
 
 
 
 
 
 
 
 
  14-415

TO: 

FROM: 

Clearing Member Firms 
Chief Financial Officers 
Back Office Managers 
Margin Managers 

SUBJECT: 

DATE: Thursday, October 23, 2014 

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

The rates will be effective after the close of business on  

and subscribe to the Performance Bond Rates Advisory Notice listserver. 

Current rates as of: 

Wednesday, October 22, 2014. 

Friday, October 24, 2014. 

In this current advisory there are changes to the 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 that is 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 puts is a percentage of the outright margin on one 
underlying futures contract. 
 

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

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. 

http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html 

CME Clearing 

Performance Bond Requirements 

http://www.cmegroup.com/newsletter/web2lead/web2sf-old.html
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 SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS 

Outright Rates 

New 
Maintenance 

Current 
Maintenance 

Current 
Initial 

New Initial ISO Change Rate Type Description CC 

ELECTRICITY - Outright Rates 

PJM PECO Z5 MW PK CLM DA LMP (4N) 

Spec Increase USD  440  400  495  450  Mnths 3-11  4N 

Hedge/Member Increase USD  400  400  450  450  Mnths 3-11  4N 

ETHANOL - Outright Rates 

D6 ETHANOL RINS 2014 (D64) 

Spec Decrease USD  6,600  6,000  5,940  5,400  Mnth 1  D64 

Hedge/Member Decrease USD  6,000  6,000  5,400  5,400  Mnth 1  D64 

Spec Decrease USD  6,600  6,000  5,940  5,400  Mnths 2+  D64 

Hedge/Member Decrease USD  6,000  6,000  5,400  5,400  Mnths 2+  D64 

ETHANOL(PL) T2 FOB RTRDM INCL (Z1) 

Spec Increase EUR  1,760  1,600  1,980  1,800  Mnth 1  Z1 

Hedge/Member Increase EUR  1,600  1,600  1,800  1,800  Mnth 1  Z1 

NATURAL GAS - Outright Rates 

HOUSTON SHIP CHANNEL BASIS FUT (NH) 

Spec Increase USD  77  70  94  85  Mnths 13+  NH 

Hedge/Member Increase USD  70  70  85  85  Mnths 13+  NH 

NORTHWEST PIPELINE BASIS FUT (NR) 

Spec Increase USD  220  200  248  225  Mnths 17+  NR 

Hedge/Member Increase USD  200  200  225  225  Mnths 17+  NR 

TENNESSEE 500 LEG NG SWING (T7) 

Spec Increase USD  825  750  1,100  1,000  All Months  T7 

Hedge/Member Increase USD  750  750  1,000  1,000  All Months  T7 

TEXAS EASTERN ZONE M-3 BASIS FUT (NX) 

Spec Increase USD  770  700  935  850  Nov 2015+  NX 

Hedge/Member Increase USD  700  700  850  850  Nov 2015+  NX 

TRANSCO ZONE 3 BASIS (CZ) 

Spec Increase USD  138  125  154  140  Mth 1  CZ 

Hedge/Member Increase USD  125  125  140  140  Mth 1  CZ 

Spec Increase USD  105  95  121  110  Mth 2  CZ 

Hedge/Member Increase USD  95  95  110  110  Mth 2  CZ 

Spec Increase USD  94  85  105  95  Mths 3 - 6  CZ 

Hedge/Member Increase USD  85  85  95  95  Mths 3 - 6  CZ 
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PETROLEUM CRACKS AND SPREADS - Outright Rates 

3.5% F OIL(PLTS) BRGES FOB RDM CRCK (BOB) 

Spec Increase USD  13,970  12,700  16,066  14,605  Mnth 1  BOB 

Hedge/Member Increase USD  12,700  12,700  14,605  14,605  Mnth 1  BOB 

CHI ULSD (PLATTS) VS. NY HRBR ULSD (5C) 

Spec Increase USD  2,750  2,500  3,190  2,900  Mnth 1  5C 

Hedge/Member Increase USD  2,500  2,500  2,900  2,900  Mnth 1  5C 

FUEL OIL CRACK VS. ICE (FO) 

Spec Increase USD  2,200  2,000  2,530  2,300  Mnth 1  FO 

Hedge/Member Increase USD  2,000  2,000  2,300  2,300  Mnth 1  FO 

G. COAST #6 FUEL OIL 3.0%  VS BRENT (GCI) 

Spec Increase USD  1,540  1,400  1,705  1,550    GCI 

Hedge/Member Increase USD  1,400  1,400  1,550  1,550    GCI 

RBOB GAS VS. NY HRBR ULSD FUT (RH) 

Spec Increase USD  1,430  1,300  1,650  1,500    RH 

Hedge/Member Increase USD  1,300  1,300  1,500  1,500    RH 

SINGAPORE FUEL OIL SPREAD FUT (SD) 

Spec Increase USD  2,530  2,300  3,190  2,900  Mnths 26+  SD 

Hedge/Member Increase USD  2,300  2,300  2,900  2,900  Mnths 26+  SD 

SPORE FUEL OIL 180CST 6.35 CK (STR) 

Spec Increase USD  2,750  2,500  3,025  2,750    STR 

Hedge/Member Increase USD  2,500  2,500  2,750  2,750    STR 

REFINED PRODUCTS - Outright Rates 

EIA FLAT TAX US RETAIL GASOLINE FUT (JE) 

Spec Increase USD  6,050  5,500  6,600  6,000  Month 1  JE 

Hedge/Member Increase USD  5,500  5,500  6,000  6,000  Month 1  JE 
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WEATHER - Outright Rates 

BALTIMORE MONTHLY CDD FUTURES (KV) 

Spec Increase USD  19%  17%  22%  20%    KV 

Hedge/Member Increase USD  17%  17%  20%  20%    KV 

H5 DALLAS HDD FUTURES (H5) 

Spec Increase USD  21%  19%  23%  21%    H5 

Hedge/Member Increase USD  19%  19%  21%  21%    H5 

K2 CHICAGO CDD FUTURES (K2) 

Spec Increase USD  19%  17%  21%  19%    K2 

Hedge/Member Increase USD  17%  17%  19%  19%    K2 

K3 CINCINNATI CDD FUTURES (K3) 

Spec Increase USD  20%  18%  22%  20%    K3 

Hedge/Member Increase USD  18%  18%  20%  20%    K3 

K4 NEW YORK CDD FUTURES (K4) 

Spec Increase USD  19%  17%  22%  20%    K4 

Hedge/Member Increase USD  17%  17%  20%  20%    K4 

K5 DALLAS CDD FUTURES (K5) 

Spec Increase USD  9%  8%  11%  10%    K5 

Hedge/Member Increase USD  8%  8%  10%  10%    K5 

K9 DES MOINES CDD FUTURES (K9) 

Spec Increase USD  18%  16%  20%  18%    K9 

Hedge/Member Increase USD  16%  16%  18%  18%    K9 

KANSAS CITY MONTHLY FUTURES (KX) 

Spec Increase USD  13%  12%  17%  15%    KX 

Hedge/Member Increase USD  12%  12%  15%  15%    KX 

MINNEAPOLIS MONTHLY CDD FUTURES (KQ) 

Spec Increase USD  21%  19%  23%  21%    KQ 

Hedge/Member Increase USD  19%  19%  21%  21%    KQ 

SACRAMENTO MONTHLY CDD FUTURES (KS) 

Spec Increase USD  11%  10%  13%  12%    KS 

Hedge/Member Increase USD  10%  10%  12%  12%    KS 
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CRUDE OIL - Intra Spreads 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (CRUDE OIL  LAST DAY FINANCIAL FUT) 

Spec Increase USD  495  450  825  750    26 

Hedge/Member Increase USD  450  450  750  750    26 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (CRUDE OIL FINANCIAL FUTURES) 

Spec Increase USD  495  450  825  750    WS 

Hedge/Member Increase USD  450  450  750  750    WS 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (CRUDE OIL FUTURE NYMEX) 

Spec Increase USD  495  450  825  750    CL 

Hedge/Member Increase USD  450  450  750  750    CL 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (CRUDE OIL TRADE AT MARKER LONDON) 

Spec Increase USD  495  450  825  750    CLL 

Hedge/Member Increase USD  450  450  750  750    CLL 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (CRUDE OIL TRADE AT MARKER SINGAPORE) 

Spec Increase USD  495  450  825  750    CLS 

Hedge/Member Increase USD  450  450  750  750    CLS 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (CRUDE OIL TRADE AT SETTLEMENT) 

Spec Increase USD  495  450  825  750    CLT 

Hedge/Member Increase USD  450  450  750  750    CLT 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (E-MINI CRUDE OIL FUTURES) 

Spec Increase USD  248  225  413  375    QM 

Hedge/Member Increase USD  225  225  375  375    QM 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (MICRO CRUDE OIL FUTURES) 

Spec Increase USD  0  0  1  1    MCL 

Hedge/Member Increase USD  0  0  1  1    MCL 

Light Sweet Crude Oil (CL) - 1 Month Butterfly Month 01-03 (SYNCRUDE OIL  LAST DAY FINANCI) 

Spec Increase USD  495  450  825  750    S26 

Hedge/Member Increase USD  450  450  750  750    S26 

Light Sweet Crude Oil (CL) - 1 Month Condor Month 1-4 (CRUDE OIL FUTURE NYMEX) 

Spec Increase USD  495  450  660  600    CL 

Hedge/Member Increase USD  450  450  600  600    CL 

Light Sweet Crude Oil (CL) - 1 Month Condor Month 1-4 (CRUDE OIL TRADE AT MARKER LONDON) 

Spec Increase USD  495  450  660  600    CLL 

Hedge/Member Increase USD  450  450  600  600    CLL 
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Light Sweet Crude Oil (CL) - 1 Month Condor Month 1-4 (CRUDE OIL TRADE AT MARKER SINGAPORE) 

Spec Increase USD  495  450  660  600    CLS 

Hedge/Member Increase USD  450  450  600  600    CLS 

Light Sweet Crude Oil (CL) - 1 Month Condor Month 1-4 (CRUDE OIL TRADE AT SETTLEMENT) 

Spec Increase USD  495  450  660  600    CLT 

Hedge/Member Increase USD  450  450  600  600    CLT 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2014, Jun 2015, Dec 2015 (CRUDE OIL FUTURE NYMEX) 

Spec Increase USD  110  100  330  300    CL 

Hedge/Member Increase USD  100  100  300  300    CL 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2014, Jun 2015, Dec 2015 (CRUDE OIL TRADE AT MARKER 
LONDON) 

Spec Increase USD  110  100  330  300    CLL 

Hedge/Member Increase USD  100  100  300  300    CLL 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2014, Jun 2015, Dec 2015 (CRUDE OIL TRADE AT MARKER 
SINGAPORE) 

Spec Increase USD  110  100  330  300    CLS 

Hedge/Member Increase USD  100  100  300  300    CLS 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2014, Jun 2015, Dec 2015 (CRUDE OIL TRADE AT SETTLEMENT) 

Spec Increase USD  110  100  330  300    CLT 

Hedge/Member Increase USD  100  100  300  300    CLT 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2017, Jun 2018, Dec 2018 (CRUDE OIL FUTURE NYMEX) 

Spec Decrease USD  330  300  275  250    CL 

Hedge/Member Decrease USD  300  300  250  250    CL 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2017, Jun 2018, Dec 2018 (CRUDE OIL TRADE AT MARKER 
LONDON) 

Spec Decrease USD  330  300  275  250    CLL 

Hedge/Member Decrease USD  300  300  250  250    CLL 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2017, Jun 2018, Dec 2018 (CRUDE OIL TRADE AT MARKER 
SINGAPORE) 

Spec Decrease USD  330  300  275  250    CLS 

Hedge/Member Decrease USD  300  300  250  250    CLS 

Light Sweet Crude Oil (CL) - Semi-Annual Butterfly Dec 2017, Jun 2018, Dec 2018 (CRUDE OIL TRADE AT SETTLEMENT) 

Spec Decrease USD  330  300  275  250    CLT 

Hedge/Member Decrease USD  300  300  250  250    CLT 
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WTI Calendar Swap (CS) - 1 Month Butterfly Month 1-3.  (WTI CALENDAR FUT) 

Spec Increase USD  495  450  825  750    CS 

Hedge/Member Increase USD  450  450  750  750    CS 
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REFINED PRODUCTS - Intra Spreads 

Heating Oil Calendar Swap (MP) - 1 Month Butterfly Month 10-12. (NY HRBR ULSD FIN FUT) 

Spec Decrease USD  165  150  138  125    MP 

Hedge/Member Decrease USD  150  150  125  125    MP 

Heating Oil Calendar Swap (MP) - 1 Month Butterfly Month 11-13. (NY HRBR ULSD FIN FUT) 

Spec Decrease USD  165  150  138  125    MP 

Hedge/Member Decrease USD  150  150  125  125    MP 

Heating Oil Calendar Swap (MP) - 1 Month Butterfly Month 12-14. (NY HRBR ULSD FIN FUT) 

Spec Decrease USD  165  150  138  125    MP 

Hedge/Member Decrease USD  150  150  125  125    MP 

Heating Oil Calendar Swap (MP) - 1 Month Butterfly Month 1-3. (NY HRBR ULSD FIN FUT) 

Spec Increase USD  935  850  1,100  1,000    MP 

Hedge/Member Increase USD  850  850  1,000  1,000    MP 

Heating Oil Calendar Swap (MP) - 1 Month Butterfly Month 4-6. (NY HRBR ULSD FIN FUT) 

Spec Decrease USD  165  150  138  125    MP 

Hedge/Member Decrease USD  150  150  125  125    MP 

Heating Oil Calendar Swap (MP) - 1 Month Butterfly Month 7-9. (NY HRBR ULSD FIN FUT) 

Spec Decrease USD  165  150  138  125    MP 

Hedge/Member Decrease USD  150  150  125  125    MP 

Heating Oil Calendar Swap (MP) - 1 Month Butterfly Month 9-11.  (NY HRBR ULSD FIN FUT) 

Spec Decrease USD  165  150  138  125    MP 

Hedge/Member Decrease USD  150  150  125  125    MP 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 10-12 (HEATING OIL TAM PLATTS PRIC) 

Spec Decrease USD  165  150  138  125    HOS 

Hedge/Member Decrease USD  150  150  125  125    HOS 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 10-12 (HEATING OIL TAM PLATTS PRICE) 

Spec Decrease USD  165  150  138  125    HO4 

Hedge/Member Decrease USD  150  150  125  125    HO4 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 10-12 (NY HARBOR ULSD FUT) 

Spec Decrease USD  165  150  138  125    HO 

Hedge/Member Decrease USD  150  150  125  125    HO 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 10-12 (NY HRBR ULSD LNDN TRD MRK) 

Spec Decrease USD  165  150  138  125    HOL 

Hedge/Member Decrease USD  150  150  125  125    HOL 
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NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 10-12 (NY HRBR ULSD PLATTS 3:15 MRK) 

Spec Decrease USD  165  150  138  125    HO3 

Hedge/Member Decrease USD  150  150  125  125    HO3 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 10-12 (NY HRBR ULSD PLATTS 3:15 TRD MRK) 

Spec Decrease USD  165  150  138  125    HOP 

Hedge/Member Decrease USD  150  150  125  125    HOP 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 10-12 (NY HRBR ULSD TAS) 

Spec Decrease USD  165  150  138  125    HOT 

Hedge/Member Decrease USD  150  150  125  125    HOT 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 11-13 (HEATING OIL TAM PLATTS PRIC) 

Spec Decrease USD  165  150  138  125    HOS 

Hedge/Member Decrease USD  150  150  125  125    HOS 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 11-13 (HEATING OIL TAM PLATTS PRICE) 

Spec Decrease USD  165  150  138  125    HO4 

Hedge/Member Decrease USD  150  150  125  125    HO4 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 11-13 (NY HARBOR ULSD FUT) 

Spec Decrease USD  165  150  138  125    HO 

Hedge/Member Decrease USD  150  150  125  125    HO 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 11-13 (NY HRBR ULSD LNDN TRD MRK) 

Spec Decrease USD  165  150  138  125    HOL 

Hedge/Member Decrease USD  150  150  125  125    HOL 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 11-13 (NY HRBR ULSD PLATTS 3:15 MRK) 

Spec Decrease USD  165  150  138  125    HO3 

Hedge/Member Decrease USD  150  150  125  125    HO3 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 11-13 (NY HRBR ULSD PLATTS 3:15 TRD MRK) 

Spec Decrease USD  165  150  138  125    HOP 

Hedge/Member Decrease USD  150  150  125  125    HOP 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 11-13 (NY HRBR ULSD TAS) 

Spec Decrease USD  165  150  138  125    HOT 

Hedge/Member Decrease USD  150  150  125  125    HOT 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 12-14 (HEATING OIL TAM PLATTS PRIC) 

Spec Decrease USD  165  150  138  125    HOS 

Hedge/Member Decrease USD  150  150  125  125    HOS 
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NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 12-14 (HEATING OIL TAM PLATTS PRICE) 

Spec Decrease USD  165  150  138  125    HO4 

Hedge/Member Decrease USD  150  150  125  125    HO4 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 12-14 (NY HARBOR ULSD FUT) 

Spec Decrease USD  165  150  138  125    HO 

Hedge/Member Decrease USD  150  150  125  125    HO 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 12-14 (NY HRBR ULSD LNDN TRD MRK) 

Spec Decrease USD  165  150  138  125    HOL 

Hedge/Member Decrease USD  150  150  125  125    HOL 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 12-14 (NY HRBR ULSD PLATTS 3:15 MRK) 

Spec Decrease USD  165  150  138  125    HO3 

Hedge/Member Decrease USD  150  150  125  125    HO3 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 12-14 (NY HRBR ULSD PLATTS 3:15 TRD MRK) 

Spec Decrease USD  165  150  138  125    HOP 

Hedge/Member Decrease USD  150  150  125  125    HOP 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 12-14 (NY HRBR ULSD TAS) 

Spec Decrease USD  165  150  138  125    HOT 

Hedge/Member Decrease USD  150  150  125  125    HOT 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 1-3 (HEATING OIL TAM PLATTS PRIC) 

Spec Increase USD  935  850  1,100  1,000    HOS 

Hedge/Member Increase USD  850  850  1,000  1,000    HOS 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 1-3 (HEATING OIL TAM PLATTS PRICE) 

Spec Increase USD  935  850  1,100  1,000    HO4 

Hedge/Member Increase USD  850  850  1,000  1,000    HO4 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 1-3 (NY HARBOR ULSD FUT) 

Spec Increase USD  935  850  1,100  1,000    HO 

Hedge/Member Increase USD  850  850  1,000  1,000    HO 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 1-3 (NY HRBR ULSD LNDN TRD MRK) 

Spec Increase USD  935  850  1,100  1,000    HOL 

Hedge/Member Increase USD  850  850  1,000  1,000    HOL 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 1-3 (NY HRBR ULSD PLATTS 3:15 MRK) 

Spec Increase USD  935  850  1,100  1,000    HO3 

Hedge/Member Increase USD  850  850  1,000  1,000    HO3 
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NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 1-3 (NY HRBR ULSD PLATTS 3:15 TRD MRK) 

Spec Increase USD  935  850  1,100  1,000    HOP 

Hedge/Member Increase USD  850  850  1,000  1,000    HOP 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 1-3 (NY HRBR ULSD TAS) 

Spec Increase USD  935  850  1,100  1,000    HOT 

Hedge/Member Increase USD  850  850  1,000  1,000    HOT 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 4-6 (HEATING OIL TAM PLATTS PRIC) 

Spec Decrease USD  165  150  138  125    HOS 

Hedge/Member Decrease USD  150  150  125  125    HOS 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 4-6 (HEATING OIL TAM PLATTS PRICE) 

Spec Decrease USD  165  150  138  125    HO4 

Hedge/Member Decrease USD  150  150  125  125    HO4 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 4-6 (NY HARBOR ULSD FUT) 

Spec Decrease USD  165  150  138  125    HO 

Hedge/Member Decrease USD  150  150  125  125    HO 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 4-6 (NY HRBR ULSD LNDN TRD MRK) 

Spec Decrease USD  165  150  138  125    HOL 

Hedge/Member Decrease USD  150  150  125  125    HOL 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 4-6 (NY HRBR ULSD PLATTS 3:15 MRK) 

Spec Decrease USD  165  150  138  125    HO3 

Hedge/Member Decrease USD  150  150  125  125    HO3 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 4-6 (NY HRBR ULSD PLATTS 3:15 TRD MRK) 

Spec Decrease USD  165  150  138  125    HOP 

Hedge/Member Decrease USD  150  150  125  125    HOP 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 4-6 (NY HRBR ULSD TAS) 

Spec Decrease USD  165  150  138  125    HOT 

Hedge/Member Decrease USD  150  150  125  125    HOT 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 7-9 (HEATING OIL TAM PLATTS PRIC) 

Spec Decrease USD  165  150  138  125    HOS 

Hedge/Member Decrease USD  150  150  125  125    HOS 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 7-9 (HEATING OIL TAM PLATTS PRICE) 

Spec Decrease USD  165  150  138  125    HO4 

Hedge/Member Decrease USD  150  150  125  125    HO4 
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New Initial ISO Change Rate Type Description CC 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 7-9 (NY HARBOR ULSD FUT) 

Spec Decrease USD  165  150  138  125    HO 

Hedge/Member Decrease USD  150  150  125  125    HO 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 7-9 (NY HRBR ULSD LNDN TRD MRK) 

Spec Decrease USD  165  150  138  125    HOL 

Hedge/Member Decrease USD  150  150  125  125    HOL 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 7-9 (NY HRBR ULSD PLATTS 3:15 MRK) 

Spec Decrease USD  165  150  138  125    HO3 

Hedge/Member Decrease USD  150  150  125  125    HO3 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 7-9 (NY HRBR ULSD PLATTS 3:15 TRD MRK) 

Spec Decrease USD  165  150  138  125    HOP 

Hedge/Member Decrease USD  150  150  125  125    HOP 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 7-9 (NY HRBR ULSD TAS) 

Spec Decrease USD  165  150  138  125    HOT 

Hedge/Member Decrease USD  150  150  125  125    HOT 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 9-11 (HEATING OIL TAM PLATTS PRIC) 

Spec Decrease USD  165  150  138  125    HOS 

Hedge/Member Decrease USD  150  150  125  125    HOS 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 9-11 (HEATING OIL TAM PLATTS PRICE) 

Spec Decrease USD  165  150  138  125    HO4 

Hedge/Member Decrease USD  150  150  125  125    HO4 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 9-11 (NY HARBOR ULSD FUT) 

Spec Decrease USD  165  150  138  125    HO 

Hedge/Member Decrease USD  150  150  125  125    HO 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 9-11 (NY HRBR ULSD LNDN TRD MRK) 

Spec Decrease USD  165  150  138  125    HOL 

Hedge/Member Decrease USD  150  150  125  125    HOL 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 9-11 (NY HRBR ULSD PLATTS 3:15 MRK) 

Spec Decrease USD  165  150  138  125    HO3 

Hedge/Member Decrease USD  150  150  125  125    HO3 

NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 9-11 (NY HRBR ULSD PLATTS 3:15 TRD MRK) 

Spec Decrease USD  165  150  138  125    HOP 

Hedge/Member Decrease USD  150  150  125  125    HOP 
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NY Harbor No. 2 Heating Oil (HO) - 1 Month Butterfly Month 9-11 (NY HRBR ULSD TAS) 

Spec Decrease USD  165  150  138  125    HOT 

Hedge/Member Decrease USD  150  150  125  125    HOT 
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