

RK Hedge/Member Decrease USsSD 600 600 450 450

UP DOWN GC ULSD VS NMX HO SPRD (LT)

LT Spec Tier 3 Decrease uUSD 550 500 385 350

LT Hedge/Member Tier 3 Decrease USsSD 500 500 350 350

USGC UNL 87 CRACK SPREAD CAL SWAP (RU)

RU Spec Tier 3 Decrease uUSD 4,400 4,000 3,025 2,750

RU Hedge/Member Tier 3 Decrease USsSD 4,000 4,000 2,750 2,750
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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

COAL - Inter-commodity Spread Rates

CENTRAL APPALACHIAN COAL FUTURES (NY-QL - CME) vs HENRY HUB NATURAL GAS FUTURES (NY-NG, NN, HP)

Spread Credit Rate Increase +1:-1 30% 30% 50% 50%

COAL (API 2) CIF ARA (ARGUS/MCCLOSKEY) SWAP FUTURESS (NY-MTF - CME) vs CENTRAL APPALACHIAN COAL
FUTURES (NY-QL - CME)

Spread Credit Rate Increase +3:-2 40% 40% 55% 55%

COAL (API 4) FOB RICHARDS BAY (ARGUS/MCCLOSKEY) SWAP FUTURES (NY-MFF - CME) vs CENTRAL
APPALACHIAN COAL FUTURES (NY-QL - CME)

Spread Credit Rate Increase +3:-2 35% 35% 50% 50%

CRUDE OIL - Inter-commodity Spread Rates

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN JET KERO NORTHWEST EUROPE
(NWE) CALENDAR SWAP (PLATTS) (NYM-UJ - CME)

Spread Credit Rate Decrease +9:-1 65% 65% 55% 55%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN JET KERO ROTTERDAM
CALENDAR SWAP (NYM-UR - CME)

Spread Credit Rate Decrease +9:-1 65% 65% 55% 55%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN NAPHTHA CALENDAR SWAP
(NYM-UN - CME)

Spread Credit Rate Increase +9:-1 65% 65% 75% 75%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs JAPAN C&F NAPHTHA (PLATTS) SWAP
(NYM-JA - CME)

Spread Credit Rate Decrease +9:-1 75% 75% 65% 65%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL,
CS, WS)

Spread Credit Rate Increase +1:-1 75% 75% 80% 80%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs SINGAPORE JET KEROSENE SWAP (NYM-KS -
CME)

Spread Credit Rate Decrease +1:-1 65% 65% 55% 55%
BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs SINGAPORE NAPHTHA SWAP (NYM-SP - CME)

Spread Credit Rate Decrease +1:-1 65% 65% 55% 55%

DATED BRENT CRUDE OIL CALENDAR SWAP (NYM-UB - CME) vs LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL,
CS, WS)

Spread Credit Rate Increase +1:-1 70% 70% 80% 80%

DUBAI CRUDE OIL (PLATTS) CALENDAR SWAP FUTURES (NY-DC - CME) vs SINGAPORE FUEL OIL 380 CST
FUTURES (NY-HZ - CME)

Spread Credit Rate Decrease +5:-8 60% 60% 50% 50%

DUBAI CRUDE OIL CALENDAR SWAP (NYM-DC - CME) vs EUROPEAN SINGAPORE FUEL OIL 180CST CALENDAR
SWAP (NYM-UA - CME)
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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

Spread Credit Rate Decrease +33:-5 60% 60% 50% 50%
DUBAI CRUDE OIL CALENDAR SWAP (NYM-DC - CME) vs LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS)

Spread Credit Rate Increase +1:-1 70% 70% 80% 80%

DUBAI CRUDE OIL CALENDAR SWAP (NYM-DC - CME) vs SINGAPORE 380CST FUEL OIL (PLATTS) SWAP (NYM-SE
CME)

Spread Credit Rate Decrease +19:-3 60% 60% 50% 50%
DUBAI CRUDE OIL CALENDAR SWAP (NYM-DC - CME) vs SINGAPORE JET KEROSENE SWAP (NYM-KS - CME)

Spread Credit Rate Decrease +1:-1 70% 70% 55% 55%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL , CS, WS) vs NY 0.3% FUEL OIL (PLATTS) SWAP FUTURES (NY-VQ -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs CHICAGO ETHANOL (PLATTS) SWAP FUTURES (NY-CU -
CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%
LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs ETHANOL (EH - CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs GULF COAST ULSD (PLATTS) SWAP FUTURES (NY-LY -
CME)

Spread Credit Rate Increase +1:-1 50% 50% 70% 70%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs MONT BELVIEU ETHANE 5 DECIMALS (OPIS) SWAP
FUTURES (NY-CO - CME)

Spread Credit Rate Decrease +1:-1 45% 45% 35% 35%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY 0.3% FUEL OIL (PLATTS) SWAP FUTURES (NY-VQ -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY 0.7% FUEL OIL (PLATTS) SWAP FUTURES (NY-Y4 -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY 2.2% FUEL OIL (PLATTS) SWAP FUTURES (NY-Y3 -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%
LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs PROPANE NON-LDH MONT BELVIEU (OPIS) SWAP
FUTURES (NY-1R - CME)

Spread Credit Rate Increase +1:-1 45% 45% 50% 50%

LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS) vs GULF COAST ULTRA LOW SULFUR DIESEL (ULSD)
(NYM-LU - CME)

Spread Credit Rate Increase +1:-1 65% 65% 70% 70%
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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

LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS) vs NEW YORK 0.3% FUEL OIL HIPR (PLATTS) SWAP
(NYM-8N - CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%
LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS) vs NEW YORK HARBOR ETHANOL (NYM-QE - CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%

MONT BELVIEU NATURAL GASOLINE 5 DECIMALS (OPIS) SWAP FUTURES (NY-7Q - CME) vs LIGHT SWEET CRUDE
OIL FUTURES (NY-CL, CS, WS)

Spread Credit Rate Increase +1:-1 65% 65% 75% 75%

MONT BELVIEU PHYSICAL NATURAL GASOLINE (OPIS) (NYM-3R - CME) vs LIGHT, SWEET CRUDE OIL FUTURES
(NYM-CL, CS, WS)

Spread Credit Rate Increase +1:-1 65% 65% 75% 75%
NY HARBOR RBOB GASOLINE (NYM-RB, RL, RT) vs LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS)

Spread Credit Rate Increase +1:-1 65% 65% 75% 75%

NY RBOB (PLATTS) CALENDAR SWAP FUTURES (NY-RY - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS,
WS)

Spread Credit Rate Increase +1:-1 70% 70% 75% 75%
RBOB (PLATTS) CALENDAR SWAP (NYM-RY - CME) vs LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS)

Spread Credit Rate Increase +1:-1 70% 70% 75% 75%

ETHANOL - Inter-commodity Spread Rates

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs CHICAGO ETHANOL (PLATTS) SWAP FUTURES (NY-CU -
CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%
LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs ETHANOL (EH - CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%
LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%
LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS) vs NEW YORK HARBOR ETHANOL (NYM-QE - CME)

Spread Credit Rate Increase +1:-1 40% 40% 50% 50%

NATURAL GAS - Inter-commodity Spread Rates

CENTRAL APPALACHIAN COAL FUTURES (NY-QL - CME) vs HENRY HUB NATURAL GAS FUTURES (NY-NG, NN, HP)

Spread Credit Rate Increase +1:-1 30% 30% 50% 50%
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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

NGL/PETROCHEMICALS - Inter-commodity Spread Rates

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs MONT BELVIEU ETHANE 5 DECIMALS (OPIS) SWAP
FUTURES (NY-CO - CME)

Spread Credit Rate Decrease +1:-1 45% 45% 35% 35%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs PROPANE NON-LDH MONT BELVIEU (OPIS) SWAP
FUTURES (NY-1R - CME)

Spread Credit Rate Increase +1:-1 45% 45% 50% 50%

MONT BELVIEU NATURAL GASOLINE 5 DECIMALS (OPIS) SWAP FUTURES (NY-7Q - CME) vs LIGHT SWEET CRUDE
OIL FUTURES (NY-CL, CS, WS)

Spread Credit Rate Increase +1:-1 65% 65% 75% 75%

MONT BELVIEU PHYSICAL NATURAL GASOLINE (OPIS) (NYM-3R - CME) vs LIGHT, SWEET CRUDE OIL FUTURES
(NYM-CL, CS, WS)

Spread Credit Rate Increase +1:-1 65% 65% 75% 75%

PETROLEUM CRACKS AND SPREADS - Inter-commodity Spread Rates

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs SINGAPORE NAPHTHA SWAP (NYM-SP - CME)

Spread Credit Rate Decrease +1:-1 65% 65% 55% 55%
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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

REFINED PRODUCTS - Inter-commodity Spread Rates

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN JET KERO NORTHWEST EUROPE
(NWE) CALENDAR SWAP (PLATTS) (NYM-UJ - CME)

Spread Credit Rate Decrease +9:-1 65% 65% 55% 55%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN JET KERO ROTTERDAM
CALENDAR SWAP (NYM-UR - CME)

Spread Credit Rate Decrease +9:-1 65% 65% 55% 55%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs EUROPEAN NAPHTHA CALENDAR SWAP
(NYM-UN - CME)

Spread Credit Rate Increase +9:-1 65% 65% 75% 75%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs JAPAN C&F NAPHTHA (PLATTS) SWAP
(NYM-JA - CME)

Spread Credit Rate Decrease +9:-1 75% 75% 65% 65%

BRENT CRUDE OIL BULLET SWAP FINANCIAL (NYM-BB, BZ, CY) vs SINGAPORE JET KEROSENE SWAP (NYM-KS -
CME)

Spread Credit Rate Decrease +1:-1 65% 65% 55% 55%

DUBAI CRUDE OIL (PLATTS) CALENDAR SWAP FUTURES (NY-DC - CME) vs SINGAPORE FUEL OIL 380 CST
FUTURES (NY-HZ - CME)

Spread Credit Rate Decrease +5:-8 60% 60% 50% 50%

DUBAI CRUDE OIL CALENDAR SWAP (NYM-DC - CME) vs EUROPEAN SINGAPORE FUEL OIL 180CST CALENDAR
SWAP (NYM-UA - CME)

Spread Credit Rate Decrease +33:-5 60% 60% 50% 50%

DUBAI CRUDE OIL CALENDAR SWAP (NYM-DC - CME) vs SINGAPORE 380CST FUEL OIL (PLATTS) SWAP (NYM-SE
CME)

Spread Credit Rate Decrease +19:-3 60% 60% 50% 50%
DUBAI CRUDE OIL CALENDAR SWAP (NYM-DC - CME) vs SINGAPORE JET KEROSENE SWAP (NYM-KS - CME)

Spread Credit Rate Decrease +1:-1 70% 70% 55% 55%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL , CS, WS) vs NY 0.3% FUEL OIL (PLATTS) SWAP FUTURES (NY-VQ -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs GULF COAST ULSD (PLATTS) SWAP FUTURES (NY-LY -
CME)

Spread Credit Rate Increase +1:-1 50% 50% 70% 70%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY 0.3% FUEL OIL (PLATTS) SWAP FUTURES (NY-VQ -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY 0.7% FUEL OIL (PLATTS) SWAP FUTURES (NY-Y4 -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%
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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

LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS, WS) vs NY 2.2% FUEL OIL (PLATTS) SWAP FUTURES (NY-Y3 -
CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%

LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS) vs GULF COAST ULTRA LOW SULFUR DIESEL (ULSD)
(NYM-LU - CME)

Spread Credit Rate Increase +1:-1 65% 65% 70% 70%

LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS) vs NEW YORK 0.3% FUEL OIL HIPR (PLATTS) SWAP
(NYM-8N - CME)

Spread Credit Rate Increase +1:-1 60% 60% 65% 65%
NY HARBOR RBOB GASOLINE (NYM-RB, RL, RT) vs LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS)

Spread Credit Rate Increase +1:-1 65% 65% 75% 75%

NY RBOB (PLATTS) CALENDAR SWAP FUTURES (NY-RY - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL, CS,
WS)

Spread Credit Rate Increase +1:-1 70% 70% 75% 75%
RBOB (PLATTS) CALENDAR SWAP (NYM-RY - CME) vs LIGHT, SWEET CRUDE OIL FUTURES (NYM-CL, CS, WS)

Spread Credit Rate Increase +1:-1 70% 70% 75% 75%
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