& CME Group

11-414
TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Friday, Movember 11, 2011

To receive advanced notification of Performance Bond (margin) changes, through our free automated
mailing list, go to

http:/www.cmegroup.com/newsletter/web2leadweb2sf-old.html

and subscribe to the Performance Bond Rates Advisory Notice Jistserver.

As perthe 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
Saturday, November 12, 2011.

Current rates as of:

Thursday, November 10, 2011.

In this current advisory there are changes tothe Short Option Minimum and/or the Volatility Scan Range.
Below are descriptions of what each change affects:

The Short Option Minimum (SOM) is a charge thatis applied only to portfolios concentrated in short options
that do not generate a minimum margin requirement level when margins are calculated using the normal 16
SPAN scenarios. The SOM charge per short calls or short putsis a percentage of the outright margin on one
underlying futures contract

The volatility scan range isthe change in implied volatility that is used in each of SPAN's 16 scenarios.



Outrights

USDKRW Korean Wan FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(margins) o-iw 1w-im 1-2mMm 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M  1-2Y
1990 2040 2110 2180 2250 2320 2400 2600 2800 3860
Intra spread Rates

USDKRW Korean Wan FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
o-iw 1w-im 1-2mMm 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M 1-2Y
Tl 0-1wW 85 900 920 940 960 980 1000 1100 1200 1870
T2 1W-1M 85 850 870 890 910 930 1030 1130 1820
T3 1-2M 85 830 850 870 890 990 1090 1750
T4 2-3M 85 800 820 840 960 1060 1680

T5 3-4M 85 780 800 900 1000 1610

T6 4-5M 85 770 790 890 1540

T7 5-6M 85 750 850 1460

T8 6-9M 135 800 1260

T9 9-12M 200 1060

T10 1-2Y 420




Outrights

USDMYR Malaysian Ringgit FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(margins) o-iw 1w-iMm 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M 1-2Y
1520 1650 1850 2050 2260 2460 2670 3260 3900 4700
Intra spread Rates
USDMYR Malaysian Ringgit FX FWD 0-1\w  1w-1im  1-2M  2-3M  3-4M  4-5M 5-6M 6-9M 9-12M  1-2Y
T1 0-1wW 95 340 400 530 740 940 1150 1740 2380 3180
T2 1wW-1m 105 370 450 610 810 1020 1610 2250 3050
T3 1-2M 105 410 480 610 820 1410 2050 2850
T4 2-3M 105 450 510 620 1210 1850 2650
T5 3-4M 105 480 550 1000 1640 2440
T6 4-5M 105 530 800 1440 2240
T7 5-6M 105 590 1230 2030
T8 6-9M 200 640 1440
T9 9-12M 250 800
T10 1-2y 350




Outrights

USDIDR Indonesian Rupiah T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(margins) o-iw 1w-iMm 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M 1-2Y
2070 2130 2210 2300 2380 2460 2550 2800 3100 4600
Intra spread Rates
USDIDR Indonesian Rupiah 0-1lw  1W-iMm 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M  1-2Y
T1 0-1wW 130 720 780 850 980 1100 1180 1400 1700 2530
T2 1W-1M 130 730 800 920 1000 1100 1320 1580 2470
T3 1-2M 130 760 870 910 1000 1250 1470 2390
T4 2-3M 140 810 850 950 1180 1360 2300
T5 3-4M 150 800 900 1100 1300 2220
T6 4-5M 150 860 1050 1210 2140
T7 5-6M 160 1000 1170 2050
T8 6-9M 300 1100 1800
T9 9-12M 450 1600
T10 1-2y 700




Outrights

USDCOP Columbian Peso T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(margins) o-iw 1w-iMm 1-2M 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M 1-2Y
2350 2400 2480 2550 2630 2710 2800 3020 3270 4400
Intra spread Rates
USDCOP Columbian Peso 0-1w  1W-im  1-2M  2-3M  3-4M  4-5M 5-6M 6-9M 9-12M  1-2Y
T1 0-1wW 150 350 380 420 450 480 520 670 920 2050
T2 1wW-1m 150 350 380 400 420 470 620 870 2000
T3 1-2M 150 340 370 390 450 570 790 1920
T4 2-3M 150 320 350 410 520 720 1850
T5 3-4M 160 300 360 470 640 1770
T6 4-5M 170 300 400 580 1690
T7 5-6M 170 350 520 1600
T8 6-9M 200 470 1380
T9 9-12M 250 1130
T10 1-2y 360




Outrights

USDINR Indian Rupee FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(margins) 0-1wW 1W-1M i-2m 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M  1-2Y
1600 1670 1770 1880 1990 2100 2230 2600 3000 3800
Intra spread Rates

USDINR Indian Rupee FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
0-1wW 1W-1M i-2m 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M  1-2Y

T1 0-1W 105 310 350 380 450 500 630 1000 1400 2200

T2 1wW-1m 105 300 350 400 450 560 930 1330 2130

T3 1-2Mm 105 320 370 420 470 830 1230 2030

T4 2-3M 105 330 380 430 720 1120 1920

T5 3-4M 105 350 400 610 1010 1810

T6 4-5M 105 380 530 900 1700

T7 5-6M 105 500 770 1570

T8 6-9M 160 600 1200

T9 9-12M 200 800

T10 1-2Y 330




Intra spread Rates

USDPHP Philippine Peso FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(entry) 0-1wW 1W-1M i-2m 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M  1-2Y
1200 1300 1420 1570 1700 1870 2000 2500 3000 4000
Intra spread Rates

USDPHP Philippine Peso FX FWD 0-1lw  1w-im 1-2M 2-3M  3-4M 4-5M 5-6M 6-9M  9-12M  1-2Y
T1 0-1W 100 500 540 600 650 720 800 1300 1800 2800

T2 1W-1M 110 500 550 620 700 770 1200 1700 2700

T3 1-2Mm 120 510 580 650 740 1080 1580 2580

T4 2-3M 130 550 600 700 930 1430 2430

T5 3-4M 140 550 670 800 1300 2300

T6 4-5M 150 620 720 1130 2130

T7 5-6M 165 680 1000 2000

T8 6-9M 200 800 1500

T9 9-12M 250 1000

T10 1-2y 350




Outrights

USDTWD Taiwan Dollar FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(margins) 0-1wW 1W-1M i-2m 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M  1-2Y
1410 1430 1450 1470 1500 1520 1550 1610 1680 2050
Intra spread Rates

USDTWD Taiwan Dollar FX FWD 0-1lw  1w-im 1-2M 2-3M  3-4M 4-5M 5-6M 6-9M  9-12M  1-2Y
T1 0-1wW 90 350 380 410 450 480 520 600 700 850

T2 1W-1M 90 350 380 410 450 480 570 660 810

T3 1-2Mm 90 350 370 410 450 530 610 760

T4 2-3M 90 330 360 410 500 570 710

T5 3-4M 90 320 360 450 560 680

T6 4-5M 90 330 400 520 650

T7 5-6M 90 370 480 610

T8 6-9M 150 450 570

T9 9-12M 250 550

T10 1-2y 380




Outrights

USDRUB Russian Ruble FX FWD T1 T2 T3 T4 T5 T6 T7 T8 T9 T10
SPAN(margins) 0-1wW 1W-1M i-2m 2-3M 3-4M 4-5M 5-6M 6-9M 9-12M  1-2Y
4500 4700 5000 5300 5600 6000 6300 7350 8600 9100
Intra spread Rates

USDRUB Russian Ruble FX FWD 0-1lw  1w-im 1-2M 2-3M  3-4M 4-5M 5-6M 6-9M  9-12M  1-2Y
T1 0-1wW 420 830 2200 2700 3000 3450 3850 4000 4100 4600

T2 1W-1M 610 2100 2550 2850 3300 3700 3850 3900 4400

T3 1-2Mm 610 2400 2600 3000 3500 3600 3600 4100

T4 2-3M 610 2500 2800 3300 3500 3300 3800

T5 3-4M 610 2750 3200 3400 3200 3720

T6 4-5M 610 3050 3200 3000 3500

T7 5-6M 650 3000 2800 3150

T8 6-9M 900 2700 3000

T9 9-12M 1200 2800

T10 1-2y 1400




