
 
 
 
 
 
 
 
 
 
15-016

TO: 

FROM: 

Clearing Member Firms 
Chief Financial Officers 
Back Office Managers 
Margin Managers 

SUBJECT: 

DATE: Thursday, January 15, 2015 

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: 

Thursday, January 15, 2015. 

Friday, January 16, 2015. 

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


 
SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS 

Outright Rates 

New 
Maintenance 

Current 
Maintenance 

Current 
Initial 

New Initial ISO Change Rate Type Description CC 

ELECTRICITY - Outright Rates 

NEPOOL INTR HUB 5MW D AH O PK (H2) 

Spec Increase USD  33  30  44  40  Mnths 12+  H2 

Hedge/Member Increase USD  30  30  40  40  Mnths 12+  H2 

NEPOOL RHODE IL 5MW D AH O PK (U5) 

Spec Increase USD  33  30  44  40  Mnths 12+  U5 

Hedge/Member Increase USD  30  30  40  40  Mnths 12+  U5 

NYISO ZONE G 5MW D AH O PK (D2) 

Spec Increase USD  17  15  28  25  Mnths 12+  D2 

Hedge/Member Increase USD  15  15  25  25  Mnths 12+  D2 

FX - Outright Rates 

AFRICAN RAND FUTURES (RA) 

Spec Increase USD  1,870  1,700  2,090  1,900    RA 

Hedge/Member Increase USD  1,700  1,700  1,900  1,900    RA 

AUSTRALIAN DOLLAR FUTURES (AD) 

Spec Increase USD  1,793  1,630  1,980  1,800    AD 

Hedge/Member Increase USD  1,630  1,630  1,800  1,800    AD 

BPSF FUTURE (BF) 

Spec Increase CHF  3,300  3,000  6,600  6,000    BF 

Hedge/Member Increase CHF  3,000  3,000  6,000  6,000    BF 

BRITISH POUND FUTURES (BP) 

Spec Increase USD  1,650  1,500  1,760  1,600    BP 

Hedge/Member Increase USD  1,500  1,500  1,600  1,600    BP 

EC/CD CROSS RATE FUTURE (CC) 

Spec Increase CAD  3,080  2,800  4,125  3,750    CC 

Hedge/Member Increase CAD  2,800  2,800  3,750  3,750    CC 

EC/NKR FUTURES (CN) 

Spec Increase NOK  26,400  24,000  31,350  28,500    CN 

Hedge/Member Increase NOK  24,000  24,000  28,500  28,500    CN 

E-MICRO AUD/USD FUTURES (M6A) 

Spec Increase USD  179  163  198  180    M6A 

Hedge/Member Increase USD  163  163  180  180    M6A 

E-MICRO EUR/USD FUTURES (M6E) 

Spec Increase USD  286  260  308  280    M6E 

Hedge/Member Increase USD  260  260  280  280    M6E 
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E-MICRO GBP/USD FUTURES (M6B) 

Spec Increase USD  165  150  176  160    M6B 

Hedge/Member Increase USD  150  150  160  160    M6B 

E-MINI EURO FX FUTURE (E7) 

Spec Increase USD  1,430  1,300  1,540  1,400    E7 

Hedge/Member Increase USD  1,300  1,300  1,400  1,400    E7 

EURO FUTURE (EC) 

Spec Increase USD  2,860  2,600  3,080  2,800    EC 

Hedge/Member Increase USD  2,600  2,600  2,800  2,800    EC 

EURO FX/BP FUTURE (RP) 

Spec Increase GBP  1,540  1,400  1,760  1,600    RP 

Hedge/Member Increase GBP  1,400  1,400  1,600  1,600    RP 

EURO FX/JY FUTURE (RY) 

Spec Increase JPY  385,000  350,000  440,000  400,000    RY 

Hedge/Member Increase JPY  350,000  350,000  400,000  400,000    RY 

HUNGARIAN FORINT (USD) FUTURES (FR) 

Spec Increase USD  3,300  3,000  4,400  4,000    FR 

Hedge/Member Increase USD  3,000  3,000  4,000  4,000    FR 

ISRAELI SHEKEL FUTURES (IS) 

Spec Increase USD  5,060  4,600  5,500  5,000    IS 

Hedge/Member Increase USD  4,600  4,600  5,000  5,000    IS 

KOREAN WON\U.S. DOLLAR FUTURE (KRW) 

Spec Increase USD  2,365  2,150  2,860  2,600    KRW 

Hedge/Member Increase USD  2,150  2,150  2,600  2,600    KRW 

NEW ZEALAND FUTURES (NE) 

Spec Increase USD  1,650  1,500  1,760  1,600    NE 

Hedge/Member Increase USD  1,500  1,500  1,600  1,600    NE 

NKR/USD FUTURES (UN) 

Spec Increase USD  7,700  7,000  9,350  8,500    UN 

Hedge/Member Increase USD  7,000  7,000  8,500  8,500    UN 

SFJY FUTURES (SJ) 

Spec Increase JPY  577,500  525,000  825,000  750,000    SJ 

Hedge/Member Increase JPY  525,000  525,000  750,000  750,000    SJ 
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U.S. DOLLAR TURKISH LIRA FUTURES (TRY) 

Spec Increase TRY  15,950  14,500  17,600  16,000    TRY 

Hedge/Member Increase TRY  14,500  14,500  16,000  16,000    TRY 

Page 4 of 51 1/15/2015 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com 



 
SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS 

Outright Rates 

New 
Maintenance 

Current 
Maintenance 

Current 
Initial 

New Initial ISO Change Rate Type Description CC 

METALS - Outright Rates 
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COMEX COPPER FUTURES (HG) 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth1  HG 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth1  HG 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth2  HG 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth2  HG 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth3  HG 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth3  HG 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth4  HG 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth4  HG 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth5  HG 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth5  HG 

Spec Increase USD  3,135  2,850  3,685  3,350  Mnth6  HG 

Hedge/Member Increase USD  2,850  2,850  3,350  3,350  Mnth6  HG 

Spec Increase USD  3,135  2,850  3,685  3,350  Mnth7  HG 

Hedge/Member Increase USD  2,850  2,850  3,350  3,350  Mnth7  HG 

Spec Increase USD  3,080  2,800  3,630  3,300  Mnth8  HG 

Hedge/Member Increase USD  2,800  2,800  3,300  3,300  Mnth8  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth9  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth9  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth10  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth10  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth11  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth11  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth12  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth12  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth13  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth13  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth14  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth14  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth15  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth15  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth16  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth16  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth17  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth17  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth18  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth18  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth19  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth19  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth20  HG 
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Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth20  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth21  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth21  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth22  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth22  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth23  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth23  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth24  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth24  HG 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth25  HG 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth25  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth26  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth26  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth27  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth27  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth28  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth28  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth29  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth29  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth30  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth30  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth31  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth31  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth32  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth32  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth33  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth33  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth34  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth34  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth35  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth35  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth36  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth36  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth37  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth37  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth38  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth38  HG 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth39+  HG 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth39+  HG 
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COMEX COPPER SWAP FUTURES (HGS) 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth1  HGS 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth1  HGS 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth2  HGS 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth2  HGS 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth3  HGS 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth3  HGS 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth4  HGS 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth4  HGS 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth5  HGS 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth5  HGS 

Spec Increase USD  3,135  2,850  3,685  3,350  Mnth6  HGS 

Hedge/Member Increase USD  2,850  2,850  3,350  3,350  Mnth6  HGS 

Spec Increase USD  3,135  2,850  3,685  3,350  Mnth7  HGS 

Hedge/Member Increase USD  2,850  2,850  3,350  3,350  Mnth7  HGS 

Spec Increase USD  3,080  2,800  3,630  3,300  Mnth8  HGS 

Hedge/Member Increase USD  2,800  2,800  3,300  3,300  Mnth8  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth9  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth9  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth10  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth10  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth11  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth11  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth12  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth12  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth13  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth13  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth14  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth14  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth15  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth15  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth16  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth16  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth17  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth17  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth18  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth18  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth19  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth19  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth20  HGS 

Page 8 of 51 1/15/2015 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com 



 
SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS 

Outright Rates 

New 
Maintenance 

Current 
Maintenance 

Current 
Initial 

New Initial ISO Change Rate Type Description CC 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth20  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth21  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth21  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth22  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth22  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth23  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth23  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth24  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth24  HGS 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth25  HGS 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth25  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth26  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth26  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth27  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth27  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth28  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth28  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth29  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth29  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth30  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth30  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth31  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth31  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth32  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth32  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth33  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth33  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth34  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth34  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth35  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth35  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth36  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth36  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth37  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth37  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth38  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth38  HGS 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth39+  HGS 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth39+  HGS 
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COPPER TAS (HGT) 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth1  HGT 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth1  HGT 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth2  HGT 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth2  HGT 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth3  HGT 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth3  HGT 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth4  HGT 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth4  HGT 

Spec Increase USD  3,190  2,900  3,740  3,400  Mnth5  HGT 

Hedge/Member Increase USD  2,900  2,900  3,400  3,400  Mnth5  HGT 

Spec Increase USD  3,135  2,850  3,685  3,350  Mnth6  HGT 

Hedge/Member Increase USD  2,850  2,850  3,350  3,350  Mnth6  HGT 

Spec Increase USD  3,135  2,850  3,685  3,350  Mnth7  HGT 

Hedge/Member Increase USD  2,850  2,850  3,350  3,350  Mnth7  HGT 

Spec Increase USD  3,080  2,800  3,630  3,300  Mnth8  HGT 

Hedge/Member Increase USD  2,800  2,800  3,300  3,300  Mnth8  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth9  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth9  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth10  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth10  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth11  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth11  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth12  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth12  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth13  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth13  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth14  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth14  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth15  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth15  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth16  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth16  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth17  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth17  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth18  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth18  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth19  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth19  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth20  HGT 
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Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth20  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth21  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth21  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth22  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth22  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth23  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth23  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth24  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth24  HGT 

Spec Increase USD  2,970  2,700  3,520  3,200  Mnth25  HGT 

Hedge/Member Increase USD  2,700  2,700  3,200  3,200  Mnth25  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth26  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth26  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth27  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth27  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth28  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth28  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth29  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth29  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth30  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth30  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth31  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth31  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth32  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth32  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth33  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth33  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth34  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth34  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth35  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth35  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth36  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth36  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth37  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth37  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth38  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth38  HGT 

Spec Increase USD  2,860  2,600  3,410  3,100  Mnth39+  HGT 

Hedge/Member Increase USD  2,600  2,600  3,100  3,100  Mnth39+  HGT 
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E-MINI COPPER FUTURES (QC) 

Spec Increase USD  1,595  1,450  1,870  1,700  Mnth1  QC 

Hedge/Member Increase USD  1,450  1,450  1,700  1,700  Mnth1  QC 

Spec Increase USD  1,595  1,450  1,870  1,700  Mnth2  QC 

Hedge/Member Increase USD  1,450  1,450  1,700  1,700  Mnth2  QC 

Spec Increase USD  1,595  1,450  1,870  1,700  Mnth3  QC 

Hedge/Member Increase USD  1,450  1,450  1,700  1,700  Mnth3  QC 

Spec Increase USD  1,595  1,450  1,870  1,700  Mnth4  QC 

Hedge/Member Increase USD  1,450  1,450  1,700  1,700  Mnth4  QC 

Spec Increase USD  1,595  1,450  1,870  1,700  Mnth5  QC 

Hedge/Member Increase USD  1,450  1,450  1,700  1,700  Mnth5  QC 

Spec Increase USD  1,568  1,425  1,843  1,675  Mnth6  QC 

Hedge/Member Increase USD  1,425  1,425  1,675  1,675  Mnth6  QC 

Spec Increase USD  1,568  1,425  1,843  1,675  Mnth7  QC 

Hedge/Member Increase USD  1,425  1,425  1,675  1,675  Mnth7  QC 

Spec Increase USD  1,540  1,400  1,815  1,650  Mnth8  QC 

Hedge/Member Increase USD  1,400  1,400  1,650  1,650  Mnth8  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth9  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth9  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth10  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth10  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth11  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth11  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth12  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth12  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth13  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth13  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth14  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth14  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth15  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth15  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth16  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth16  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth17  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth17  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth18  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth18  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth19  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth19  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth20  QC 
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Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth20  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth21  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth21  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth22  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth22  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth23  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth23  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth24  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth24  QC 

Spec Increase USD  1,485  1,350  1,760  1,600  Mnth25  QC 

Hedge/Member Increase USD  1,350  1,350  1,600  1,600  Mnth25  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth26  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth26  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth27  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth27  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth28  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth28  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth29  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth29  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth30  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth30  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth31  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth31  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth32  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth32  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth33  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth33  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth34  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth34  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth35  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth35  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth36  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth36  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth37  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth37  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth38  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth38  QC 

Spec Increase USD  1,430  1,300  1,705  1,550  Mnth39+  QC 

Hedge/Member Increase USD  1,300  1,300  1,550  1,550  Mnth39+  QC 
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NATURAL GAS - Outright Rates 

DOMINION BASIS FUT (PLATTS IFERC) (PG) 

Spec Increase USD  396  360  462  420  Mnths 21+  PG 

Hedge/Member Increase USD  360  360  420  420  Mnths 21+  PG 

E-MINI NATURAL GAS FUTURES (QG) 

Spec Increase USD  578  525  633  575  Summer 2015  QG 

Hedge/Member Increase USD  525  525  575  575  Summer 2015  QG 

Spec Increase USD  468  425  523  475  Winter 
2015/2016  

QG 

Hedge/Member Increase USD  425  425  475  475  Winter 
2015/2016  

QG 

HENRY HUB FUT (NN) 

Spec Increase USD  578  525  633  575  Summer 2015  NN 

Hedge/Member Increase USD  525  525  575  575  Summer 2015  NN 

Spec Increase USD  468  425  523  475  Winter 
2015/2016  

NN 

Hedge/Member Increase USD  425  425  475  475  Winter 
2015/2016  

NN 

HENRY HUB FUT TRADE AT SETTLEMENT (NNT) 

Spec Increase USD  578  525  633  575  Summer 2015  NNT 

Hedge/Member Increase USD  525  525  575  575  Summer 2015  NNT 

Spec Increase USD  468  425  523  475  Winter 
2015/2016  

NNT 

Hedge/Member Increase USD  425  425  475  475  Winter 
2015/2016  

NNT 

HENRY HUB NAT GAS LAST DAY DELV (MNG) 

Spec Increase USD  578  525  633  575  Summer 2015  MNG 

Hedge/Member Increase USD  525  525  575  575  Summer 2015  MNG 

Spec Increase USD  468  425  523  475  Winter 
2015/2016  

MNG 

Hedge/Member Increase USD  425  425  475  475  Winter 
2015/2016  

MNG 

HENRY HUB PENULTIMATE (NP) 

Spec Increase USD  578  525  633  575  Summer 2015  NP 

Hedge/Member Increase USD  525  525  575  575  Summer 2015  NP 

Spec Increase USD  468  425  523  475  Winter 
2015/2016  

NP 

Hedge/Member Increase USD  425  425  475  475  Winter 
2015/2016  

NP 
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HH TAS NYMEX NATURAL GAS FUTURES (HHT) 

Spec Increase USD  2,310  2,100  2,530  2,300  Summer 2015  HHT 

Hedge/Member Increase USD  2,100  2,100  2,300  2,300  Summer 2015  HHT 

Spec Increase USD  1,870  1,700  2,090  1,900  Winter 
2015/2016  

HHT 

Hedge/Member Increase USD  1,700  1,700  1,900  1,900  Winter 
2015/2016  

HHT 

NATURAL GAS HENRY HUB FUTURE (NG) 

Spec Increase USD  2,310  2,100  2,530  2,300  Summer 2015  NG 

Hedge/Member Increase USD  2,100  2,100  2,300  2,300  Summer 2015  NG 

Spec Increase USD  1,870  1,700  2,090  1,900  Winter 
2015/2016  

NG 

Hedge/Member Increase USD  1,700  1,700  1,900  1,900  Winter 
2015/2016  

NG 

NATURAL GAS PIPELINE TEXOK BASIS FUT (PD) 

Spec Increase USD  55  50  66  60  Mnths 3-6  PD 

Hedge/Member Increase USD  50  50  60  60  Mnths 3-6  PD 

NATURAL GAS TRADE AT SETTLEMENT (NGT) 

Spec Increase USD  2,310  2,100  2,530  2,300  Summer 2015  NGT 

Hedge/Member Increase USD  2,100  2,100  2,300  2,300  Summer 2015  NGT 

Spec Increase USD  1,870  1,700  2,090  1,900  Winter 
2015/2016  

NGT 

Hedge/Member Increase USD  1,700  1,700  1,900  1,900  Winter 
2015/2016  

NGT 

NYMEX NATURAL GAS (H.HUB LTD) FUT (HH) 

Spec Increase USD  2,310  2,100  2,530  2,300  Summer 2015  HH 

Hedge/Member Increase USD  2,100  2,100  2,300  2,300  Summer 2015  HH 

Spec Increase USD  1,870  1,700  2,090  1,900  Winter 
2015/2016  

HH 

Hedge/Member Increase USD  1,700  1,700  1,900  1,900  Winter 
2015/2016  

HH 

NYMEX NATURAL GAS FUTURES (HP) 

Spec Increase USD  2,310  2,100  2,530  2,300  Summer 2015  HP 

Hedge/Member Increase USD  2,100  2,100  2,300  2,300  Summer 2015  HP 

Spec Increase USD  1,870  1,700  2,090  1,900  Winter 
2015/2016  

HP 

Hedge/Member Increase USD  1,700  1,700  1,900  1,900  Winter 
2015/2016  

HP 
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SOCAL BASIS FUT (NS) 

Spec Increase USD  253  230  286  260  Mnth 2  NS 

Hedge/Member Increase USD  230  230  260  260  Mnth 2  NS 

Spec Increase USD  242  220  275  250  Mnth 3-6  NS 

Hedge/Member Increase USD  220  220  250  250  Mnth 3-6  NS 

SONAT BASIS FUT (SZ) 

Spec Increase USD  33  30  44  40  Mnth 2  SZ 

Hedge/Member Increase USD  30  30  40  40  Mnth 2  SZ 

Spec Increase USD  33  30  44  40  Mnths 3-7  SZ 

Hedge/Member Increase USD  30  30  40  40  Mnths 3-7  SZ 

TCO BASIS FUT (TC) 

Spec Increase USD  253  230  330  300  Mnths 20+  TC 

Hedge/Member Increase USD  230  230  300  300  Mnths 20+  TC 

TENNESSEE 800 LEG NG BASIS (6Z) 

Spec Increase USD  55  50  72  65  Mnth 1  6Z 

Hedge/Member Increase USD  50  50  65  65  Mnth 1  6Z 

Spec Increase USD  44  40  61  55  Mnths 2+  6Z 

Hedge/Member Increase USD  40  40  55  55  Mnths 2+  6Z 

TEXAS GAS ZONE1 NG BASIS (9F) 

Spec Increase USD  275  250  385  350  Mnths 20+  9F 

Hedge/Member Increase USD  250  250  350  350  Mnths 20+  9F 
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PETROLEUM CRACKS AND SPREADS - Outright Rates 

GLFCST JET PLATTS UP/DN  FUT (ME) 

Spec Increase USD  550  500  715  650  Mnths 6+  ME 

Hedge/Member Increase USD  500  500  650  650  Mnths 6+  ME 

JET CIF NWE VS ICE (JC) 

Spec Increase USD  2,090  1,900  2,530  2,300  Mnths 7+  JC 

Hedge/Member Increase USD  1,900  1,900  2,300  2,300  Mnths 7+  JC 

LA CARBD (OPIS) VS. NY HRBR ULSD (KL) 

Spec Increase USD  1,430  1,300  1,980  1,800  Mnth 2  KL 

Hedge/Member Increase USD  1,300  1,300  1,800  1,800  Mnth 2  KL 

Spec Increase USD  1,320  1,200  1,870  1,700  Mnths 3+  KL 

Hedge/Member Increase USD  1,200  1,200  1,700  1,700  Mnths 3+  KL 

LA JT FL(PLATTS) VS.NY HRBR ULSD FU (MQ) 

Spec Increase USD  1,540  1,400  1,870  1,700    MQ 

Hedge/Member Increase USD  1,400  1,400  1,700  1,700    MQ 

MIN JETKERO CRGOS CIF NWE VS GASOIL (MJC) 

Spec Increase USD  209  190  253  230  Mnths 7+  MJC 

Hedge/Member Increase USD  190  190  230  230  Mnths 7+  MJC 

RBOB GAS VS. NY HRBR ULSD FUT (RH) 

Spec Increase USD  1,925  1,750  2,200  2,000    RH 

Hedge/Member Increase USD  1,750  1,750  2,000  2,000    RH 

SINGAPORE FUEL OIL SPREAD FUT (SD) 

Spec Increase USD  4,290  3,900  4,950  4,500  Mnths 26+  SD 

Hedge/Member Increase USD  3,900  3,900  4,500  4,500  Mnths 26+  SD 
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FX - Intra Spreads 

Cross Rate Euro FX/Swiss Franc (RF) - All Months  (EURO FX/SF FUTURES) 

Spec Increase CHF  99  90  297  270    RF 

Hedge/Member Increase CHF  90  90  270  270    RF 

Swiss Franc (SF) - Contracts 1-4 vs. 1-4 (E-MICRO CHF/USD FUTURES) 

Spec Increase USD  13  12  40  36    MSF 

Hedge/Member Increase USD  12  12  36  36    MSF 

Swiss Franc (SF) - Contracts 1-4 vs. 1-4 (SWISS FRANC FUTURES) 

Spec Increase USD  132  120  396  360    SF 

Hedge/Member Increase USD  120  120  360  360    SF 

Swiss Franc (SF) - Contracts 1-4 vs. 5-8 (E-MICRO CHF/USD FUTURES) 

Spec Increase USD  19  18  58  53    MSF 

Hedge/Member Increase USD  18  18  53  53    MSF 

Swiss Franc (SF) - Contracts 1-4 vs. 5-8 (SWISS FRANC FUTURES) 

Spec Increase USD  193  175  578  525    SF 

Hedge/Member Increase USD  175  175  525  525    SF 

Swiss Franc (SF) - Contracts 1-4 vs. 9+ (E-MICRO CHF/USD FUTURES) 

Spec Increase USD  44  40  132  120    MSF 

Hedge/Member Increase USD  40  40  120  120    MSF 

Swiss Franc (SF) - Contracts 1-4 vs. 9+ (SWISS FRANC FUTURES) 

Spec Increase USD  440  400  1,320  1,200    SF 

Hedge/Member Increase USD  400  400  1,200  1,200    SF 

Swiss Franc (SF) - Contracts 5-8 vs. 5-8 (E-MICRO CHF/USD FUTURES) 

Spec Increase USD  19  18  58  53    MSF 

Hedge/Member Increase USD  18  18  53  53    MSF 

Swiss Franc (SF) - Contracts 5-8 vs. 5-8 (SWISS FRANC FUTURES) 

Spec Increase USD  193  175  578  525    SF 

Hedge/Member Increase USD  175  175  525  525    SF 

Swiss Franc (SF) - Contracts 5-8 vs. 9+ (E-MICRO CHF/USD FUTURES) 

Spec Increase USD  44  40  132  120    MSF 

Hedge/Member Increase USD  40  40  120  120    MSF 

Swiss Franc (SF) - Contracts 5-8 vs. 9+ (SWISS FRANC FUTURES) 

Spec Increase USD  440  400  1,320  1,200    SF 

Hedge/Member Increase USD  400  400  1,200  1,200    SF 
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Swiss Franc (SF) - Contracts 9+ vs. 9+ (E-MICRO CHF/USD FUTURES) 

Spec Increase USD  44  40  132  120    MSF 

Hedge/Member Increase USD  40  40  120  120    MSF 

Swiss Franc (SF) - Contracts 9+ vs. 9+ (SWISS FRANC FUTURES) 

Spec Increase USD  440  400  1,320  1,200    SF 

Hedge/Member Increase USD  400  400  1,200  1,200    SF 
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PETROLEUM CRACKS AND SPREADS - Intra Spreads 

3.5% Fuel Oil Rdam Crack Swap Futures - All Months (3.5% F OIL(PLTS) BRGES FOB RDM CRCK) 

Spec Increase USD  4,191  3,810  6,985  6,350    BOB 

Hedge/Member Increase USD  3,810  3,810  6,350  6,350    BOB 

3.5% Fuel Oil Rdam Crack Swap Futures - All Months (FUEL OIL CRACK VS. ICE) 

Spec Increase USD  660  600  1,100  1,000    FO 

Hedge/Member Increase USD  600  600  1,000  1,000    FO 

3.5% Fuel Oil Rdam v 3.5% FOB MED Spread Swap - All Months (EURO 3.5% FUEL OIL SPREAD) 

Spec Increase USD  550  500  1,100  1,000    FK 

Hedge/Member Increase USD  500  500  1,000  1,000    FK 

ARGUS PROPANE FAR EAST INDEX VS. EUROPEAN PROPANE - Tier 2 vs. Tier 2 (ARGS PRPANE FR EST VS EURO CIF 

ARA) 

Spec Increase USD  8,800  8,000  11,440  10,400    91 

Hedge/Member Increase USD  8,000  8,000  10,400  10,400    91 

ARGUS PROPANE FAR EAST INDEX VS. EUROPEAN PROPANE- Tier 1 vs. Tier 2 (ARGS PRPANE FR EST VS EURO CIF 

ARA) 

Spec Increase USD  8,800  8,000  11,440  10,400    91 

Hedge/Member Increase USD  8,000  8,000  10,400  10,400    91 

CHI Unleaded Gasoline (Platts) Vs. RBOB Spread Swap - All Months (CHICAGO UNL GAS PL VS RBOB SPR) 

Spec Increase USD  1,100  1,000  2,200  2,000    3C 

Hedge/Member Increase USD  1,000  1,000  2,000  2,000    3C 

East-West Naphtha: Japan C&F vs. Cargoes CIF NWE Spread (Platts) Swap Futures - Tier 1 vs. Tier 2 (E/W NAPHTHA 

JAPAN CF VS CRGOES CIF) 

Spec Decrease USD  11,220  10,200  8,800  8,000    EWN 

Hedge/Member Decrease USD  10,200  10,200  8,000  8,000    EWN 

East-West Naphtha: Japan C&F vs. Cargoes CIF NWE Spread (Platts) Swap Futures - Tier 2 vs. Tier 2 (E/W NAPHTHA 

JAPAN CF VS CRGOES CIF) 

Spec Decrease USD  11,220  10,200  8,800  8,000    EWN 

Hedge/Member Decrease USD  10,200  10,200  8,000  8,000    EWN 

European Gasoil 10PPM Rdam Barges v. Gasoil Futures Swap - All Months (EURO DIESEL 10PPM VS. ICE) 

Spec Decrease USD  3,300  3,000  2,750  2,500    ET 

Hedge/Member Decrease USD  3,000  3,000  2,500  2,500    ET 

European Gasoil 10PPM Rdam Barges v. Gasoil Futures Swap - All Months (MINI EUR DIESEL10PPM VS ICE GS FUT) 

Spec Decrease USD  330  300  275  250    MUD 

Hedge/Member Decrease USD  300  300  250  250    MUD 
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European Gasoil Crack Spread Swap - All Months (GASOIL CRACK SPREAD CALENDAR FUT) 

Spec Increase USD  550  500  1,100  1,000    GZ 

Hedge/Member Increase USD  500  500  1,000  1,000    GZ 

European Gasoil Crack Spread Swap - All Months (GASOIL(ICE) CRACK SPREAD 1000MT FUT) 

Spec Increase USD  4,098  3,725  8,195  7,450    GOC 

Hedge/Member Increase USD  3,725  3,725  7,450  7,450    GOC 

European Propane CIF ARA (Argus) vs. Naphtha CIF NEW (Platts) Swap Futures - All Months (EURO PPNE CIFARG VS  

NAPHTHA NWE FUT) 

Spec Increase USD  11,000  10,000  14,300  13,000    EPN 

Hedge/Member Increase USD  10,000  10,000  13,000  13,000    EPN 

GROUP THREE UNLEADED GASOLINE (PLATTS) VS. RBOB Spread Swap - All Months (GRP THREE SUB-OCT GS (PLT) 

VS RBOB) 

Spec Increase USD  550  500  1,100  1,000    A8 

Hedge/Member Increase USD  500  500  1,000  1,000    A8 

Gulf Coast #6 Fuel Oil Crack Swap - All Months (GULF COAST NO.6 FUEL OIL CRACK FUT) 

Spec Increase USD  1,100  1,000  1,430  1,300    MG 

Hedge/Member Increase USD  1,000  1,000  1,300  1,300    MG 

Gulf Coast CBOB Gasoline A2 (Platts) vs. RBOB Spread Swap Futures - Tier 1 vs. 2 (GULF COAST CBOB GAS A2 VS 

RBOB SRRD) 

Spec Increase USD  440  400  880  800    CRB 

Hedge/Member Increase USD  400  400  800  800    CRB 

Japan C&F Naphtha Crack Spread (Platts) - All Months (JAPAN C&F NAPHTHA CRACK SPREAD) 

Spec Increase USD  1,100  1,000  1,430  1,300    JB 

Hedge/Member Increase USD  1,000  1,000  1,300  1,300    JB 

JET AVIA FUEL (PLATTS) CARGOES FOB V. ICE - All Months (JET AVIA FUEL(PLTT) FOB V. ICE) 

Spec Increase USD  2,310  2,100  2,970  2,700    1V 

Hedge/Member Increase USD  2,100  2,100  2,700  2,700    1V 

New York Fuel Oil 1.0% vs. European 1% Fuel Oil Cargoes FOB NWE (Platts)  Swap Futures - All Months (NEW YORK 

FUEL OIL 1% V. EURO 1% FO) 

Spec Increase USD  660  600  990  900    NYF 

Hedge/Member Increase USD  600  600  900  900    NYF 

New York Heating Oil (Platts) v. NYMEX Heating Oil Swap - All Months (NY HO (PLATTS) VS NY HRBR ULSD) 

Spec Increase USD  528  480  990  900    YH 

Hedge/Member Increase USD  480  480  900  900    YH 
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New York Jet Fuel (Argus) vs. Heating Oil Spread Swap Futures - (5U) - All Months (NY ULSD VS. NY HRBR ULSD FUT) 

Spec Increase USD  825  750  1,100  1,000    7Y 

Hedge/Member Increase USD  750  750  1,000  1,000    7Y 

NO.2 UP-DOWN SPREAD CALENDARSW (UT) - All Months (GLFCST NO.2 PLATTS FIN UP/DN FUT) 

Spec Increase USD  1,100  1,000  2,200  2,000    UT 

Hedge/Member Increase USD  1,000  1,000  2,000  2,000    UT 

NY 3.0% Fuel Oil vs. Gulf Coast No. 6 Fuel Oil 3.0% (Platts) Swap Futures - All Months (NY 3% FUEL OIL V GULF COAST 

NO6  3%) 

Spec Increase USD  660  600  990  900    FOC 

Hedge/Member Increase USD  600  600  900  900    FOC 

NY ULSD (Platts) vs. NYMEX HO Spread Swap - All Months (NY ULSD (PLATTS) VS NY HRBR FUT) 

Spec Increase USD  264  240  440  400    UY 

Hedge/Member Increase USD  240  240  400  400    UY 

RBOB (Platts) vs. NYMEX RBOB Spread Swap - All Months (RBOB SPREAD (PLATTS) FUT) 

Spec Increase USD  264  240  550  500    RI 

Hedge/Member Increase USD  240  240  500  500    RI 

RBOB Gasoline vs. Euro-bob Oxy (Argus) NWE Barges (1000mt) Swap Futures - All Months (MINI RBOB V. 

EBOB(ARGUS) NWE BRGS) 

Spec Increase USD  715  650  880  800    MXB 

Hedge/Member Increase USD  650  650  800  800    MXB 

RBOB Gasoline vs. Euro-bob Oxy (Argus) NWE Barges (1000mt) Swap Futures - All Months (RBOB GAS VS EURO BOB 

OXY NWE BARGES) 

Spec Increase USD  858  780  1,056  960    XER 

Hedge/Member Increase USD  780  780  960  960    XER 

RBOB Gasoline vs. Euro-bob Oxy (Argus) NWE Barges (1000mt) Swap Futures - All Months (RBOB GAS VS 

EUROBOB(ARGUS) NWE BRGS) 

Spec Increase USD  7,150  6,500  8,800  8,000    EXR 

Hedge/Member Increase USD  6,500  6,500  8,000  8,000    EXR 

RBOB vs. Heating Oil Swap - All Months (RBOB GAS VS. NY HRBR ULSD FUT) 

Spec Increase USD  770  700  990  900    RH 

Hedge/Member Increase USD  700  700  900  900    RH 

RME BIODIESEL (ARGUS) FOB RDAM (RED COMPLIANT) VS ICE GASOIL SPREAD SWAP FUTURE - ALL MONTHS (RME 

BIO ARGUS RDM RED VS ICS GAS) 

Spec Increase USD  2,200  2,000  2,860  2,600    BFR 

Hedge/Member Increase USD  2,000  2,000  2,600  2,600    BFR 
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Singapore Fuel Oil 380 cst (Platts) vs. European 3.5% Fuel Oil Barges FOB Rdam (Platts) Futures - All Months (SING 380 

FUEL OIL VS FUEL OIL ROTDM) 

Spec Increase USD  1,375  1,250  1,760  1,600    EVC 

Hedge/Member Increase USD  1,250  1,250  1,600  1,600    EVC 

Singapore Fuel Oil Spread Swap - Tier 1 vs Tier 1 (SINGAPORE FUEL OIL SPREAD FUT) 

Spec Increase USD  1,320  1,200  1,650  1,500    SD 

Hedge/Member Increase USD  1,200  1,200  1,500  1,500    SD 

SINGAPORE GASOIL (PLATTS) VS. ICE GASOIL SWAP FUTURES - All Months (SINGAPORE GASOIL VS ICE) 

Spec Decrease USD  550  500  440  400    GA 

Hedge/Member Decrease USD  500  500  400  400    GA 

Singapore Jet Regrade: Jet Kero vs Gasoil Swap - All Months (SINGAPORE JET KERO GASOIL FUT) 

Spec Increase USD  385  350  440  400    RK 

Hedge/Member Increase USD  350  350  400  400    RK 

ULSD 10ppm CIF MED vs. ICE Gasoil Swap - All Months (MIN ULSD 10PPM CRGOS CIF MED VS GSL) 

Spec Increase USD  110  100  143  130    UCM 

Hedge/Member Increase USD  100  100  130  130    UCM 

ULSD 10ppm CIF MED vs. ICE Gasoil Swap - All Months (ULSD 10PPM CIF MED VS. ICE GAS) 

Spec Increase USD  1,100  1,000  1,430  1,300    Z7 

Hedge/Member Increase USD  1,000  1,000  1,300  1,300    Z7 
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AGRICULTURE - Inter-commodity Spread Rates 

WHEAT (W - CME) vs SOYBEANS (S - CME) 

Spread Credit Rate Decrease +3:-2  50%  50%  40%  40% 

COAL - Inter-commodity Spread Rates 

COAL (API 2) CIF ARA (ARGUS/MCCLOSKEY) SWAP FUTURESS (NY-MTF - CME) vs EUROPEAN GASOIL (ICE) SWAP 

FUTURES (NY-GX - CME) 

Spread Credit Rate Increase +9:-1  0%  0%  30%  30% 

COAL (API 4) FOB RICHARDS BAY (ARGUS/MCCLOSKEY) SWAP FUTURES (NY-MFF - CME) vs COAL (API 2) CIF 

ARA (ARGUS/MCCLOSKEY) SWAP FUTURESS (NY-MTF - CME) 

Spread Credit Rate Increase +1:-1  50%  50%  65%  65% 

COAL (API 5) FOB NEWCASTLE (ARGUS/MCCLOSKEY) FUTURES (NY-ACM - CME) vs INDONESIAN COAL 

(MCCLOSKEY SUB-BITUMINOUS) SWAP FUTURES (NY-MCC - CME) 

Spread Credit Rate Decrease +1:-1  60%  60%  50%  50% 

COAL (API 8) CFR SOUTH CHINA (ARGUS/MCCLOSKEY) SWAP FUTURES (NY-SSI - CME) vs COAL (API 4) FOB 

RICHARDS BAY (ARGUS/MCCLOSKEY) SWAP FUTURES (NY-MFF - CME) 

Spread Credit Rate Increase +1:-1  0%  0%  20%  20% 

COAL (API 8) CFR SOUTH CHINA (ARGUS/MCCLOSKEY) SWAP FUTURES (NY-SSI - CME) vs INDONESIAN COAL 

(MCCLOSKEY SUB-BITUMINOUS) SWAP FUTURES (NY-MCC - CME) 

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

EUROPEAN JET KEROSENE (PLATTS) CARGOES CIF NWE CALENDAR SWAP FUTURES (NY-UJ - CME) vs COAL 

(API 2) CIF ARA (ARGUS/MCCLOSKEY) SWAP FUTURESS (NY-MTF - CME) 

Spread Credit Rate Increase +2:-15  0%  0%  30%  30% 

POWDER RIVER BASIN COAL (PLATTS OTC BROKER INDEX) SWAP FUTURES (NY-QP - CME) vs CSX COAL 

(PLATTS OTC BROKER INDEX) SWAP FUTURES (NY-QX - CME) 

Spread Credit Rate Increase +1:-1  20%  20%  30%  30% 
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CRUDE OIL - Inter-commodity Spread Rates 

BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES (NY-BB - CME) vs CONWAY NATURAL GASOLINE (OPIS) 

SWAP FUTURES (NY-8L - CME) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

CONWAY NATURAL GASOLINE (OPIS) SWAP FUTURES (NY-8L - CME) vs DATED BRENT (PLATTS) CALENDAR 

SWAP FUTURES (NY-UB - CME) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

CONWAY NATURAL GASOLINE (OPIS) SWAP FUTURES (NY-8L - CME) vs DUBAI CRUDE OIL (PLATTS) CALENDAR 

SWAP FUTURES (NY-DC - CME) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

CONWAY NORMAL BUTANE (OPIS) SWAP FUTURES (NY-8M - CME) vs BRENT CRUDE OIL PENULTIMATE 

FINANCIAL FUTURES (NY-BB - CME) 

Spread Credit Rate Decrease +1:-1  40%  40%  30%  30% 

CONWAY NORMAL BUTANE (OPIS) SWAP FUTURES (NY-8M - CME) vs DATED BRENT (PLATTS) CALENDAR SWAP 

FUTURES (NY-UB - CME) 

Spread Credit Rate Decrease +1:-1  40%  40%  30%  30% 

CONWAY NORMAL BUTANE (OPIS) SWAP FUTURES (NY-8M - CME) vs DUBAI CRUDE OIL (PLATTS) CALENDAR 

SWAP FUTURES (NY-DC - CME) 

Spread Credit Rate Decrease +1:-1  40%  40%  30%  30% 

CONWAY NORMAL BUTANE (OPIS) SWAP FUTURES (NY-8M - CME) vs OMAN CRUDE OIL (NY-OQ - CME) 

Spread Credit Rate Decrease +1:-1  40%  40%  30%  30% 

EUROPE DATED BRENT SWAP (NY-UB) vs. MT BELVIEU NAT GAS 5 D. OPIS (NY-7Q) 

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

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

EUROPEAN GASOIL CRACK SPREAD SWAP FUTURES (NY-GZ - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL 

FUTURES (NY-BZ - CME) 

Spread Credit Rate Decrease +1:+1  45%  45%  30%  30% 

LIGHT SWEET CRUDE OIL (NY-CL) vs CONWAY NORMAL BUTANE SWAP (NY-8M) 

Spread Credit Rate Decrease +1:-1  40%  40%  30%  30% 

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

FUTURES (NY-8I - CME) 

Spread Credit Rate Decrease +1:-1  45%  45%  25%  25% 

LLS (ARGUS) CALENDAR SWAP FUTURES (NY-XA - CME) vs MONT BELVIEU NORMAL BUTANE 5 DECIMALS (OPIS) 

SWAP FUTURES (NY-D0 - CME) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

MONT BELVIEU ISO-BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-8I - CME) vs DATED BRENT (PLATTS) 

CALENDAR SWAP FUTURES (NY-UB - CME) 

Spread Credit Rate Decrease +1:-1  45%  45%  25%  25% 
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MONT BELVIEU ISO-BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-8I - CME) vs OMAN CRUDE OIL 

(NY-OQ - CME) 

Spread Credit Rate Decrease +1:-1  45%  45%  25%  25% 

MONT BELVIEU ISO-BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-8I) vs. BRENT FINANCIAL FUTURES (NY-BB) 

Spread Credit Rate Decrease +1:-1  45%  45%  25%  25% 

Spread Credit Rate Decrease +1:-1  45%  45%  25%  25% 

MONT BELVIEU ISO-BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-8I) vs. DUBAI CRUDE OIL (PLATTS) 

CALENDAR SWAP FUTURES (NY-DC) 

Spread Credit Rate Decrease +1:-1  45%  45%  25%  25% 

Spread Credit Rate Decrease +1:-1  45%  45%  25%  25% 

MONT BELVIEU LDH ISO-BUTANE (OPIS) SWAP FUTURES (NY-MBL - CME) vs LIGHT SWEET CRUDE OIL FUTURES 

(NY-CL - CME) 

Spread Credit Rate Decrease +1:-1  50%  50%  35%  35% 

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 Decrease +1:-1  70%  70%  40%  40% 

MONT BELVIEU NATURAL GASOLINE 5 DECIMALS (OPIS) SWAP FUTURES vs LLS (ARGUS) CALENDAR SWAP 

FUTURES 

Spread Credit Rate Decrease +1:-1  65%  65%  50%  50% 

MONT BELVIEU NORMAL BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-D0 - CME) vs LIGHT SWEET CRUDE OIL 

FUTURES (NY-CL, CS, WS) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

MONT BELVIEU NORMAL BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-D0) vs. BRENT FINANCIAL FUTURES 

(NY-BB) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

MONT BELVIEU NORMAL BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-D0) vs. DME OMAN CRUDE OIL (NY-OQ) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

MONT BELVIEU NORMAL BUTANE 5 DECIMALS (OPIS) SWAP FUTURES (NY-D0) vs. DUBAI CRUDE OIL (PLATTS) 

CALENDAR SWAP FUTURES (NY-DC) 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

Spread Credit Rate Decrease +1:-1  45%  45%  30%  30% 

MONT BELVIEU NORMAL BUTANE LDH (OPIS) SWAP FUTURES (NY-MNB - CME) vs LIGHT SWEET CRUDE OIL 

FUTURES (NY-CL - CME) 

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