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TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Thursday, September 17, 2015

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

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

and subscribe to the Performance Bond Rates Advisory Notice listserver.

As per the normal review of market volatility to ensure adequate collateral coverage, the Chicago Mercantile
Exchange Inc., Clearing House Risk Management staff approved the performance bond requirements for the
following products listed below.

The rates will be effective after the close of business on
Friday, September 18, 2015.

Current rates as of:

Thursday, September 17, 2015.

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.


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

SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
AGRICULTURE - Outright Rates
SOYBEAN CRUSH COMBO (31)
31 Spec Old Crop Increase USD 5,863 5,330 12,925 11,750
31 Hedge/Member Old Crop Increase usbD 5,330 5,330 11,750 11,750
31 Spec New Crop Increase USsSD 5,863 5,330 12,925 11,750
31 Hedge/Member New Crop Increase UsSD 5,330 5,330 11,750 11,750
ELECTRICITY - Outright Rates
MISO INDIANA HUB 5MW REAL TIME PK (H3)
H3 Spec Mnths 3-11 Increase USD 165 150 182 165
H3 Hedge/Member Mnths 3-11 Increase usD 150 150 165 165
H3 Spec Mnth 12+ Increase USD 165 150 182 165
H3 Hedge/Member Mnth 12+ Increase usD 150 150 165 165
NEW YORK HUB ZONE J PEAK DAILY (JN)
JN Spec Days 1-8 New uUsD 2,750 2,500
JN Hedge/Member Days 1-8 New usbD 2,500 2,500
JN Spec Days 9-15 New uSD 2,420 2,200
JN Hedge/Member Days 9-15 New USsSD 2,200 2,200
JN Spec Days 16+ New usD 2,200 2,000
JN Hedge/Member Days 16+ New usD 2,000 2,000
NYISO ZONE G DAY-AHEAD PK CAL DAY (GN)
GN Spec Decrease USD 4,400 4,000 3,410 3,100
GN Hedge/Member Decrease usD 4,000 4,000 3,100 3,100
GN Spec Decrease USD 4,400 4,000 3,300 3,000
GN Hedge/Member Decrease uUsD 4,000 4,000 3,000 3,000
PJM N ILLINOIS HUB RT PK CAL DAY5MW (UD)
ub Spec Days 7-14 Decrease uUSD 2,200 2,000 2,090 1,900
ub Hedge/Member Days 7-14 Decrease uUsD 2,000 2,000 1,900 1,900
ubD Spec Days 15+ Decrease USD 2,200 2,000 1,650 1,500
ub Hedge/Member Days 15+ Decrease uUsD 2,000 2,000 1,500 1,500
PJM NORTERN ILL HUB DA OP DAILY (PNO)
PNO Spec Days 1-10 New usD 77 70
PNO Hedge/Member Days 1-10 New UsD 70 70
PNO Spec Days 11-15 New USD 55 50
PNO Hedge/Member Days 11-15 New uUsD 50 50
PNO Spec Days 16+ New USD 44 40
PNO Hedge/Member Days 16+ New usD 40 40
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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
PJM NORTERN ILL HUB DA PEAK DAILY (PNP)
PNP  Spec Days 1-8 New uUsD 2,530 2,300
PNP  Hedge/Member Days 1-8 New usD 2,300 2,300
PNP  Spec Days 9-15 New uUsD 2,475 2,250
PNP  Hedge/Member Days 9-15 New usD 2,250 2,250
PNP  Spec Days 16+ New UusD 2,200 2,000
PNP  Hedge/Member Days 16+ New UsD 2,000 2,000
PJM NORTERN ILL HUB RT OP DAILY (NOC)
NOC Spec Days 1-10 Decrease usD 209 190 165 150
NOC Hedge/Member Days 1-10 Decrease USsSD 190 190 150 150
NOC Spec Days 11-15 New uUSD 110 100
NOC Hedge/Member Days 11-15 New USD 100 100
NOC Spec Days 16+ New uUSD 77 70
NOC Hedge/Member Days 16+ New usD 70 70
PJM WESTERN HUB DA OP DAILY FUT (PWO)
PWO Spec Days 1-10 New USD 110 100
PWO Hedge/Member Days 1-10 New usD 100 100
PWO Spec Days 11-15 New uUsD 61 55
PWO Hedge/Member Days 11-15 New usD 55 55
PWO Spec Days 16+ New USD 55 50
PWO Hedge/Member Days 16+ New usD 50 50
PJM WESTERN HUB DA PEAK DAILY (PWP)
PWP  Spec Days 15+ Decrease USD 1,650 1,500 1,320 1,200
PWP Hedge/Member Days 15+ Decrease usD 1,500 1,500 1,200 1,200
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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

FX - Outright Rates

AD/NE CROSS RATE FUTURES (AN)

AN Spec Increase NzZD 5,170 4,700 5,720 5,200
AN Hedge/Member Increase NzZD 4,700 4,700 5,200 5,200
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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

NGL/PETROCHEMICALS - Outright Rates
CONWAY NORMAL BUTANE FUT (8M)
8M Spec Decrease USD 4,400 4,000 3,850 3,500
8M Hedge/Member Decrease UsD 4,000 4,000 3,500 3,500
CONWAY PHYPROPANE OPIS INWELL (CPP)
CPP  Spec Decrease USsSD 7,150 6,500 3,300 3,000
CPP  Hedge/Member Decrease UsD 6,500 6,500 3,000 3,000
DLY MT BELVIEU NAT GAS FUT (C5D)
C5D  Spec Decrease USD 7,700 7,000 6,050 5,500
C5D Hedge/Member Decrease USsSD 7,000 7,000 5,500 5,500
MT BELVIEU ETHYLENE IN-WELL(PCW) (MBE)
MBE  Spec Month 1 Decrease USD 4,400 4,000 3,850 3,500
MBE Hedge/Member Month 1 Decrease USsSD 4,000 4,000 3,500 3,500
MBE  Spec Months 2+ Decrease USD 3,850 3,500 3,300 3,000
MBE Hedge/Member Months 2+ Decrease usD 3,500 3,500 3,000 3,000
MT. BELVIEU ETHYLENE(PCW) FIN FUT (MBN)
MBN  Spec Mnth 1 Decrease USD 5,500 5,000 4,400 4,000
MBN Hedge/Member Mnth 1 Decrease usD 5,000 5,000 4,000 4,000
MBN  Spec Mnths 2+ Decrease USD 4,400 4,000 3,850 3,500
MBN Hedge/Member Mnths 2+ Decrease usD 4,000 4,000 3,500 3,500
PP POLYPROPYLENE(PCW) CAL FUT (PPP)
PPP  Spec Mth 1 Decrease usD 6,600 6,000 3,850 3,500
PPP  Hedge/Member Mth1 Decrease usD 6,000 6,000 3,500 3,500
PPP  Spec Mth 2+ Decrease usD 5,500 5,000 3,300 3,000
PPP  Hedge/Member Mth 2+ Decrease usD 5,000 5,000 3,000 3,000
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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
3.5% F OIL(PLTS) BRGES FOB RDM CRCK (BOB)
BOB Spec Mnths 8+ Increase USD 5,029 4,572 5,518 5,017
BOB Hedge/Member Mnths 8+ Increase UsD 4,572 4,572 5,017 5,017
ARGS GSOLNE E-BOB OXY BARGES NWE CK (EOB)
EOB Spec Mnth 2-6 Increase usD 21,075 19,159 23,182 21,075
EOB Hedge/Member Mnth 2-6 Increase UsD 19,159 19,159 21,075 21,075
FUEL OIL CRACK VS. ICE (FO)
FO Spec Mnths 8+ Increase usD 792 720 869 790
FO Hedge/Member Mnths 8+ Increase USsSD 720 720 790 790
GAS EURO-BOB OXY (ARG) CRACK (7K)
7K Spec Mnth 2-6 Increase usD 2,530 2,300 2,783 2,530
7K Hedge/Member Mnth 2-6 Increase USsSD 2,300 2,300 2,530 2,530
MINI 3.5% FUEL OIL FOB CRK SPD FUT (MFR)
MFR  Spec Mnths 8+ Increase usD 503 457 552 502
MFR  Hedge/Member Mnths 8+ Increase usD 457 457 502 502
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current New Initial
Maintenance Maintenance

Intra Spreads

AGRICULTURE - Intra Spreads
Bean Spread: Jan 16 vs Aug 16 (MINI-SIZED SOYBEANS FUTURES)
YK Spec Increase UsD 132 120 165 150
YK Hedge/Member Increase UsD 120 120 150 150
Bean Spread: Jan 16 vs Aug 16 (SOYBEAN FUTURES)
S Spec Increase USsSD 660 600 825 750
S Hedge/Member Increase usD 600 600 750 750
Bean Spread: Jan 16 vs Aug 16 (SOYBEAN TAS FUTURE)
SBT Spec Increase uUSD 660 600 825 750
SBT Hedge/Member Increase USsSD 600 600 750 750
Bean Spread: Jan 16 vs Jul 16 (MINI-SIZED SOYBEANS FUTURES)
YK Spec Increase uUSD 121 110 132 120
YK Hedge/Member Increase UsD 110 110 120 120
Bean Spread: Jan 16 vs Jul 16 (SOYBEAN FUTURES)
S Spec Increase uUSD 605 550 660 600
S Hedge/Member Increase usD 550 550 600 600
Bean Spread: Jan 16 vs Jul 16 (SOYBEAN TAS FUTURE)
SBT Spec Increase uUSD 605 550 660 600
SBT  Hedge/Member Increase uUsD 550 550 600 600
Bean Spread: Jul 16 vs Nov 16 (MINI-SIZED SOYBEANS FUTURES)
YK Spec Increase USD 88 80 110 100
YK Hedge/Member Increase UsD 80 80 100 100
Bean Spread: Jul 16 vs Nov 16 (SOYBEAN FUTURES)
S Spec Increase USD 440 400 550 500
S Hedge/Member Increase uUsD 400 400 500 500
Bean Spread: Jul 16 vs Nov 16 (SOYBEAN TAS FUTURE)
SBT  Spec Increase uUSD 440 400 550 500
SBT  Hedge/Member Increase uUsD 400 400 500 500
Bean Spread: Mar 16 vs Aug 16 (MINI-SIZED SOYBEANS FUTURES)
YK Spec Increase USD 88 80 110 100
YK Hedge/Member Increase UsD 80 80 100 100
Bean Spread: Mar 16 vs Aug 16 (SOYBEAN FUTURES)
S Spec Increase USD 440 400 550 500
S Hedge/Member Increase UsD 400 400 500 500
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads
Bean Spread: Mar 16 vs Aug 16 (SOYBEAN TAS FUTURE)
SBT  Spec Increase USD 440 400 550 500
SBT  Hedge/Member Increase usD 400 400 500 500
Bean Spread: Mar 16 vs Jul 16 (MINI-SIZED SOYBEANS FUTURES)
YK Spec Increase USD 77 70 88 80
YK Hedge/Member Increase uUsD 70 70 80 80
Bean Spread: Mar 16 vs Jul 16 (SOYBEAN FUTURES)
S Spec Increase USD 385 350 440 400
S Hedge/Member Increase uUsD 350 350 400 400
Bean Spread: Mar 16 vs Jul 16 (SOYBEAN TAS FUTURE)
SBT  Spec Increase USD 385 350 440 400
SBT  Hedge/Member Increase usD 350 350 400 400
Bean Spread: Nov 15 vs Aug 16 (MINI-SIZED SOYBEANS FUTURES)
YK Spec Increase USD 143 130 165 150
YK Hedge/Member Increase usD 130 130 150 150
Bean Spread: Nov 15 vs Aug 16 (SOYBEAN FUTURES)
S Spec Increase USD 715 650 825 750
S Hedge/Member Increase usD 650 650 750 750
Bean Spread: Nov 15 vs Aug 16 (SOYBEAN TAS FUTURE)
SBT  Spec Increase USD 715 650 825 750
SBT  Hedge/Member Increase usD 650 650 750 750
Bean Spread: Nov 15 vs May 16

(MINI-SIZED SOYBEANS FUTURES)
YK Spec Increase USD 110 100 132 120
YK Hedge/Member Increase usD 100 100 120 120
Bean Spread: Nov 15 vs May 16

(SOYBEAN FUTURES)
S Spec Increase USD 550 500 660 600
S Hedge/Member Increase UsD 500 500 600 600
Bean Spread: Nov 15 vs May 16

(SOYBEAN TAS FUTURE)
SBT  Spec Increase USD 550 500 660 600
SBT  Hedge/Member Increase UsD 500 500 600 600
Bean Spread: Nov 16 vs Aug 16 (MINI-SIZED SOYBEANS FUTURES)
YK Spec Decrease USD 275 250 77 70
YK Hedge/Member Decrease uUsD 250 250 70 70
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Bean Spread: Nov 16 vs Aug 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 385 350

S Hedge/Member Decrease usD 1,250 1,250 350 350

Bean Spread: Nov 16 vs Aug 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 385 350

SBT  Hedge/Member Decrease uUsD 1,250 1,250 350 350

Bean Spread: Nov 16 vs Jan 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 132 120

YK Hedge/Member Decrease usD 250 250 120 120

Bean Spread: Nov 16 vs Jan 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 660 600

S Hedge/Member Decrease usD 1,250 1,250 600 600

Bean Spread: Nov 16 vs Jan 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 660 600

SBT  Hedge/Member Decrease usD 1,250 1,250 600 600

Bean Spread: Nov 16 vs Mar 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 132 120

YK Hedge/Member Decrease usD 250 250 120 120

Bean Spread: Nov 16 vs Mar 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 660 600

S Hedge/Member Decrease usD 1,250 1,250 600 600

Bean Spread: Nov 16 vs Mar 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 660 600

SBT  Hedge/Member Decrease usD 1,250 1,250 600 600

Bean Spread: Nov 16 vs May 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 132 120

YK Hedge/Member Decrease usD 250 250 120 120

Bean Spread: Nov 16 vs May 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 660 600

S Hedge/Member Decrease uUsD 1,250 1,250 600 600

Bean Spread: Nov 16 vs May 16 (SOYBEAN TAS FUTURE)

SBT Spec Decrease USD 1,375 1,250 660 600

SBT Hedge/Member Decrease usbD 1,250 1,250 600 600
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Bean Spread: Nov 16 vs Nov 15 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 143 130

YK Hedge/Member Decrease usD 250 250 130 130

Bean Spread: Nov 16 vs Nov 15 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 715 650

S Hedge/Member Decrease uUsD 1,250 1,250 650 650

Bean Spread: Nov 16 vs Nov 15 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 715 650

SBT  Hedge/Member Decrease uUsD 1,250 1,250 650 650

Bean Spread: Nov 16 vs Sep 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 55 50

YK Hedge/Member Decrease usD 250 250 50 50

Bean Spread: Nov 16 vs Sep 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 275 250

S Hedge/Member Decrease usD 1,250 1,250 250 250

Bean Spread: Nov 16 vs Sep 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 275 250

SBT  Hedge/Member Decrease usD 1,250 1,250 250 250

Bean Spread: Sep 16 vs Aug 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 44 40

YK Hedge/Member Decrease usD 250 250 40 40

Bean Spread: Sep 16 vs Aug 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 220 200

S Hedge/Member Decrease usD 1,250 1,250 200 200

Bean Spread: Sep 16 vs Aug 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 220 200

SBT  Hedge/Member Decrease usD 1,250 1,250 200 200

Bean Spread: Sep 16 vs Jan 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 132 120

YK Hedge/Member Decrease UsD 250 250 120 120

Bean Spread: Sep 16 vs Jan 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 660 600

S Hedge/Member Decrease usbD 1,250 1,250 600 600
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Bean Spread: Sep 16 vs Jan 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 660 600

SBT  Hedge/Member Decrease usD 1,250 1,250 600 600

Bean Spread: Sep 16 vs Jul 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 77 70

YK Hedge/Member Decrease usD 250 250 70 70

Bean Spread: Sep 16 vs Jul 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 385 350

S Hedge/Member Decrease uUsD 1,250 1,250 350 350

Bean Spread: Sep 16 vs Jul 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 385 350

SBT  Hedge/Member Decrease usD 1,250 1,250 350 350

Bean Spread: Sep 16 vs Mar 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 132 120

YK Hedge/Member Decrease usD 250 250 120 120

Bean Spread: Sep 16 vs Mar 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 660 600

S Hedge/Member Decrease usD 1,250 1,250 600 600

Bean Spread: Sep 16 vs Mar 16 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 660 600

SBT  Hedge/Member Decrease usD 1,250 1,250 600 600

Bean Spread: Sep 16 vs May 16 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 88 80

YK Hedge/Member Decrease usD 250 250 80 80

Bean Spread: Sep 16 vs May 16 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 440 400

S Hedge/Member Decrease usD 1,250 1,250 400 400

Bean Spread: Sep 16 vs May 16 (SOYBEAN TAS FUTURE)

SBT Spec Decrease USD 1,375 1,250 440 400

SBT Hedge/Member Decrease uUsD 1,250 1,250 400 400

Bean Spread: Sep 16 vs Nov 15 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease USD 275 250 143 130

YK Hedge/Member Decrease uUsD 250 250 130 130
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Bean Spread: Sep 16 vs Nov 15 (SOYBEAN FUTURES)

S Spec Decrease USD 1,375 1,250 715 650

S Hedge/Member Decrease usD 1,250 1,250 650 650

Bean Spread: Sep 16 vs Nov 15 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease USD 1,375 1,250 715 650

SBT  Hedge/Member Decrease uUsD 1,250 1,250 650 650

Corn Spread Sep 16 vs Jul 16 (CORN FUTURES)

C Spec Increase USD 220 200 330 300

C Hedge/Member Increase usD 200 200 300 300

Corn Spread Sep 16 vs Jul 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 220 200 330 300

ZCT  Hedge/Member Increase usD 200 200 300 300

Corn Spread Sep 16 vs Jul 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 44 40 66 60

YC Hedge/Member Increase usD 40 40 60 60

Corn Spread: Jul 16 vs Dec 16 (CORN FUTURES)

C Spec Increase USD 385 350 495 450

C Hedge/Member Increase usD 350 350 450 450

Corn Spread: Jul 16 vs Dec 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 385 350 495 450

ZCT  Hedge/Member Increase usD 350 350 450 450

Corn Spread: Jul 16 vs Dec 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 77 70 99 90

YC Hedge/Member Increase usD 70 70 90 90

Corn Spread: Dec 15 vs Dec 16 (CORN FUTURES)

C Spec Increase USD 440 400 495 450

C Hedge/Member Increase usD 400 400 450 450

Corn Spread: Dec 15 vs Dec 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 440 400 495 450

ZCT  Hedge/Member Increase UsD 400 400 450 450

Corn Spread: Dec 15 vs Dec 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 88 80 99 90

YC Hedge/Member Increase uUsD 80 80 90 90
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Corn Spread: Dec 15 vs Mar 17 (CORN FUTURES)

C Spec Increase USD 440 400 605 550

C Hedge/Member Increase usD 400 400 550 550

Corn Spread: Dec 15 vs Mar 17 (CORN TAS FUTURE)

ZCT  Spec Increase USD 440 400 605 550

ZCT  Hedge/Member Increase usD 400 400 550 550

Corn Spread: Dec 15 vs Mar 17 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 88 80 121 110

YC Hedge/Member Increase usD 80 80 110 110

Corn Spread: Jul 16 vs Mar 17 (CORN FUTURES)

C Spec Increase USD 385 350 495 450

C Hedge/Member Increase usD 350 350 450 450

Corn Spread: Jul 16 vs Mar 17 (CORN TAS FUTURE)

ZCT  Spec Increase USD 385 350 495 450

ZCT  Hedge/Member Increase usD 350 350 450 450

Corn Spread: Jul 16 vs Mar 17 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 77 70 99 90

YC Hedge/Member Increase usD 70 70 90 90

Corn Spread: Mar 16 vs Dec 16 (CORN FUTURES)

C Spec Increase USD 440 400 550 500

C Hedge/Member Increase usD 400 400 500 500

Corn Spread: Mar 16 vs Dec 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 440 400 550 500

ZCT  Hedge/Member Increase usD 400 400 500 500

Corn Spread: Mar 16 vs Dec 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 88 80 110 100

YC Hedge/Member Increase usD 80 80 100 100

Corn Spread: Mar 16 vs Mar 17 (CORN FUTURES)

C Spec Increase USD 440 400 605 550

C Hedge/Member Increase UsD 400 400 550 550

Corn Spread: Mar 16 vs Mar 17 (CORN TAS FUTURE)

ZCT  Spec Increase USD 440 400 605 550

ZCT  Hedge/Member Increase uUsD 400 400 550 550
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Corn Spread: Mar 16 vs Mar 17 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 88 80 121 110

YC Hedge/Member Increase usD 80 80 110 110

Corn Spread: May 16 vs Dec 16 (CORN FUTURES)

C Spec Increase USD 440 400 550 500

C Hedge/Member Increase usD 400 400 500 500

Corn Spread: May 16 vs Dec 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 440 400 550 500

ZCT  Hedge/Member Increase usD 400 400 500 500

Corn Spread: May 16 vs Dec 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 88 80 110 100

YC Hedge/Member Increase usD 80 80 100 100

Corn Spread: May 16 vs Mar 17 (CORN FUTURES)

C Spec Increase USD 440 400 550 500

C Hedge/Member Increase usD 400 400 500 500

Corn Spread: May 16 vs Mar 17 (CORN TAS FUTURE)

ZCT  Spec Increase USD 440 400 550 500

ZCT  Hedge/Member Increase usD 400 400 500 500

Corn Spread: May 16 vs Mar 17 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 88 80 110 100

YC Hedge/Member Increase usD 80 80 100 100

Corn Spread: May 17 vs Dec 15 (CORN FUTURES)

C Spec Decrease USD 880 800 605 550

C Hedge/Member Decrease usD 800 800 550 550

Corn Spread: May 17 vs Dec 15 (CORN TAS FUTURE)

ZCT  Spec Decrease USD 880 800 605 550

ZCT  Hedge/Member Decrease usD 800 800 550 550

Corn Spread: May 17 vs Dec 15 (MINI-SIZED CORN FUTURES)

YC Spec Decrease USD 176 160 121 110

YC Hedge/Member Decrease UsD 160 160 110 110

Corn Spread: May 17 vs Dec 16 (CORN FUTURES)

C Spec Decrease USD 880 800 110 100

C Hedge/Member Decrease uUsD 800 800 100 100
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Corn Spread: May 17 vs Dec 16 (CORN TAS FUTURE)

ZCT  Spec Decrease USD 880 800 110 100

ZCT  Hedge/Member Decrease usD 800 800 100 100

Corn Spread: May 17 vs Dec 16 (MINI-SIZED CORN FUTURES)

YC Spec Decrease USD 176 160 22 20

YC Hedge/Member Decrease usD 160 160 20 20

Corn Spread: May 17 vs Jul 16 (CORN FUTURES)

C Spec Decrease USD 880 800 550 500

C Hedge/Member Decrease usD 800 800 500 500

Corn Spread: May 17 vs Jul 16 (CORN TAS FUTURE)

ZCT  Spec Decrease USD 880 800 550 500

ZCT  Hedge/Member Decrease usD 800 800 500 500

Corn Spread: May 17 vs Jul 16 (MINI-SIZED CORN FUTURES)

YC Spec Decrease USD 176 160 110 100

YC Hedge/Member Decrease usD 160 160 100 100

Corn Spread: May 17 vs Mar 16 (CORN FUTURES)

C Spec Decrease USD 880 800 605 550

C Hedge/Member Decrease usD 800 800 550 550

Corn Spread: May 17 vs Mar 16 (CORN TAS FUTURE)

ZCT  Spec Decrease USD 880 800 605 550

ZCT  Hedge/Member Decrease usD 800 800 550 550

Corn Spread: May 17 vs Mar 16 (MINI-SIZED CORN FUTURES)

YC Spec Decrease USD 176 160 121 110

YC Hedge/Member Decrease usD 160 160 110 110

Corn Spread: May 17 vs Mar 17 (CORN FUTURES)

C Spec Decrease USD 880 800 275 250

C Hedge/Member Decrease usD 800 800 250 250

Corn Spread: May 17 vs Mar 17 (CORN TAS FUTURE)

ZCT  Spec Decrease USD 880 800 275 250

ZCT  Hedge/Member Decrease UsD 800 800 250 250

Corn Spread: May 17 vs Mar 17 (MINI-SIZED CORN FUTURES)

YC Spec Decrease USD 176 160 55 50

YC Hedge/Member Decrease uUsD 160 160 50 50
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Corn Spread: May 17 vs May 16 (CORN FUTURES)

C Spec Decrease USD 880 800 550 500

C Hedge/Member Decrease usD 800 800 500 500

Corn Spread: May 17 vs May 16 (CORN TAS FUTURE)

ZCT  Spec Decrease USD 880 800 550 500

ZCT  Hedge/Member Decrease uUsD 800 800 500 500

Corn Spread: May 17 vs May 16 (MINI-SIZED CORN FUTURES)

YC Spec Decrease USD 176 160 110 100

YC Hedge/Member Decrease uUsD 160 160 100 100

Corn Spread: May 17 vs Sep 16 (CORN FUTURES)

C Spec Decrease USD 880 800 385 350

C Hedge/Member Decrease usD 800 800 350 350

Corn Spread: May 17 vs Sep 16 (CORN TAS FUTURE)

ZCT  Spec Decrease USD 880 800 385 350

ZCT  Hedge/Member Decrease usD 800 800 350 350

Corn Spread: May 17 vs Sep 16 (MINI-SIZED CORN FUTURES)

YC Spec Decrease USD 176 160 77 70

YC Hedge/Member Decrease usD 160 160 70 70

Corn Spread: Sep 16 vs Dec 15 (CORN FUTURES)

C Spec Increase USD 330 300 495 450

C Hedge/Member Increase usD 300 300 450 450

Corn Spread: Sep 16 vs Dec 15 (CORN TAS FUTURE)

ZCT  Spec Increase USD 330 300 495 450

ZCT  Hedge/Member Increase usD 300 300 450 450

Corn Spread: Sep 16 vs Dec 15 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 66 60 99 90

YC Hedge/Member Increase usD 60 60 90 90

Corn Spread: Sep 16 vs Dec 16 (CORN FUTURES)

C Spec Increase USD 220 200 330 300

C Hedge/Member Increase UsD 200 200 300 300

Corn Spread: Sep 16 vs Dec 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 220 200 330 300

ZCT  Hedge/Member Increase uUsD 200 200 300 300
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Corn Spread: Sep 16 vs Dec 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 44 40 66 60

YC Hedge/Member Increase usD 40 40 60 60

Corn Spread: Sep 16 vs Mar 16 (CORN FUTURES)

C Spec Increase USD 275 250 385 350

C Hedge/Member Increase usD 250 250 350 350

Corn Spread: Sep 16 vs Mar 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 275 250 385 350

ZCT  Hedge/Member Increase uUsD 250 250 350 350

Corn Spread: Sep 16 vs Mar 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 55 50 77 70

YC Hedge/Member Increase usD 50 50 70 70

Corn Spread: Sep 16 vs May 16 (CORN FUTURES)

C Spec Increase USD 220 200 330 300

C Hedge/Member Increase usD 200 200 300 300

Corn Spread: Sep 16 vs May 16 (CORN TAS FUTURE)

ZCT  Spec Increase USD 220 200 330 300

ZCT  Hedge/Member Increase usD 200 200 300 300

Corn Spread: Sep 16 vs May 16 (MINI-SIZED CORN FUTURES)

YC Spec Increase USD 44 40 66 60

YC Hedge/Member Increase usD 40 40 60 60

KC Wheat: Dec 15 Jul 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 440 400 330 300

KW Hedge/Member Decrease usD 400 400 300 300

KC Wheat: Dec 15 Jul 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 440 400 330 300

KET  Hedge/Member Decrease usD 400 400 300 300

KC Wheat: Dec 15 Jul 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 88 80 66 60

MKC Hedge/Member Decrease UsD 80 80 60 60

KC Wheat: Dec 15 Mar 17 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 550 500 495 450

KW Hedge/Member Decrease uUsD 500 500 450 450
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

KC Wheat: Dec 15 Mar 17 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 550 500 495 450

KET  Hedge/Member Decrease usD 500 500 450 450

KC Wheat: Dec 15 Mar 17 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 110 100 99 90

MKC Hedge/Member Decrease uUsD 100 100 90 90

KC Wheat: Dec 16 Jul 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 275 250 220 200

KW Hedge/Member Decrease uUsD 250 250 200 200

KC Wheat: Dec 16 Jul 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 275 250 220 200

KET Hedge/Member Decrease usD 250 250 200 200

KC Wheat: Dec 16 Jul 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 55 50 44 40

MKC Hedge/Member Decrease usD 50 50 40 40

KC Wheat: Dec 16 Mar 17 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 330 300 220 200

KW Hedge/Member Decrease usD 300 300 200 200

KC Wheat: Dec 16 Mar 17 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease usD 330 300 220 200

KET Hedge/Member Decrease usD 300 300 200 200

KC Wheat: Dec 16 Mar 17 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 66 60 44 40

MKC Hedge/Member Decrease usD 60 60 40 40

KC Wheat: Dec 16 May 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 440 400 385 350

KW Hedge/Member Decrease usD 400 400 350 350

KC Wheat: Dec 16 May 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 440 400 385 350

KET Hedge/Member Decrease UsD 400 400 350 350

KC Wheat: Dec 16 May 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 88 80 77 70

MKC Hedge/Member Decrease uUsD 80 80 70 70
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

KC Wheat: Jul 16 Mar 17 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 385 350 275 250

KW Hedge/Member Decrease uUsD 350 350 250 250

KC Wheat: Jul 16 Mar 17 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 385 350 275 250

KET Hedge/Member Decrease uUsD 350 350 250 250

KC Wheat: Jul 16 Mar 17 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 77 70 55 50

MKC  Hedge/Member Decrease uUsD 70 70 50 50

KC Wheat: Mar 16 Mar 17 (KC HRW WHEAT FUTURES)

KW Spec Increase USD 550 500 605 550

KW Hedge/Member Increase uUsD 500 500 550 550

KC Wheat: Mar 16 Mar 17 (KC HRW WHEAT TAS FUTURE)

KET  Spec Increase USD 550 500 605 550

KET Hedge/Member Increase uUsD 500 500 550 550

KC Wheat: Mar 16 Mar 17 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Increase USD 110 100 121 110

MKC Hedge/Member Increase uUsD 100 100 110 110

KC Wheat: Mar 16 May 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 165 150 110 100

KW Hedge/Member Decrease UsD 150 150 100 100

KC Wheat: Mar 16 May 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease UsD 165 150 110 100

KET Hedge/Member Decrease UsD 150 150 100 100

KC Wheat: Mar 16 May 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 33 30 22 20

MKC  Hedge/Member Decrease UsD 30 30 20 20

KC Wheat: May 16 Jul 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 330 300 220 200

KW Hedge/Member Decrease UsD 300 300 200 200

KC Wheat: May 16 Jul 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 330 300 220 200

KET Hedge/Member Decrease USsD 300 300 200 200
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

KC Wheat: May 16 Jul 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 66 60 44 40

MKC  Hedge/Member Decrease usD 60 60 40 40

KC Wheat: May 17 Dec 15 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 1,375 1,250 605 550

KW Hedge/Member Decrease uUsD 1,250 1,250 550 550

KC Wheat: May 17 Dec 15 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 1,375 1,250 605 550

KET  Hedge/Member Decrease uUsD 1,250 1,250 550 550

KC Wheat: May 17 Dec 15 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 275 250 121 110

MKC  Hedge/Member Decrease usD 250 250 110 110

KC Wheat: May 17 Dec 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 1,375 1,250 275 250

KW Hedge/Member Decrease usD 1,250 1,250 250 250

KC Wheat: May 17 Dec 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 1,375 1,250 275 250

KET Hedge/Member Decrease usD 1,250 1,250 250 250

KC Wheat: May 17 Dec 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 275 250 55 50

MKC  Hedge/Member Decrease usD 250 250 50 50

KC Wheat: May 17 Jul 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease usD 1,375 1,250 440 400

KW Hedge/Member Decrease usD 1,250 1,250 400 400

KC Wheat: May 17 Jul 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease usD 1,375 1,250 440 400

KET  Hedge/Member Decrease usD 1,250 1,250 400 400

KC Wheat: May 17 Jul 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 275 250 88 80

MKC Hedge/Member Decrease UsD 250 250 80 80

KC Wheat: May 17 Mar 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 1,375 1,250 605 550

KW Hedge/Member Decrease usbD 1,250 1,250 550 550
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CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Intra Spreads

KC Wheat: May 17 Mar 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 1,375 1,250 605 550

KET  Hedge/Member Decrease usD 1,250 1,250 550 550

KC Wheat: May 17 Mar 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 275 250 121 110

MKC  Hedge/Member Decrease usD 250 250 110 110

KC Wheat: May 17 Mar 17 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 1,375 1,250 275 250

KW Hedge/Member Decrease uUsD 1,250 1,250 250 250

KC Wheat: May 17 Mar 17 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 1,375 1,250 275 250

KET Hedge/Member Decrease usD 1,250 1,250 250 250

KC Wheat: May 17 Mar 17 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 275 250 55 50

MKC Hedge/Member Decrease usD 250 250 50 50

KC Wheat: May 17 May 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 1,375 1,250 605 550

KW Hedge/Member Decrease usD 1,250 1,250 550 550

KC Wheat: May 17 May 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease usD 1,375 1,250 605 550

KET Hedge/Member Decrease usD 1,250 1,250 550 550

KC Wheat: May 17 May 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 275 250 121 110

MKC  Hedge/Member Decrease usD 250 250 110 110

KC Wheat: May 17 Sep 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 1,375 1,250 330 300

KW Hedge/Member Decrease usD 1,250 1,250 300 300

KC Wheat: May 17 Sep 16 (KC HRW WHEAT TAS FUTURE)

KET Spec Decrease USD 1,375 1,250 330 300

KET Hedge/Member Decrease uUsD 1,250 1,250 300 300

KC Wheat: May 17 Sep 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 275 250 66 60

MKC Hedge/Member Decrease uUsD 250 250 60 60
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Intra Spreads

KC Wheat: Sep 16 Dec 15 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 440 400 330 300

KW Hedge/Member Decrease usD 400 400 300 300

KC Wheat: Sep 16 Dec 15 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 440 400 330 300

KET  Hedge/Member Decrease uUsD 400 400 300 300

KC Wheat: Sep 16 Dec 15 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 88 80 66 60

MKC  Hedge/Member Decrease uUsD 80 80 60 60

KC Wheat: Sep 16 Jul 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 165 150 110 100

KW Hedge/Member Decrease usD 150 150 100 100

KC Wheat: Sep 16 Jul 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 165 150 110 100

KET Hedge/Member Decrease usD 150 150 100 100

KC Wheat: Sep 16 Jul 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 33 30 22 20

MKC Hedge/Member Decrease usD 30 30 20 20

KC Wheat: Sep 16 Mar 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 440 400 330 300

KW Hedge/Member Decrease usD 400 400 300 300

KC Wheat: Sep 16 Mar 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 440 400 330 300

KET Hedge/Member Decrease usD 400 400 300 300

KC Wheat: Sep 16 Mar 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 88 80 66 60

MKC  Hedge/Member Decrease usD 80 80 60 60

KC Wheat: Sep 16 Mar 17 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 385 350 275 250

KW Hedge/Member Decrease UsD 350 350 250 250

KC Wheat: Sep 16 Mar 17 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 385 350 275 250

KET  Hedge/Member Decrease uUsD 350 350 250 250
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Intra Spreads

KC Wheat: Sep 16 Mar 17 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 77 70 55 50

MKC  Hedge/Member Decrease usD 70 70 50 50

KC Wheat: Sep 16 May 16 (KC HRW WHEAT FUTURES)

KW Spec Decrease USD 385 350 275 250

KW Hedge/Member Decrease usD 350 350 250 250

KC Wheat: Sep 16 May 16 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease USD 385 350 275 250

KET  Hedge/Member Decrease uUsD 350 350 250 250

KC Wheat: Sep 16 May 16 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease USD 77 70 55 50

MKC  Hedge/Member Decrease usD 70 70 50 50

Wheat Spread: Dec 15 vs Mar 17 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 550 500 495 450

ZWT  Hedge/Member Decrease usD 500 500 450 450

Wheat Spread: Dec 15 vs Mar 17 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 110 100 99 90

YW Hedge/Member Decrease usD 100 100 90 90

Wheat Spread: Dec 15 vs Mar 17 (WHEAT FUTURES)

W Spec Decrease USD 550 500 495 450

w Hedge/Member Decrease usD 500 500 450 450

Wheat Spread: Dec 16 vs Mar 17 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease usD 330 300 220 200

ZWT  Hedge/Member Decrease usD 300 300 200 200

Wheat Spread: Dec 16 vs Mar 17 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 66 60 44 40

YW Hedge/Member Decrease usD 60 60 40 40

Wheat Spread: Dec 16 vs Mar 17 (WHEAT FUTURES)

W Spec Decrease USD 330 300 220 200

w Hedge/Member Decrease UsD 300 300 200 200

Wheat Spread: Dec 16 vs May 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 440 400 385 350

ZWT Hedge/Member Decrease uUsD 400 400 350 350
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Intra Spreads

Wheat Spread: Dec 16 vs May 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 88 80 77 70

YW Hedge/Member Decrease usD 80 80 70 70

Wheat Spread: Dec 16 vs May 16 (WHEAT FUTURES)

W Spec Decrease USD 440 400 385 350

w Hedge/Member Decrease uUsD 400 400 350 350

Wheat Spread: Jul 16 vs Dec 15 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 440 400 330 300

ZWT  Hedge/Member Decrease uUsD 400 400 300 300

Wheat Spread: Jul 16 vs Dec 15 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 88 80 66 60

YW Hedge/Member Decrease usD 80 80 60 60

Wheat Spread: Jul 16 vs Dec 15 (WHEAT FUTURES)

W Spec Decrease USD 440 400 330 300

w Hedge/Member Decrease usD 400 400 300 300

Wheat Spread: Jul 16 vs Dec 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 275 250 220 200

ZWT  Hedge/Member Decrease usD 250 250 200 200

Wheat Spread: Jul 16 vs Dec 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 55 50 44 40

YW Hedge/Member Decrease usD 50 50 40 40

Wheat Spread: Jul 16 vs Dec 16 (WHEAT FUTURES)

W Spec Decrease USD 275 250 220 200

w Hedge/Member Decrease usD 250 250 200 200

Wheat Spread: Jul 16 vs Mar 17 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 385 350 275 250

ZWT  Hedge/Member Decrease usD 350 350 250 250

Wheat Spread: Jul 16 vs Mar 17 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 77 70 55 50

YW Hedge/Member Decrease UsD 70 70 50 50

Wheat Spread: Jul 16 vs Mar 17 (WHEAT FUTURES)

W Spec Decrease USD 385 350 275 250

w Hedge/Member Decrease uUsD 350 350 250 250
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Intra Spreads

Wheat Spread: Jul 16 vs May 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 330 300 220 200

ZWT Hedge/Member Decrease usD 300 300 200 200

Wheat Spread: Jul 16 vs May 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 66 60 44 40

YW Hedge/Member Decrease uUsD 60 60 40 40

Wheat Spread: Jul 16 vs May 16 (WHEAT FUTURES)

W Spec Decrease USD 330 300 220 200

w Hedge/Member Decrease uUsD 300 300 200 200

Wheat Spread: Mar 16 vs Mar 17 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Increase USD 550 500 605 550

ZWT Hedge/Member Increase usD 500 500 550 550

Wheat Spread: Mar 16 vs Mar 17 (MINI-SIZED WHEAT FUTURES)

YW Spec Increase USD 110 100 121 110

YW Hedge/Member Increase usD 100 100 110 110

Wheat Spread: Mar 16 vs Mar 17 (WHEAT FUTURES)

W Spec Increase USD 550 500 605 550

w Hedge/Member Increase usD 500 500 550 550

Wheat Spread: Mar 16 vs May 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease usD 165 150 110 100

ZWT Hedge/Member Decrease usD 150 150 100 100

Wheat Spread: Mar 16 vs May 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 33 30 22 20

YW Hedge/Member Decrease usD 30 30 20 20

Wheat Spread: Mar 16 vs May 16 (WHEAT FUTURES)

W Spec Decrease USD 165 150 110 100

w Hedge/Member Decrease usD 150 150 100 100

Wheat Spread: May 17 vs Dec 15 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 1,375 1,250 605 550

ZWT Hedge/Member Decrease uUsD 1,250 1,250 550 550

Wheat Spread: May 17 vs Dec 15 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 275 250 121 110

YW Hedge/Member Decrease uUsD 250 250 110 110
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Intra Spreads

Wheat Spread: May 17 vs Dec 15 (WHEAT FUTURES)

W Spec Decrease USD 1,375 1,250 605 550

w Hedge/Member Decrease usD 1,250 1,250 550 550

Wheat Spread: May 17 vs Dec 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 1,375 1,250 275 250

ZWT Hedge/Member Decrease uUsD 1,250 1,250 250 250

Wheat Spread: May 17 vs Dec 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 275 250 55 50

YW Hedge/Member Decrease usD 250 250 50 50

Wheat Spread: May 17 vs Dec 16 (WHEAT FUTURES)

W Spec Decrease USD 1,375 1,250 275 250

w Hedge/Member Decrease usD 1,250 1,250 250 250

Wheat Spread: May 17 vs Jul 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 1,375 1,250 440 400

ZWT Hedge/Member Decrease usD 1,250 1,250 400 400

Wheat Spread: May 17 vs Jul 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 275 250 88 80

YW Hedge/Member Decrease usD 250 250 80 80

Wheat Spread: May 17 vs Jul 16 (WHEAT FUTURES)

W Spec Decrease USD 1,375 1,250 440 400

w Hedge/Member Decrease usD 1,250 1,250 400 400

Wheat Spread: May 17 vs Mar 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease usD 1,375 1,250 605 550

ZWT Hedge/Member Decrease usD 1,250 1,250 550 550

Wheat Spread: May 17 vs Mar 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 275 250 121 110

YW Hedge/Member Decrease usD 250 250 110 110

Wheat Spread: May 17 vs Mar 16 (WHEAT FUTURES)

W Spec Decrease USD 1,375 1,250 605 550

W Hedge/Member Decrease uUsD 1,250 1,250 550 550

Wheat Spread: May 17 vs Mar 17 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 1,375 1,250 275 250

ZWT Hedge/Member Decrease usbD 1,250 1,250 250 250
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Intra Spreads

Wheat Spread: May 17 vs Mar 17 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 275 250 55 50

YW Hedge/Member Decrease usD 250 250 50 50

Wheat Spread: May 17 vs Mar 17 (WHEAT FUTURES)

W Spec Decrease USD 1,375 1,250 275 250

w Hedge/Member Decrease uUsD 1,250 1,250 250 250

Wheat Spread: May 17 vs May 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 1,375 1,250 605 550

ZWT  Hedge/Member Decrease uUsD 1,250 1,250 550 550

Wheat Spread: May 17 vs May 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 275 250 121 110

YW Hedge/Member Decrease usD 250 250 110 110

Wheat Spread: May 17 vs May 16 (WHEAT FUTURES)

W Spec Decrease USD 1,375 1,250 605 550

w Hedge/Member Decrease usD 1,250 1,250 550 550

Wheat Spread: May 17 vs Sep 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 1,375 1,250 330 300

ZWT Hedge/Member Decrease usD 1,250 1,250 300 300

Wheat Spread: May 17 vs Sep 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 275 250 66 60

YW Hedge/Member Decrease usD 250 250 60 60

Wheat Spread: May 17 vs Sep 16 (WHEAT FUTURES)

W Spec Decrease USD 1,375 1,250 330 300

w Hedge/Member Decrease usD 1,250 1,250 300 300

Wheat Spread: Sep 16 vs Dec 15 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 440 400 330 300

ZWT Hedge/Member Decrease usD 400 400 300 300

Wheat Spread: Sep 16 vs Dec 15 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 88 80 66 60

YW Hedge/Member Decrease UsD 80 80 60 60

Wheat Spread: Sep 16 vs Dec 15 (WHEAT FUTURES)

W Spec Decrease USD 440 400 330 300

w Hedge/Member Decrease uUsD 400 400 300 300
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Intra Spreads

Wheat Spread: Sep 16 vs Jul 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 165 150 110 100

ZWT Hedge/Member Decrease usD 150 150 100 100

Wheat Spread: Sep 16 vs Jul 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 33 30 22 20

YW Hedge/Member Decrease usD 30 30 20 20

Wheat Spread: Sep 16 vs Jul 16 (WHEAT FUTURES)

W Spec Decrease USD 165 150 110 100

w Hedge/Member Decrease usD 150 150 100 100

Wheat Spread: Sep 16 vs Mar 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 440 400 330 300

ZWT Hedge/Member Decrease usD 400 400 300 300

Wheat Spread: Sep 16 vs Mar 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 88 80 66 60

YW Hedge/Member Decrease usD 80 80 60 60

Wheat Spread: Sep 16 vs Mar 16 (WHEAT FUTURES)

W Spec Decrease USD 440 400 330 300

w Hedge/Member Decrease usD 400 400 300 300

Wheat Spread: Sep 16 vs Mar 17 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 385 350 275 250

ZWT  Hedge/Member Decrease usD 350 350 250 250

Wheat Spread: Sep 16 vs Mar 17 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 77 70 55 50

YW Hedge/Member Decrease usD 70 70 50 50

Wheat Spread: Sep 16 vs Mar 17 (WHEAT FUTURES)

W Spec Decrease USD 385 350 275 250

w Hedge/Member Decrease usD 350 350 250 250

Wheat Spread: Sep 16 vs May 16 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease USD 385 350 275 250

ZWT Hedge/Member Decrease UsD 350 350 250 250

Wheat Spread: Sep 16 vs May 16 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease USD 77 70 55 50

YW Hedge/Member Decrease uUsD 70 70 50 50
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Intra Spreads

Wheat Spread: Sep 16 vs May 16 (WHEAT FUTURES)
W Spec Decrease USD 385 350 275 250
w Hedge/Member Decrease usD 350 350 250 250
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Intra Spreads

CRUDE OIL - Intra Spreads
Calendar-Spread-DC-005-DC-009 (DUBAI CRUDE OIL CALENDAR FUT)
DC Spec Increase USD 363 330 495 450
DC Hedge/Member Increase usD 330 330 450 450
Calendar-Spread-DC-005-DC-009 (MINI DUBAI CRUDE OIL (PLATTS) FUT)
DBL Spec Increase UsD 36 33 50 45
DBL Hedge/Member Increase UsD 33 33 45 45
Calendar-Spread-DC-006-DC-009 (DUBAI CRUDE OIL CALENDAR FUT)
DC Spec Increase uUSD 385 350 550 500
DC Hedge/Member Increase UsD 350 350 500 500
Calendar-Spread-DC-006-DC-009 (MINI DUBAI CRUDE OIL (PLATTS) FUT)
DBL  Spec Increase USD 39 35 55 50
DBL Hedge/Member Increase USsSD 35 35 50 50
Calendar-Spread-DO0-005-DO0O-009 (DME OMAN CRUDE FUT)
DOO Spec Increase uUSD 363 330 495 450
DOO Hedge/Member Increase usD 330 330 450 450
Calendar-Spread-DO0-006-DO0O-009 (DME OMAN CRUDE FUT)
DOO Spec Increase uUSD 385 350 550 500
DOO Hedge/Member Increase uUsD 350 350 500 500
Calendar-Spread-0Q-005-0Q-009 (DME OMAN CRUDE OIL)
0oQ Spec Increase USD 363 330 495 450
0Q Hedge/Member Increase UsD 330 330 450 450
Calendar-Spread-0Q-005-0Q-009 (OMAN CRUDE FINANCIAL)
G Spec Increase uUSD 36 33 50 45
ZG Hedge/Member Increase uUsD 33 33 45 45
Calendar-Spread-0OQ-005-0Q-009 (OMAN CRUDE OIL TAM FUT)
OQB Spec Increase USD 363 330 495 450
OQB Hedge/Member Increase uUsD 330 330 450 450
Calendar-Spread-OQ-005-0Q-009 (OMAN CRUDE OIL TAM MARKER SYN)
OQ1 Spec Increase (UR]D) 363 330 495 450
0OQ1 Hedge/Member Increase UsD 330 330 450 450
Calendar-Spread-0OQ-006-0Q-009 (DME OMAN CRUDE OIL)
0oQ Spec Increase USD 385 350 550 500
0Q Hedge/Member Increase UsD 350 350 500 500
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Intra Spreads

Calendar-Spread-0Q-006-0Q-009 (OMAN CRUDE FINANCIAL)

ZG Spec Increase USD 39 35 55 50

zG Hedge/Member Increase usD 35 35 50 50

Calendar-Spread-0OQ-006-0OQ-009 (OMAN CRUDE OIL TAM FUT)

OQB Spec Increase USD 385 350 550 500

OQB Hedge/Member Increase uUsD 350 350 500 500

Calendar-Spread-OQ-006-OQ-009 (OMAN CRUDE OIL TAM MARKER SYN)

OQl1 Spec Increase USD 385 350 550 500

0OQ1 Hedge/Member Increase uUsD 350 350 500 500
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Intra Spreads

FX - Intra Spreads
CME Korean Won/US Dollar (KRW) - All Months (KOREAN WON\U.S. DOLLAR FUTURE)
KRW  Spec Increase UsD 523 475 770 700
KRW Hedge/Member Increase UsD 475 475 700 700
USD/OFFSHORE RMB (CNH) FUTURES SPREAD TIER 1 vs. TIER 2 (E-MICRO USD/CNH FUTURES)
MNH  Spec Increase CNH 220 200 275 250
MNH  Hedge/Member Increase CNH 200 200 250 250
USD/OFFSHORE RMB (CNH) FUTURES SPREAD TIER 1 vs. TIER 2 (USD/CNH FUTURES)
CNH  Spec Increase CNH 2,200 2,000 2,750 2,500
CNH Hedge/Member Increase CNH 2,000 2,000 2,500 2,500
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Inter-commodity Spread Rates

COAL - Inter-commodity Spread Rates

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 Decrease +1:-1 75% 75% 65% 65%

ELECTRICITY - Inter-commodity Spread Rates

NEPOOL INTERNAL HUB 5 MW PEAK CALENDAR-MONTH DAY AHEAD SWAP (NYM-U6 - CME) vs NEPOOL
CONNECTICUT 5 MW PEAK CALENDAR-MONTH DAY-AHEAD LMP SWAP (NYM-P2 - CME)

Spread Credit Rate Decrease +1:-1 85% 85% 75% 75%
NEPOOL INTR HUB 5MW D AH PK (NY-U6- CME) vs NE INTERNAL HUB PEAK LMP SWAP FUT (NY-NI- CME)

Spread Credit Rate Decrease +11:-1 85% 85% 75% 75%
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Inter-commodity Spread Rates
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Short Option Minimum (SOM) Rate
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Volatility Scan (volScan) Rate

ELECTRICITY - Volatility Scan (volScan) Rate

NYISO ZONE J CALENDAR-DAY PEAK LBMP SWAP FUTURES (JN) - volScan

Clearing Member Rate  Days 1-8 New 0.050
Clearing Member Rate  Days 9-15 New 0.050
Clearing Member Rate  Days 16+ New 0.050
PJM NORTHERN ILLINOIS HUB DAY-AHEAD OFF-PEAK CALENDAR-DAY 2.5 MW SWAP FUTURES (PNO) - volScan
Clearing Member Rate  Days 1-10 New 0.200
Clearing Member Rate  Days 11-15 New 0.200
Clearing Member Rate  Days 16+ New 0.200
PJM NORTHERN ILLINOIS HUB DAY-AHEAD PEAK CALENDAR-DAY 2.5 MW SWAP FUTURES (PNP) - volScan

Clearing Member Rate  Days 1-8 New 0.200
Clearing Member Rate  Days 9-15 New 0.200
Clearing Member Rate  Days 16+ New 0.200
PJM NORTHERN ILLINOIS HUB REAL-TIME OFF-PEAK CALENDAR-DAY 2.5 MW SWAP FUTURES (NOC) - volScan
Clearing Member Rate  Days 1-10 New 0.200
Clearing Member Rate  Days 11-15 New 0.200
Clearing Member Rate  Days 16+ New 0.200
PJM WESTERN HUB DAY-AHEAD OFF-PEAK CALENDAR-DAY 2.5 MW SWAP FUTURES (PWO) - volScan

Clearing Member Rate  Days 1-10 New 0.200
Clearing Member Rate  Days 11-15 New 0.200
Clearing Member Rate  Days 16+ New 0.200
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