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CH ADV 16-062

TO: Clearing Member Firms
Chief Financial Officers
Back Office Managers
Margin Managers
FROM: CME Clearing
SUBJECT: Performance Bond Requirements
DATE: Thursday, February 04, 2016

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, February 05, 2016.

Current rates as of:

Thursday, February 04, 2016.

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.



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current New Initial New
Maintenance Maintenance
Outright Rates
CRUDE OIL - Outright Rates
LOOP CRUDE OIL STORAGE FUTURES (LPS)
LPS  Spec Mth 1 Increase USsSD 385 350 440 400
LPS Hedge/Member Mth1 Increase uUsD 350 350 400 400
LPS  Spec Mths 2-3 Increase USD 308 280 352 320
LPS Hedge/Member Mths 2-3 Increase uUsD 280 280 320 320
LPS  Spec Mths 4+ Increase uUsD 248 225 303 275
LPS Hedge/Member Mths 4+ Increase uUsD 225 225 275 275
WTI HOUSTON (ARGUS) FINANCIAL FUT (HIA)
HIA Spec New UsD 6,600 6,000
HIA Hedge/Member New usbD 6,000 6,000
WTI HOUSTON (ARGUS) TRADE MONTH FUT (HTA)
HTA Spec New uUsD 6,600 6,000
HTA  Hedge/Member New usbD 6,000 6,000
CRUDE OIL SPREADS - Outright Rates
WTI HOUSTON (ARGUS) VS. WTI BALMO (HIB)
HIB Spec New usbD 2,750 2,500
HIB Hedge/Member New uUsD 2,500 2,500
WTI HOUSTON ARGUS V. WTI FINANCIAL (HIL)
HIL Spec Mnthl New usbD 2,200 2,000
HIL Hedge/Member Mnthl New uUsD 2,000 2,000
HIL Spec Mnth 2 New usbD 1,100 1,000
HIL Hedge/Member Mnth 2 New usbD 1,000 1,000
HIL Spec Mnths 3+ New usbD 1,100 1,000
HIL Hedge/Member Mnths 3+ New usbD 1,000 1,000
WTI HOUSTON ARGUS V.WTI TRADE MONTH (HTB)
HTB Spec New uUsD 2,750 2,500
HTB Hedge/Member New usbD 2,500 2,500
WTI HOUSTON ARGUS V.WTI TRADE MONTH (HTT)
HTT Spec Mnth1 New usbD 2,200 2,000
HTT Hedge/Member Mnthl New usbD 2,000 2,000
HTT Spec Mnth 2 New usbD 1,100 1,000
HTT Hedge/Member Mnth 2 New usbD 1,000 1,000
HTT  Spec Mnths 3+ New usbD 1,100 1,000
HTT Hedge/Member Mnths 3+ New usD 1,000 1,000
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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
ELECTRICITY - Outright Rates
NEW YORK HUB ZONE J PEAK DAILY (JN)
JN Spec Days 9-15 Increase uUsD 2,420 2,200 2,640 2,400
JN Hedge/Member Days 9-15 Increase uUsbD 2,200 2,200 2,400 2,400
ENVIRONMENTAL - Outright Rates
IN DELIVERY MONTH EUA FUTURES (6T)
6T Spec Mth 1 Increase EUR 550 500 605 550
6T Hedge/Member Mth 1 Increase EUR 500 500 550 550
6T Spec Mths 2+ Increase EUR 550 500 605 550
6T Hedge/Member Mths 2+ Increase EUR 500 500 550 550
FX - Outright Rates
E-MICRO CHF/USD FUTURES (MSF)
MSF  Spec Decrease uSsD 495 450 440 400
MSF  Hedge/Member Decrease uUsD 450 450 400 400
NKR/USD FUTURES (UN)
UN Spec Decrease usD 10,450 9,500 8,800 8,000
UN Hedge/Member Decrease uUsD 9,500 9,500 8,000 8,000
POLISH ZLOTY FUTURES (PZ)
PZ Spec Decrease usD 5,775 5,250 4,950 4,500
Pz Hedge/Member Decrease usD 5,250 5,250 4,500 4,500
SWISS FRANC FUTURES (SF)
SF Spec Decrease uSsD 4,950 4,500 4,400 4,000
SF Hedge/Member Decrease usD 4,500 4,500 4,000 4,000
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current New Initial
Maintenance Maintenance

Outright Rates

NATURAL GAS - Outright Rates
COLUMBIA GULF ONSHORE BASIS FUT (GL)
GL Spec Mnths 8-19 Increase uUsD 72 65 77 70
GL Hedge/Member Mnths 8-19 Increase UsD 65 65 70 70
DOMINION TRAN INC - APP INDEX (IH)
IH Spec Mth 2 Increase USD 138 125 187 170
IH Hedge/Member Mth 2 Increase UsD 125 125 170 170
NATGAS FIN CSO 4 MONTH COMBO (G44)
G44  Spec New USD 825 750
G44  Hedge/Member New UsD 750 750
ROCKIES KERN OPAL - NW INDEX (IR)
IR Spec Mth 2 Increase USD 165 150 187 170
IR Hedge/Member Mth 2 Increase UsD 150 150 170 170
TETCO M-3 INDEX (IX)
IX Spec Mnth 2 Increase USD 138 125 187 170
IX Hedge/Member Mnth 2 Increase uUsD 125 125 170 170
IX Spec Mnths 3+ Increase USsD 55 50 83 75
IX Hedge/Member Mnths 3+ Increase uUsD 50 50 75 75
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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
ARGUS PROPAN FAR EST INDEX FUT (7E)
TE Spec Mnth 1 Decrease uUsD 58,300 53,000 35,200 32,000
TE Hedge/Member Mnth 1 Decrease usbD 53,000 53,000 32,000 32,000
7E Spec Mnth 2+ Decrease uUsD 58,080 52,800 44,000 40,000
7E Hedge/Member Mnth 2+ Decrease usD 52,800 52,800 40,000 40,000
ARGUS PROPAN(SAUDI ARAMCO) FUT (9N)
9N Spec Decrease uUsD 49,500 45,000 33,000 30,000
9N Hedge/Member Decrease usD 45,000 45,000 30,000 30,000
BUTANE 5 DECIMAL (DO0)
DO Spec Mth 1 Decrease UuSsD 3,080 2,800 2,530 2,300
DO Hedge/Member Mth 1 Decrease usD 2,800 2,800 2,300 2,300
DO Spec Mnths 2-6 Decrease uSsD 2,860 2,600 2,200 2,000
DO Hedge/Member Mnths 2-6 Decrease uUsD 2,600 2,600 2,000 2,000
DO Spec Mnths 7+ Decrease USsSD 2,585 2,350 1,980 1,800
DO Hedge/Member Mnths 7+ Decrease usD 2,350 2,350 1,800 1,800
CONWAY NAT GASOLINE FUT (8L)
8L Spec Decrease usD 6,325 5,750 4,400 4,000
8L Hedge/Member Decrease uUsD 5,750 5,750 4,000 4,000
CONWAY PROPANE 5 DEC. FUT (8K)
8K Spec Mth 1 Decrease USsD 2,668 2,425 1,815 1,650
8K Hedge/Member Mth 1 Decrease UsD 2,425 2,425 1,650 1,650
8K Spec Mth 2 Decrease uUsD 2,640 2,400 1,760 1,600
8K Hedge/Member Mth 2 Decrease usbD 2,400 2,400 1,600 1,600
8K Spec Mth 3 Decrease uUsD 2,585 2,350 1,650 1,500
8K Hedge/Member Mth 3 Decrease usbD 2,350 2,350 1,500 1,500
8K Spec Mths 4-11 Decrease uUsD 2,558 2,325 1,760 1,600
8K Hedge/Member Mths 4-11 Decrease uUsbD 2,325 2,325 1,600 1,600
8K Spec Mths 12-24 Increase uUsD 2,283 2,075 2,558 2,325
8K Hedge/Member Mths 12-24 Increase uUsD 2,075 2,075 2,325 2,325
8K Spec Mnths 25+ New uUsD 2,283 2,075
8K Hedge/Member Mnths 25+ New usD 2,075 2,075
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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
ETHANE 5 DECIMAL (CO0)
(0] Spec Mth 1 Decrease uUSsSD 880 800 660 600
Co Hedge/Member Mth 1 Decrease usD 800 800 600 600
(0] Spec Mths 2-3 Decrease usD 880 800 660 600
Co Hedge/Member Mths 2-3 Decrease UsD 800 800 600 600
Co Spec Mths 4-12 Decrease UsD 770 700 605 550
Co Hedge/Member Mths 4-12 Decrease UsD 700 700 550 550
(0] Spec Mths 13-24 Decrease USD 715 650 578 525
Co Hedge/Member Mths 13-24 Decrease UsD 650 650 525 525
EURO PROPANE CIF ARA FUT (PS)
PS Spec Mnth 1 Decrease usD 50,600 46,000 33,000 30,000
PS Hedge/Member Mnth 1 Decrease usbD 46,000 46,000 30,000 30,000
PS Spec Mths 2 - 3 Decrease usD 46,200 42,000 38,500 35,000
PS Hedge/Member Mths 2 -3 Decrease usD 42,000 42,000 35,000 35,000
PS Spec Mths 4+ Decrease uUsD 45,100 41,000 33,000 30,000
PS Hedge/Member Mths 4+ Decrease usD 41,000 41,000 30,000 30,000
HDPE HIGH DEN POLYETHYLENE CAL FUT (HPE)
HPE  Spec Mth 1 Decrease uUsD 1,925 1,750 1,210 1,100
HPE Hedge/Member Mth1 Decrease usD 1,750 1,750 1,100 1,100
HPE  Spec Mth 2+ Decrease uUsD 1,650 1,500 1,100 1,000
HPE Hedge/Member Mth 2+ Decrease uUsD 1,500 1,500 1,000 1,000
MIN ARGUS PROPANE SAUDI ARAMCO FUT (MAS)
MAS  Spec Decrease usD 4,950 4,500 3,300 3,000
MAS Hedge/Member Decrease usD 4,500 4,500 3,000 3,000
MINI ARGUS PROPANE FAR EAST IDX (MAE)
MAE  Spec Mnth 1 Decrease uSsD 5,830 5,300 3,520 3,200
MAE Hedge/Member Mnth 1 Decrease uUsD 5,300 5,300 3,200 3,200
MAE  Spec Mnth 2+ Decrease uSsSD 5,808 5,280 4,400 4,000
MAE Hedge/Member Mnth 2+ Decrease usbD 5,280 5,280 4,000 4,000
MONT BELVIEU NAT GAS (OPIS) FUT (W3)
W3 Spec Mnth 1 Decrease USsD 5,225 4,750 4,400 4,000
W3 Hedge/Member Mnth 1 Decrease usbD 4,750 4,750 4,000 4,000
W3 Spec Mnths 2+ Decrease uUsD 4,950 4,500 3,850 3,500
W3 Hedge/Member Mnths 2+ Decrease usbD 4,500 4,500 3,500 3,500
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance
Outright Rates
MT BELVIEU ETHYLENE IN-WELL(PCW) (MBE)
MBE  Spec Month 1 Decrease uUSsSD 3,190 2,900 2,200 2,000
MBE Hedge/Member Month 1 Decrease uUsD 2,900 2,900 2,000 2,000
MBE Spec Months 2+ Decrease uSsSD 2,970 2,700 2,145 1,950
MBE Hedge/Member Months 2+ Decrease usbD 2,700 2,700 1,950 1,950
MT BELVIEU ISO BUTANE 5 DEC. S (81)
8l Spec Mnth 1 Decrease uSsSD 3,410 3,100 2,530 2,300
8l Hedge/Member Mnth 1 Decrease usbD 3,100 3,100 2,300 2,300
8l Spec Mnths 2-6 Decrease uUsD 3,300 3,000 2,200 2,000
8l Hedge/Member Mnths 2-6 Decrease usbD 3,000 3,000 2,000 2,000
8l Spec Mnths 7+ Decrease uUsD 2,750 2,500 1,760 1,600
8l Hedge/Member Mnths 7+ Decrease usbD 2,500 2,500 1,600 1,600
MT BELVIEU NAT GAS 5 D. OPIS (7Q)
7Q Spec Mnth 1 Decrease uUsD 5,225 4,750 4,400 4,000
7Q Hedge/Member Mnth 1 Decrease usbD 4,750 4,750 4,000 4,000
7Q Spec Mnths 2+ Decrease uUsD 4,950 4,500 3,850 3,500
7Q Hedge/Member Mnths 2+ Decrease uUsD 4,500 4,500 3,500 3,500
MT BELVIEU NORMAL BUTANE LDH(OPIS) (MNB)
MNB  Spec Decrease uUsbD 3,300 3,000 2,530 2,300
MNB  Hedge/Member Decrease usD 3,000 3,000 2,300 2,300
MT. BELVIEU ETHYLENE(PCW) FIN FUT (MBN)
MBN  Spec Mnth 1 Decrease uUsD 3,520 3,200 2,530 2,300
MBN Hedge/Member Mnth 1 Decrease usD 3,200 3,200 2,300 2,300
MBN  Spec Mnths 2+ Decrease uSsD 3,300 3,000 2,420 2,200
MBN Hedge/Member Mnths 2+ Decrease usD 3,000 3,000 2,200 2,200
MT. BELVIEU MINI LDH PROPANE FUT (81)
81 Spec Mth 1 Decrease uSsD 237 215 176 160
81 Hedge/Member Mth 1 Decrease usD 215 215 160 160
81 Spec Mth 2-3 Decrease uSsD 231 210 165 150
81 Hedge/Member Mth 2-3 Decrease usD 210 210 150 150
81 Spec Mths 4-11 Decrease usD 220 200 160 145
81 Hedge/Member Mths 4-11 Decrease UsD 200 200 145 145
81 Spec Mnths 12+ Decrease UsD 198 180 165 150
81 Hedge/Member Mnths 12+ Decrease UsD 180 180 150 150
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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
PGP POLYMER GRD PROPYLENE CAL FUT (PGP)
PGP  Spec Mth 1 Decrease uUsD 2,530 2,300 1,870 1,700
PGP  Hedge/Member Mth1 Decrease uUsD 2,300 2,300 1,700 1,700
PGP  Spec Mth 2+ Decrease uUsD 2,420 2,200 1,760 1,600
PGP Hedge/Member Mth 2+ Decrease usbD 2,200 2,200 1,600 1,600
PROPANE 5 DECIMAL (B0)
BO Spec Mth 1 Decrease uSsSD 2,365 2,150 1,760 1,600
BO Hedge/Member Mth 1 Decrease usbD 2,150 2,150 1,600 1,600
BO Spec Mth 2-3 Decrease uUsD 2,310 2,100 1,650 1,500
BO Hedge/Member Mth 2-3 Decrease usbD 2,100 2,100 1,500 1,500
BO Spec Mths 4-11 Decrease uUsD 2,200 2,000 1,595 1,450
BO Hedge/Member Mths 4-11 Decrease usbD 2,000 2,000 1,450 1,450
BO Spec Mnths 12+ Decrease uUsD 1,980 1,800 1,650 1,500
BO Hedge/Member Mnths 12+ Decrease uUsD 1,800 1,800 1,500 1,500
PROPANE NON LDH MT BELVIEU (1R)
1R Spec Mth 1 Decrease usbD 2,090 1,900 1,760 1,600
1R Hedge/Member Mth 1 Decrease uUsD 1,900 1,900 1,600 1,600
1R Spec Mth 2+ Decrease uSD 2,090 1,900 1,760 1,600
1R Hedge/Member Mth 2+ Decrease usD 1,900 1,900 1,600 1,600
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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
ARGS GSOLNE E-BOB OXY BARGES NWE CK (EOB)
EOB Spec Mnth 2-6 Increase UsD 18,326 16,660 21,075 19,159
EOB Hedge/Member Mnth 2-6 Increase usbD 16,660 16,660 19,159 19,159
GAS EURO-BOB OXY (ARG) CRACK (7K)
7K Spec Mnth 2-6 Increase UsD 2,200 2,000 2,530 2,300
7K Hedge/Member Mnth 2-6 Increase uUsbD 2,000 2,000 2,300 2,300
MINI 380CST VS 3.5% FUEL OIL FUT (MSB)
MSB  Spec Mnths 7-15 Increase uUsD 308 280 341 310
MSB Hedge/Member Mnths 7-15 Increase uUsbD 280 280 310 310
MINI ARGUS MOGAS CRACK (MAC)
MAC  Spec Mnth 2-6 Increase UsD 1,826 1,660 2,100 1,909
MAC Hedge/Member Mnth 2-6 Increase usbD 1,660 1,660 1,909 1,909
RME BIO ARGUS RDM RED VS ICS GAS (BFR)
BFR  Spec Mnth 1 Increase uUsD 5,500 5,000 6,050 5,500
BFR  Hedge/Member Mnth 1 Increase usD 5,000 5,000 5,500 5,500
SING 380 FUEL OIL VS FUEL OIL ROTDM (EVC)
EVC Spec Mnths 7-15 Increase uUsD 3,080 2,800 3,410 3,100
EVC Hedge/Member Mnths 7-15 Increase uUsbD 2,800 2,800 3,100 3,100
REFINED PRODUCTS - Outright Rates
EIA FLAT TAX US RETAIL GASOLINE FUT (JE)
JE Spec Month 1 Increase usbD 6,050 5,500 6,325 5,750
JE Hedge/Member Month 1 Increase UsD 5,500 5,500 5,750 5,750
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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 New
Maintenance Maintenance

Intra Spreads

AGRICULTURE - Intra Spreads
Corn Butterfly - Contracts 10-12 (CORN FUTURES)
C Spec Decrease USD 275 250 220 200
C Hedge/Member Decrease UsD 250 250 200 200
Corn Butterfly - Contracts 10-12 (CORN TAS FUTURE)
ZCT  Spec Decrease USD 275 250 220 200
ZCT  Hedge/Member Decrease UsD 250 250 200 200
Corn Butterfly - Contracts 10-12 (MINI-SIZED CORN FUTURES)
YC Spec Decrease uUsbD 55 50 44 40
YC Hedge/Member Decrease UsD 50 50 40 40
Corn Butterfly - Contracts 11-13 (CORN FUTURES)
C Spec Decrease USD 330 300 220 200
C Hedge/Member Decrease UsD 300 300 200 200
Corn Butterfly - Contracts 11-13 (CORN TAS FUTURE)
ZCT  Spec Decrease USD 330 300 220 200
ZCT  Hedge/Member Decrease usD 300 300 200 200
Corn Butterfly - Contracts 11-13 (MINI-SIZED CORN FUTURES)
YC Spec Decrease USD 66 60 44 40
YC Hedge/Member Decrease UsD 60 60 40 40
Corn Butterfly - Contracts 12-14 (CORN FUTURES)
C Spec Decrease USD 330 300 220 200
C Hedge/Member Decrease UsSD 300 300 200 200
Corn Butterfly - Contracts 12-14 (CORN TAS FUTURE)
ZCT  Spec Decrease USD 330 300 220 200
ZCT  Hedge/Member Decrease UsD 300 300 200 200
Corn Butterfly - Contracts 12-14 (MINI-SIZED CORN FUTURES)
YC Spec Decrease USD 66 60 44 40
YC Hedge/Member Decrease UsSD 60 60 40 40
Corn Butterfly - Contracts 1-3 (CORN FUTURES)
C Spec Decrease USD 165 150 110 100
C Hedge/Member Decrease usD 150 150 100 100
Corn Butterfly - Contracts 1-3 (CORN TAS FUTURE)
ZCT  Spec Decrease USD 165 150 110 100
ZCT  Hedge/Member Decrease UsD 150 150 100 100
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Corn Butterfly - Contracts 1-3 (MINI-SIZED CORN FUTURES)

YC Spec Decrease uUSsSD 33 30 22 20

YC Hedge/Member Decrease uUsD 30 30 20 20

Corn Butterfly - Contracts 13-15 (CORN FUTURES)

C Spec Decrease uSsD 330 300 220 200

C Hedge/Member Decrease uUsD 300 300 200 200

Corn Butterfly - Contracts 13-15 (CORN TAS FUTURE)

ZCT  Spec Decrease uSsSD 330 300 220 200

ZCT  Hedge/Member Decrease uUsD 300 300 200 200

Corn Butterfly - Contracts 13-15 (MINI-SIZED CORN FUTURES)

YC Spec Decrease UuSsD 66 60 44 40

YC Hedge/Member Decrease uUsD 60 60 40 40

Corn Butterfly - Contracts 2-4 (CORN FUTURES)

C Spec Decrease uSsD 165 150 110 100

C Hedge/Member Decrease usD 150 150 100 100

Corn Butterfly - Contracts 2-4 (CORN TAS FUTURE)

ZCT  Spec Decrease usD 165 150 110 100

ZCT  Hedge/Member Decrease usD 150 150 100 100

Corn Butterfly - Contracts 2-4 (MINI-SIZED CORN FUTURES)

YC Spec Decrease usD 33 30 22 20

YC Hedge/Member Decrease uUsD 30 30 20 20

Corn Butterfly - Contracts 3-5 (CORN FUTURES)

C Spec Decrease usD 165 150 110 100

C Hedge/Member Decrease usD 150 150 100 100

Corn Butterfly - Contracts 3-5 (CORN TAS FUTURE)

ZCT  Spec Decrease uSsD 165 150 110 100

ZCT  Hedge/Member Decrease usD 150 150 100 100

Corn Butterfly - Contracts 3-5 (MINI-SIZED CORN FUTURES)

YC Spec Decrease uSsD 33 30 22 20

YC Hedge/Member Decrease usD 30 30 20 20

Corn Butterfly - Contracts 4-6 (CORN FUTURES)

C Spec Decrease uSsD 303 275 248 225

C Hedge/Member Decrease uUsD 275 275 225 225
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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

Corn Butterfly - Contracts 4-6 (CORN TAS FUTURE)

ZCT  Spec Decrease uUSsSD 303 275 248 225

ZCT  Hedge/Member Decrease uUsD 275 275 225 225

Corn Butterfly - Contracts 4-6 (MINI-SIZED CORN FUTURES)

YC Spec Decrease uSsD 61 55 50 45

YC Hedge/Member Decrease uUsD 55 55 45 45

Corn Butterfly - Contracts 5-7 (CORN FUTURES)

C Spec Decrease uSsSD 275 250 220 200

C Hedge/Member Decrease uUsD 250 250 200 200

Corn Butterfly - Contracts 5-7 (CORN TAS FUTURE)

ZCT  Spec Decrease UuSsD 275 250 220 200

ZCT  Hedge/Member Decrease uUsD 250 250 200 200

Corn Butterfly - Contracts 5-7 (MINI-SIZED CORN FUTURES)

YC Spec Decrease uSsD 55 50 44 40

YC Hedge/Member Decrease uUsD 50 50 40 40

Corn Butterfly - Contracts 6-8 (CORN FUTURES)

C Spec Decrease usD 275 250 220 200

C Hedge/Member Decrease usD 250 250 200 200

Corn Butterfly - Contracts 6-8 (CORN TAS FUTURE)

ZCT  Spec Decrease usD 275 250 220 200

ZCT  Hedge/Member Decrease uUsD 250 250 200 200

Corn Butterfly - Contracts 6-8 (MINI-SIZED CORN FUTURES)

YC Spec Decrease usD 55 50 44 40

YC Hedge/Member Decrease uUsD 50 50 40 40

Corn Butterfly - Contracts 7-9 (CORN FUTURES)

C Spec Decrease uSsD 275 250 220 200

C Hedge/Member Decrease usD 250 250 200 200

Corn Butterfly - Contracts 7-9 (CORN TAS FUTURE)

ZCT  Spec Decrease uSsD 275 250 220 200

ZCT  Hedge/Member Decrease usD 250 250 200 200

Corn Butterfly - Contracts 7-9 (MINI-SIZED CORN FUTURES)

YC Spec Decrease uSsD 55 50 44 40

YC Hedge/Member Decrease uUsD 50 50 40 40
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

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

Intra Spreads

Corn Butterfly - Contracts 8-10 (CORN FUTURES)

C Spec Decrease uUSsSD 275 250 220 200

C Hedge/Member Decrease uUsD 250 250 200 200

Corn Butterfly - Contracts 8-10 (CORN TAS FUTURE)

ZCT  Spec Decrease uSsD 275 250 220 200

ZCT  Hedge/Member Decrease uUsD 250 250 200 200

Corn Butterfly - Contracts 8-10 (MINI-SIZED CORN FUTURES)

YC Spec Decrease uSsSD 55 50 44 40

YC Hedge/Member Decrease uUsD 50 50 40 40

Corn Butterfly - Contracts 9-11 (CORN FUTURES)

C Spec Decrease UuSsD 275 250 220 200

C Hedge/Member Decrease uUsD 250 250 200 200

Corn Butterfly - Contracts 9-11 (CORN TAS FUTURE)

ZCT  Spec Decrease uSsD 275 250 220 200

ZCT  Hedge/Member Decrease usD 250 250 200 200

Corn Butterfly - Contracts 9-11 (MINI-SIZED CORN FUTURES)

YC Spec Decrease usD 55 50 44 40

YC Hedge/Member Decrease uUsD 50 50 40 40

Kansas City Wheat Butterfly - Contracts 1-3 (KC HRW WHEAT FUTURES)

KW Spec Decrease usD 248 225 165 150

KW Hedge/Member Decrease uUsD 225 225 150 150

Kansas City Wheat Butterfly - Contracts 1-3 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease usD 248 225 165 150

KET  Hedge/Member Decrease usD 225 225 150 150

Kansas City Wheat Butterfly - Contracts 1-3 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease uSsD 50 45 33 30

MKC  Hedge/Member Decrease uUsD 45 45 30 30

Kansas City Wheat Butterfly - Contracts 2-4 (KC HRW WHEAT FUTURES)

KW Spec Decrease uSsD 220 200 165 150

KW Hedge/Member Decrease usD 200 200 150 150

Kansas City Wheat Butterfly - Contracts 2-4 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease uSsD 220 200 165 150

KET  Hedge/Member Decrease uUsD 200 200 150 150
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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

Kansas City Wheat Butterfly - Contracts 2-4 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease uUSsSD 44 40 33 30

MKC  Hedge/Member Decrease uUsD 40 40 30 30

Kansas City Wheat Butterfly - Contracts 3-5 (KC HRW WHEAT FUTURES)

KW Spec Decrease uSsD 220 200 165 150

KW Hedge/Member Decrease uUsD 200 200 150 150

Kansas City Wheat Butterfly - Contracts 3-5 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease uSsSD 220 200 165 150

KET  Hedge/Member Decrease usD 200 200 150 150

Kansas City Wheat Butterfly - Contracts 3-5 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease UuSsD 44 40 33 30

MKC  Hedge/Member Decrease uUsD 40 40 30 30

Kansas City Wheat Butterfly - Contracts 4-6 (KC HRW WHEAT FUTURES)

KW Spec Decrease uSsD 220 200 165 150

KW Hedge/Member Decrease usD 200 200 150 150

Kansas City Wheat Butterfly - Contracts 4-6 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease usD 220 200 165 150

KET  Hedge/Member Decrease usD 200 200 150 150

Kansas City Wheat Butterfly - Contracts 4-6 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease usD 44 40 33 30

MKC  Hedge/Member Decrease uUsD 40 40 30 30

Kansas City Wheat Butterfly - Contracts 5-7 (KC HRW WHEAT FUTURES)

KW Spec Decrease usD 220 200 165 150

KW Hedge/Member Decrease usD 200 200 150 150

Kansas City Wheat Butterfly - Contracts 5-7 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease uSsD 220 200 165 150

KET  Hedge/Member Decrease usD 200 200 150 150

Kansas City Wheat Butterfly - Contracts 5-7 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease uSsD 44 40 33 30

MKC Hedge/Member Decrease usD 40 40 30 30

Kansas City Wheat Butterfly - Contracts 6-8 (KC HRW WHEAT FUTURES)

KW Spec Decrease uSsD 275 250 220 200

KwW Hedge/Member Decrease uUsD 250 250 200 200
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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

Kansas City Wheat Butterfly - Contracts 6-8 (KC HRW WHEAT TAS FUTURE)

KET  Spec Decrease uUSsSD 275 250 220 200

KET  Hedge/Member Decrease uUsD 250 250 200 200

Kansas City Wheat Butterfly - Contracts 6-8 (MINI-SIZED KC HRW WHEAT FUTURES)

MKC  Spec Decrease uSsD 55 50 44 40

MKC  Hedge/Member Decrease uUsD 50 50 40 40

Soybean Butterfly - Contracts 10-12 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease uSsSD 88 80 66 60

YK Hedge/Member Decrease uUsD 80 80 60 60

Soybean Butterfly - Contracts 10-12 (SOYBEAN FUTURES)

S Spec Decrease UuSsD 440 400 330 300

S Hedge/Member Decrease uUsD 400 400 300 300

Soybean Butterfly - Contracts 10-12 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease uSsD 440 400 330 300

SBT  Hedge/Member Decrease usD 400 400 300 300

Soybean Butterfly - Contracts 1-3 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease usD 55 50 44 40

YK Hedge/Member Decrease usD 50 50 40 40

Soybean Butterfly - Contracts 1-3 (SOYBEAN FUTURES)

S Spec Decrease usD 275 250 220 200

S Hedge/Member Decrease uUsD 250 250 200 200

Soybean Butterfly - Contracts 1-3 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease usD 275 250 220 200

SBT  Hedge/Member Decrease usD 250 250 200 200

Soybean Butterfly - Contracts 2-4 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease uSsD 44 40 33 30

YK Hedge/Member Decrease uUsD 40 40 30 30

Soybean Butterfly - Contracts 2-4 (SOYBEAN FUTURES)

S Spec Decrease uSsD 220 200 165 150

S Hedge/Member Decrease usD 200 200 150 150

Soybean Butterfly - Contracts 2-4 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease uSsD 220 200 165 150

SBT  Hedge/Member Decrease uUsD 200 200 150 150
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CcC Rate Type Description Change ISO Current New Initial New
Initial Maintenance Maintenance

Intra Spreads

Soybean Butterfly - Contracts 3-5 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease uUSsSD 44 40 33 30

YK Hedge/Member Decrease uUsD 40 40 30 30

Soybean Butterfly - Contracts 3-5 (SOYBEAN FUTURES)

S Spec Decrease uSsD 220 200 165 150

S Hedge/Member Decrease usD 200 200 150 150

Soybean Butterfly - Contracts 3-5 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease uSsSD 220 200 165 150

SBT  Hedge/Member Decrease uUsD 200 200 150 150

Soybean Butterfly - Contracts 4-6 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease UuSsD 44 40 33 30

YK Hedge/Member Decrease uUsD 40 40 30 30

Soybean Butterfly - Contracts 4-6 (SOYBEAN FUTURES)

S Spec Decrease uSsD 220 200 165 150

S Hedge/Member Decrease usD 200 200 150 150

Soybean Butterfly - Contracts 4-6 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease usD 220 200 165 150

SBT  Hedge/Member Decrease usD 200 200 150 150

Soybean Butterfly - Contracts 5-7 (MINI-SIZED SOYBEANS FUTURES)

YK Spec New usD 33 30

YK Hedge/Member New uUsD 30 30

Soybean Butterfly - Contracts 5-7 (SOYBEAN FUTURES)

S Spec New usD 165 150

S Hedge/Member New usD 150 150

Soybean Butterfly - Contracts 5-7 (SOYBEAN TAS FUTURE)

SBT  Spec New usD 165 150

SBT  Hedge/Member New usD 150 150

Soybean Butterfly - Contracts 6-8 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease uSsD 88 80 66 60

YK Hedge/Member Decrease usD 80 80 60 60

Soybean Butterfly - Contracts 6-8 (SOYBEAN FUTURES)

S Spec Decrease uSsD 440 400 330 300

S Hedge/Member Decrease uUsD 400 400 300 300
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CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Intra Spreads

Soybean Butterfly - Contracts 6-8 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease uUSsSD 440 400 330 300

SBT  Hedge/Member Decrease uUsD 400 400 300 300

Soybean Butterfly - Contracts 7-9 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease uSsD 88 80 66 60

YK Hedge/Member Decrease uUsD 80 80 60 60

Soybean Butterfly - Contracts 7-9 (SOYBEAN FUTURES)

S Spec Decrease uSsSD 440 400 330 300

S Hedge/Member Decrease uUsD 400 400 300 300

Soybean Butterfly - Contracts 7-9 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease UuSsD 440 400 330 300

SBT  Hedge/Member Decrease uUsD 400 400 300 300

Soybean Butterfly - Contracts 8-10 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease uSsD 88 80 66 60

YK Hedge/Member Decrease uUsD 80 80 60 60

Soybean Butterfly - Contracts 8-10 (SOYBEAN FUTURES)

S Spec Decrease usD 440 400 330 300

S Hedge/Member Decrease usD 400 400 300 300

Soybean Butterfly - Contracts 8-10 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease usD 440 400 330 300

SBT  Hedge/Member Decrease uUsD 400 400 300 300

Soybean Butterfly - Contracts 9-11 (MINI-SIZED SOYBEANS FUTURES)

YK Spec Decrease usD 88 80 66 60

YK Hedge/Member Decrease uUsD 80 80 60 60

Soybean Butterfly - Contracts 9-11 (SOYBEAN FUTURES)

S Spec Decrease uSsD 440 400 330 300

S Hedge/Member Decrease usD 400 400 300 300

Soybean Butterfly - Contracts 9-11 (SOYBEAN TAS FUTURE)

SBT  Spec Decrease uSsD 440 400 330 300

SBT  Hedge/Member Decrease usD 400 400 300 300

Soybean Meal Butterfly Contracts 10-12 (SOYBEAN MEAL FUTURES)

06 Spec Decrease uSsD 275 250 220 200

06 Hedge/Member Decrease uUsD 250 250 200 200
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CcC Rate Type Description Change ISO Current New Initial New
Initial Maintenance Maintenance

Intra Spreads

Soybean Meal Butterfly Contracts 10-12 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease uUSsSD 275 250 220 200

ZMT  Hedge/Member Decrease uUsD 250 250 200 200

Soybean Meal Butterfly Contracts 1-3 (SOYBEAN MEAL FUTURES)

06 Spec Decrease uSsD 275 250 220 200

06 Hedge/Member Decrease uUsD 250 250 200 200

Soybean Meal Butterfly Contracts 1-3 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease uSsSD 275 250 220 200

ZMT  Hedge/Member Decrease usD 250 250 200 200

Soybean Meal Butterfly Contracts 2-4 (SOYBEAN MEAL FUTURES)

06 Spec Decrease UuSsD 275 250 220 200

06 Hedge/Member Decrease uUsD 250 250 200 200

Soybean Meal Butterfly Contracts 2-4 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease uSsD 275 250 220 200

ZMT  Hedge/Member Decrease usD 250 250 200 200

Soybean Meal Butterfly Contracts 3-5 (SOYBEAN MEAL FUTURES)

06 Spec Decrease usD 275 250 220 200

06 Hedge/Member Decrease usD 250 250 200 200

Soybean Meal Butterfly Contracts 3-5 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease usD 275 250 220 200

ZMT  Hedge/Member Decrease uUsD 250 250 200 200

Soybean Meal Butterfly Contracts 4-6 (SOYBEAN MEAL FUTURES)

06 Spec Decrease usD 275 250 220 200

06 Hedge/Member Decrease usD 250 250 200 200

Soybean Meal Butterfly Contracts 4-6 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease uSsD 275 250 220 200

ZMT  Hedge/Member Decrease usD 250 250 200 200

Soybean Meal Butterfly Contracts 5-7 (SOYBEAN MEAL FUTURES)

06 Spec Decrease uSsD 275 250 220 200

06 Hedge/Member Decrease usD 250 250 200 200

Soybean Meal Butterfly Contracts 5-7 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease uSsD 275 250 220 200

ZMT  Hedge/Member Decrease uUsD 250 250 200 200
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CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Intra Spreads

Soybean Meal Butterfly Contracts 6-8 (SOYBEAN MEAL FUTURES)

06 Spec Decrease uUSsSD 275 250 220 200
06 Hedge/Member Decrease uUsD 250 250 200 200
Soybean Meal Butterfly Contracts 6-8 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease uSsD 275 250 220 200
ZMT  Hedge/Member Decrease uUsD 250 250 200 200
Soybean Meal Butterfly Contracts 7-9 (SOYBEAN MEAL FUTURES)

06 Spec Decrease uSsSD 275 250 220 200
06 Hedge/Member Decrease uUsD 250 250 200 200
Soybean Meal Butterfly Contracts 7-9 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease UuSsD 275 250 220 200
ZMT  Hedge/Member Decrease uUsD 250 250 200 200
Soybean Meal Butterfly Contracts 8-10 (SOYBEAN MEAL FUTURES)

06 Spec Decrease uSsD 275 250 220 200
06 Hedge/Member Decrease usD 250 250 200 200
Soybean Meal Butterfly Contracts 8-10 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease usD 275 250 220 200
ZMT  Hedge/Member Decrease usD 250 250 200 200
Soybean Meal Butterfly Contracts 9-11 (SOYBEAN MEAL FUTURES)

06 Spec Decrease usD 275 250 220 200
06 Hedge/Member Decrease usD 250 250 200 200
Soybean Meal Butterfly Contracts 9-11 (SOYBEAN MEAL TAS FUTURES)

ZMT  Spec Decrease usD 275 250 220 200
ZMT  Hedge/Member Decrease usD 250 250 200 200
Wheat Butterfly - Contracts 1-3. (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease uSsD 275 250 165 150
ZWT  Hedge/Member Decrease usD 250 250 150 150
Wheat Butterfly - Contracts 1-3. (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease uSsD 55 50 33 30
YW Hedge/Member Decrease usD 50 50 30 30
Wheat Butterfly - Contracts 1-3. (WHEAT FUTURES)

W Spec Decrease uSsD 275 250 165 150
w Hedge/Member Decrease usD 250 250 150 150
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CcC Rate Type Description Change ISO Current Current New Initial New
Initial Maintenance Maintenance

Intra Spreads

Wheat Butterfly - Contracts 2-4 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease uUSsSD 220 200 165 150

ZWT  Hedge/Member Decrease uUsD 200 200 150 150

Wheat Butterfly - Contracts 2-4 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease uSsD 44 40 33 30

YW Hedge/Member Decrease uUsD 40 40 30 30

Wheat Butterfly - Contracts 2-4 (WHEAT FUTURES)

\W Spec Decrease uSsSD 220 200 165 150

w Hedge/Member Decrease uUsD 200 200 150 150

Wheat Butterfly - Contracts 3-5 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease UuSsD 303 275 165 150

ZWT  Hedge/Member Decrease uUsD 275 275 150 150

Wheat Butterfly - Contracts 3-5 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease uSsD 61 55 33 30

YW Hedge/Member Decrease usD 55 55 30 30

Wheat Butterfly - Contracts 3-5 (WHEAT FUTURES)

W Spec Decrease usD 303 275 165 150

w Hedge/Member Decrease usD 275 275 150 150

Wheat Butterfly - Contracts 4-6 (CHICAGO SRW WHEAT TAS FUTURE)

ZWT  Spec Decrease usD 303 275 165 150

ZWT  Hedge/Member Decrease uUsD 275 275 150 150

Wheat Butterfly - Contracts 4-6 (MINI-SIZED WHEAT FUTURES)

YW Spec Decrease usD 61 55 33 30

YW Hedge/Member Decrease usD 55 55 30 30

Wheat Butterfly - Contracts 4-6 (WHEAT FUTURES)

W Spec Decrease uSsD 303 275 165 150

w Hedge/Member Decrease usD 275 275 150 150

COAL - Intra Spreads

Coal (API 4) fob Richards Bay (Argus/McCloskey) Swap Futures - All Months (COAL API4 RCH BAY ARGS MCCLOSKY

FUT)

MFF  Spec Increase usD 1,430 1,300 1,540 1,400
MFF  Hedge/Member Increase uUsD 1,300 1,300 1,400 1,400
Coal (API 8) CFR South China (Argus/McCloskey) Swap Futures - All Months (COAL API 8 CFR SOUTH CHINA)

SSi Spec Increase uUsD 1,320 1,200 1,430 1,300
SSi Hedge/Member Increase uUsbD 1,200 1,200 1,300 1,300
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Intra Spreads

CRUDE OIL - Intra Spreads

All Months (LOOP CRUDE OIL STORAGE FUTURES)

LPS  Spec Increase USD 198 180 308 280
LPS  Hedge/Member Increase UsD 180 180 280 280

WTI Houston (Argus) Trade Month Futures - All Months (WTI HOUSTON (ARGUS) FINANCIAL FUT)

HIA Spec New uUsD 1,320 1,200
HIA Hedge/Member New uUsbD 1,200 1,200

WTI Houston (Argus) Trade Month Futures - All Months (WTI HOUSTON (ARGUS) TRADE MONTH FUT)

HTA Spec New UsD 1,320 1,200
HTA  Hedge/Member New uUsbD 1,200 1,200

CRUDE OIL SPREADS - Intra Spreads

WTI Houston (Argus) vs. WTI BALMO Futures - All Months (WTI HOUSTON (ARGUS) VS. WTI BALMO)

HIB Spec New uUsD 1,100 1,000
HIB Hedge/Member New usbD 1,000 1,000
WTI Houston (Argus) vs. WTI Financial Futures - All Months (WTI HOUSTON ARGUS V. WTI FINANCIAL)

HIL Spec New USD 880 800
HIL Hedge/Member New uUsD 800 800

WTI Houston (Argus) vs. WTI Trade Month BALMO Futures -All Months (WTI HOUSTON ARGUS V.WTI TRADE MONTH)

HTB Spec New uUsD 1,100 1,000
HTB Hedge/Member New usbD 1,000 1,000
WTI Houston (Argus) vs. WTI Trade Month Futures - All Months (WTI HOUSTON ARGUS V.WTI TRADE MONTH)

HTT  Spec New USD 880 800
HTT  Hedge/Member New UsD 800 800

NATURAL GAS - Intra Spreads

COLUMBIA GULF ONSHORE BASIS (GL) - All Months (COLUMBIA GULF ONSHORE BASIS FUT)

GL Spec Increase USsSD 72 65 110 100
GL Hedge/Member Increase uUsD 65 65 100 100

MichCon (Platts IFERC) Fixed Price Swap Futures - All Months (MICHCON IFERC FIXED PRICE FUT)

MFS  Spec Increase USsSD 440 400 605 550
MFS  Hedge/Member Increase uUsD 400 400 550 550
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Intra Spreads
NGL/PETROCHEMICALS - Intra Spreads
Argus Propane (Saudi Aramco) Swap - All Months (ARGUS PROPAN(SAUDI ARAMCO) FUT)
ON Spec Decrease uUsD 44,000 40,000 33,000 30,000
9N Hedge/Member Decrease usbD 40,000 40,000 30,000 30,000
Argus Propane (Saudi Aramco) Swap - All Months (MIN ARGUS PROPANE SAUDI ARAMCO FUT)
MAS  Spec Decrease uUsD 4,400 4,000 3,300 3,000
MAS Hedge/Member Decrease usbD 4,000 4,000 3,000 3,000
Argus Propane Far East Index Swap - All Months (ARGUS PROPAN FAR EST INDEX FUT)
TE Spec Decrease uUsD 49,500 45,000 35,200 32,000
TE Hedge/Member Decrease uUsbD 45,000 45,000 32,000 32,000
Argus Propane Far East Index Swap - All Months (MINI ARGUS PROPANE FAR EAST IDX)
MAE  Spec Decrease usD 4,950 4,500 3,520 3,200
MAE Hedge/Member Decrease uUsbD 4,500 4,500 3,200 3,200
PETROLEUM CRACKS AND SPREADS - Intra Spreads
East/West Fuel Oil Spread Swap - Tier 2 vs Tier 2 (EAST/WEST FUEL OIL SPREAD FUT)
EW Spec Increase usD 2,200 2,000 2,805 2,550
EW Hedge/Member Increase usbD 2,000 2,000 2,550 2,550
East/West Fuel Oil Spread Swap - Tier 2 vs Tier 2 (MINI EAST-WEST FUEL OIL FUTURES)
MEW  Spec Increase USD 220 200 281 255
MEW Hedge/Member Increase UsD 200 200 255 255
GULF COAST JET VS. NYMEX #2 HEA (ME) - All Months (GLFCST JET PLATTS UP/DN FUT)
ME Spec Increase USD 825 750 880 800
ME Hedge/Member Increase UsD 750 750 800 800
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Inter-commodity Spread Rates

CRUDE OIL - Inter-commodity Spread Rates

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs CHICAGO ETHANOL (PLATTS) SWAP FUTURES
(NY-CU - CME)

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

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-BZ - CME) vs CHICAGO ETHANOL (PLATTS) SWAP
FUTURES (NY-CU - CME)

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

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-BZ - CME) vs NY ETHANOL (PLATTS) SWAP FUTURES
(NY-EZ - CME)

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

BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES (NY-BB - CME) vs CHICAGO ETHANOL (PLATTS) SWAP
FUTURES (NY-CU - CME)

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

BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES (NY-BB - CME) vs NY ETHANOL (PLATTS) SWAP FUTURES
(NY-EZ - CME)

Spread Credit Rate Increase +1:-1 0% 0% 30% 30%
COPPER FUTURES (CX-HG - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME)

Spread Credit Rate Increase +1:-1 30% 30% 40% 40%
LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME) vs PALLADIUM FUTURES (NY-PA - CME)

Spread Credit Rate Increase +1:-1 0% 0% 30% 30%
NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME) vs BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME)

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

NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES
(NY-BZ - CME)

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

NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME) vs BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES
(NY-BB - CME)

Spread Credit Rate Increase +1:-1 0% 0% 30% 30%
WTI CALENDAR SWAP FUTURES (NY-CS - CME) vs COPPER FUTURES (CX-HG - CME)

Spread Credit Rate Increase +1:-1 30% 30% 40% 40%
WTI CALENDAR SWAP FUTURES (NY-CS - CME) vs PALLADIUM FUTURES (NY-PA - CME)

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

WTI HOUSTON (ARGUS) FINANCIAL FUTURES (NY-HIA - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL
FUTURES (NY-BZ - CME)

Spread Credit Rate New +1:-1 75% 75%

WTI HOUSTON (ARGUS) FINANCIAL FUTURES (NY-HIA - CME) vs LIGHT SWEET CRUDE OIL FUTURES
(NY-CL - CME)

Spread Credit Rate New +1:-1 80% 80%
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Inter-commodity Spread Rates

WTI HOUSTON (ARGUS) FINANCIAL FUTURES (NY-HIA - CME) vs WTI CALENDAR SWAP FUTURES (NY-CS - CME)

Spread Credit Rate New +1:-1 80% 80%

WTI HOUSTON (ARGUS) TRADE MONTH FUTURES (NY-HTA - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL
FUTURES (NY-BZ - CME)

Spread Credit Rate New +1:-1 75% 75%

WTI HOUSTON (ARGUS) TRADE MONTH FUTURES (NY-HTA - CME) vs LIGHT SWEET CRUDE OIL FUTURES
(NY-CL - CME)

Spread Credit Rate New +1:-1 80% 80%

WTI HOUSTON (ARGUS) TRADE MONTH FUTURES (NY-HTA - CME) vs WTI CALENDAR SWAP FUTURES
(NY-CS - CME)

Spread Credit Rate New +1:-1 80% 80%

WTI HOUSTON (ARGUS) TRADE MONTH FUTURES (NY-HTA - CME) vs WTI HOUSTON (ARGUS) FINANCIAL
FUTURES (NY-HIA - CME)

Spread Credit Rate New +1:-1 90% 90%

WTI HOUSTON (ARGUS) VS. WTI FINANCIAL FUTURES (NY-HIL - CME) vs WTI HOUSTON (ARGUS) FINANCIAL
FUTURES (NY-HIA - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI FINANCIAL FUTURES (NY-HIL - CME) vs WTI HOUSTON (ARGUS) FINANCIAL
FUTURES (NY-HIA - CME) vs WTI CALENDAR SWAP FUTURES (NY-CS - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (NY-HTT - CME) vs WTI HOUSTON (ARGUS) TRADE
MONTH FUTURES (NY-HTA - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (NY-HTT - CME) vs WTI HOUSTON (ARGUS) TRADE
MONTH FUTURES (NY-HTA - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CS - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (NY-HTT - CME) vs WTI HOUSTON (ARGUS) TRADE
MONTH FUTURES (NY-HTA - CME) vs WTI CALENDAR SWAP FUTURES (NY-CS - CME)

Spread Credit Rate New +1:-1:+1 98% 98%
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SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS

Rate Type Change Ratio Current Current New Initial New
Initial Maintenance Maintenance

Inter-commodity Spread Rates

CRUDE OIL SPREADS - Inter-commodity Spread Rates

WTI HOUSTON (ARGUS) VS. WTI BALMO FUTURES (NY-HIB - CME) vs WTI HOUSTON (ARGUS) VS. WTI FINANCIAL
FUTURES (NY-HIL - CME)

Spread Credit Rate New +1:-1 75% 75%

WTI HOUSTON (ARGUS) VS. WTI FINANCIAL FUTURES (NY-HIL - CME) vs WTI HOUSTON (ARGUS) FINANCIAL
FUTURES (NY-HIA - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI FINANCIAL FUTURES (NY-HIL - CME) vs WTI HOUSTON (ARGUS) FINANCIAL
FUTURES (NY-HIA - CME) vs WTI CALENDAR SWAP FUTURES (NY-CS - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH BALMO FUTURES (NY-HTB - CME) vs WTI HOUSTON (ARGUS) VS.
WTI TRADE MONTH FUTURES (NY-HTT - CME)

Spread Credit Rate New +1:-1 75% 75%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (NY-HTT - CME) vs WTI HOUSTON (ARGUS) TRADE
MONTH FUTURES (NY-HTA - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (NY-HTT - CME) vs WTI HOUSTON (ARGUS) TRADE
MONTH FUTURES (NY-HTA - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CS - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (NY-HTT - CME) vs WTI HOUSTON (ARGUS) TRADE
MONTH FUTURES (NY-HTA - CME) vs WTI CALENDAR SWAP FUTURES (NY-CS - CME)

Spread Credit Rate New +1:-1:+1 98% 98%

WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (NY-HTT - CME) vs WTI HOUSTON (ARGUS) VS. WTI
FINANCIAL FUTURES (NY-HIL - CME)

Spread Credit Rate New +1:-1 90% 90%
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ELECTRICITY - Inter-commodity Spread Rates

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE F 5 MW PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-4L - CME)

Spread Credit Rate Increase +1:-11 0% 0% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE G 5 MW OFF-PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-D2 - CME)

Spread Credit Rate Increase +1:-194 0% 0% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE G OFF-PEAK LBMP SWAP FUTURES
(NY-KH - CME)

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

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE J 5 MW OFF-PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-D4 - CME)

Spread Credit Rate Increase +1:-194 0% 0% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE J OFF-PEAK LBMP SWAP FUTURES
(NY-KK - CME)

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

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs PJM PEAK CALENDAR-MONTH LMP SWAP FUTURES
(NY-JM - CME)

Spread Credit Rate Increase +1:-1 30% 30% 55% 55%

NYISO ZONE G PEAK LBMP SWAP FUTURES (NY-KG - CME) vs HENRY HUB NATURAL GAS FUTURES
(NY-NG - CME)

Spread Credit Rate Increase +2:-1 25% 25% 35% 35%

PJM COMED ZONE 5 MW PEAK CAL DA LMP SWAP FUT (NY-D8- CME) vs PJM NORTHERN ILLINOIS HUB PEAK CAL
LMP SWAP FUT (NY-UM- CME)

Spread Credit Rate Decrease +11:-1 75% 75% 50% 50%

21412016 20 South Wacker Drive Chicago, IL 60606 Ph.: (312) 648-3888 Fax: (312) 930-3187 cmegroup.com Page 27 of 34



SPAN MINIMUM PERFORMANCE BOND REQUIREMENTS
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ERIS Flex - Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs 10 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (N1U - CME)

Spread Credit Rate New +1:-1 80% 80%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs 30 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (B1U - CME)

Spread Credit Rate New +5:-3 50% 50%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs 5 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (F1U - CME)

Spread Credit Rate New +1:-2 50% 50%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs 2 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (T1U - CME)

Spread Credit Rate New +1:-1 80% 80%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs 2-YEAR T-NOTE (26 - CME)

Spread Credit Rate New +2:+1 70% 70%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs 10 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (N1U - CME)

Spread Credit Rate New +2:-1 50% 50%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs 30 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (B1U - CME)

Spread Credit Rate New +5:-1 40% 40%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs 10 YEAR INTEREST RATE SWAP
DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate New +3:-5 50% 50%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs 30 YEAR INTEREST RATE SWAP
DELIVERABLE FUTURE (B1U - CME)

Spread Credit Rate New +1:-1 80% 80%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs 5 YEAR INTEREST RATE SWAP
DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate New +1:-3 40% 40%
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ETHANOL - Inter-commodity Spread Rates

BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME) vs CHICAGO ETHANOL (PLATTS) SWAP FUTURES
(NY-CU - CME)

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

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-BZ - CME) vs CHICAGO ETHANOL (PLATTS) SWAP
FUTURES (NY-CU - CME)

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

BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES (NY-BZ - CME) vs NY ETHANOL (PLATTS) SWAP FUTURES
(NY-EZ - CME)

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

BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES (NY-BB - CME) vs CHICAGO ETHANOL (PLATTS) SWAP
FUTURES (NY-CU - CME)

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

BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES (NY-BB - CME) vs NY ETHANOL (PLATTS) SWAP FUTURES
(NY-EZ - CME)

Spread Credit Rate Increase +1:-1 0% 0% 30% 30%
NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME) vs BRENT (ICE) CALENDAR SWAP FUTURES (NY-CY - CME)

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

NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME) vs BRENT CRUDE OIL LAST DAY FINANCIAL FUTURES
(NY-BZ - CME)

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

NY ETHANOL (PLATTS) SWAP FUTURES (NY-EZ - CME) vs BRENT CRUDE OIL PENULTIMATE FINANCIAL FUTURES
(NY-BB - CME)

Spread Credit Rate Increase +1:-1 0% 0% 30% 30%
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INTEREST RATES - Inter-commodity Spread Rates

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs 10 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (N1U - CME)

Spread Credit Rate New +1:-1 80% 80%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs 30 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (B1U - CME)

Spread Credit Rate New +5:-3 50% 50%

ERIS INVOICE SWAP FUTURE (10YR CBOT) (ZC9903 - CME) vs 5 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (F1U - CME)

Spread Credit Rate New +1:-2 50% 50%

ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs 2 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (T1U - CME)

Spread Credit Rate New +1:-1 80% 80%
ERIS INVOICE SWAP FUTURE (2YR CBOT) (ZA9903 - CME) vs 2-YEAR T-NOTE (26 - CME)

Spread Credit Rate New +2:+1 70% 70%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs 10 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (N1U - CME)

Spread Credit Rate New +2:-1 50% 50%

ERIS INVOICE SWAP FUTURE (5YR CBOT) (ZB9903 - CME) vs 30 YEAR INTEREST RATE SWAP DELIVERABLE
FUTURE (B1U - CME)

Spread Credit Rate New +5:-1 40% 40%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs 10 YEAR INTEREST RATE SWAP
DELIVERABLE FUTURE (N1U - CME)

Spread Credit Rate New +3:-5 50% 50%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs 30 YEAR INTEREST RATE SWAP
DELIVERABLE FUTURE (B1U - CME)

Spread Credit Rate New +1:-1 80% 80%

ERIS INVOICE SWAP FUTURE (LONG BOND/17 CBOT) (ZD9903 - CME) vs 5 YEAR INTEREST RATE SWAP
DELIVERABLE FUTURE (F1U - CME)

Spread Credit Rate New +1:-3 40% 40%
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METALS - Inter-commodity Spread Rates

COPPER FUTURES (CX-HG - CME) vs LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME)

Spread Credit Rate Increase +1:-1 30% 30% 40% 40%
LIGHT SWEET CRUDE OIL FUTURES (NY-CL - CME) vs PALLADIUM FUTURES (NY-PA - CME)

Spread Credit Rate Increase +1:-1 0% 0% 30% 30%
WTI CALENDAR SWAP FUTURES (NY-CS - CME) vs COPPER FUTURES (CX-HG - CME)

Spread Credit Rate Increase +1:-1 30% 30% 40% 40%
WTI CALENDAR SWAP FUTURES (NY-CS - CME) vs PALLADIUM FUTURES (NY-PA - CME)

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

NATURAL GAS - Inter-commodity Spread Rates

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE F 5 MW PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-4L - CME)

Spread Credit Rate Increase +1:-11 0% 0% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE G 5 MW OFF-PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-D2 - CME)

Spread Credit Rate Increase +1:-194 0% 0% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE G OFF-PEAK LBMP SWAP FUTURES
(NY-KH - CME)

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

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE J 5 MW OFF-PEAK CALENDAR-MONTH
DAY-AHEAD LBMP SWAP FUTURES (NY-D4 - CME)

Spread Credit Rate Increase +1:-194 0% 0% 35% 35%

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs NYISO ZONE J OFF-PEAK LBMP SWAP FUTURES
(NY-KK - CME)

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

HENRY HUB NATURAL GAS FUTURES (NY-NG - CME) vs PJM PEAK CALENDAR-MONTH LMP SWAP FUTURES
(NY-JM - CME)

Spread Credit Rate Increase +1:-1 30% 30% 55% 55%

NYISO ZONE G PEAK LBMP SWAP FUTURES (NY-KG - CME) vs HENRY HUB NATURAL GAS FUTURES
(NY-NG - CME)

Spread Credit Rate Increase +2:-1 25% 25% 35% 35%
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Maintenance Maintenance
Short Option Minimum (SOM) Rate
CRUDE OIL - Short Option Minimum (SOM) Rate
WTI HOUSTON (ARGUS) FINANCIAL FUTURES (HIA) - SOM
Clearing Member Rate New 11.000 10.000
WTI HOUSTON (ARGUS) TRADE MONTH FUTURES (HTA) - SOM
Clearing Member Rate New 11.000 10.000
CRUDE OIL SPREADS - Short Option Minimum (SOM) Rate
WTI HOUSTON (ARGUS) VS. WTI BALMO FUTURES (HIB) - SOM
Clearing Member Rate New 49.500 45.000
WTI HOUSTON (ARGUS) VS. WTI FINANCIAL FUTURES (HIL) - SOM
Clearing Member Rate New 44.000 40.000
WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH BALMO FUTURES (HTB) - SOM
Clearing Member Rate New 49.500 45.000
WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (HTT) - SOM
Clearing Member Rate New 44.000 40.000

NATURAL GAS - Short Option Minimum (SOM) Rate

HENRY HUB NATURAL GAS FINANCIAL CALENDAR SPREAD OPTION - FOUR MONTH COMBO (G10, G44) - SOM

Clearing Member Rate

New 27.500

25.000
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Volatility Scan (volScan) Rate
CRUDE OIL - Volatility Scan (volScan) Rate
WTI HOUSTON (ARGUS) FINANCIAL FUTURES (HIA) - volScan
Clearing Member Rate New 0.050
WTI HOUSTON (ARGUS) TRADE MONTH FUTURES (HTA) - volScan
Clearing Member Rate New 0.050
CRUDE OIL SPREADS - Volatility Scan (volScan) Rate
WTI HOUSTON (ARGUS) VS. WTI BALMO FUTURES (HIB) - volScan
Clearing Member Rate New 0.050
WTI HOUSTON (ARGUS) VS. WTI FINANCIAL FUTURES (HIL) - volScan
Clearing Member Rate  Mnthl New 20.000%
Clearing Member Rate  Mnth 2 New 20.000%
Clearing Member Rate  Mnths 3+ New 20.000%
WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH BALMO FUTURES (HTB) - volScan
Clearing Member Rate New 0.050
WTI HOUSTON (ARGUS) VS. WTI TRADE MONTH FUTURES (HTT) - volScan
Clearing Member Rate  Mnth1 New 20.000%
Clearing Member Rate  Mnth 2 New 20.000%
Clearing Member Rate  Mnths 3+ New 20.000%

METALS - Volatility Scan (volScan) Rate

GOLD FUTURES (8Q, GC, GCT, L01, L02, L03, L04, LO05, L06, L07, L08, L09, L10, L11, L12, 113, L14, L15,L16, L17,L18,

L19, L20, L21, L22, L23, L24, L25, L26, L27, L28, L29, L30, L31, MGC, OG, OGW, QO, QS) - volScan

Clearing Member Rate  Mths 1-4 Decrease 0.040 0.035
Clearing Member Rate  Mths 5-6 Decrease 0.030 0.025
Clearing Member Rate  Mths 7-12 Decrease 0.020 0.015
Clearing Member Rate  Mths 13-16 Decrease 0.015 0.010
IRON ORE FUTURES (ICT, TIO) - volScan

Clearing Member Rate  Mnth 1 Decrease 0.060 0.055
Clearing Member Rate  Mnths 2-4 Decrease 0.045 0.040
Clearing Member Rate  Mnths 5+ Decrease 0.030 0.025
PLATINUM FUTURES (PL, PO, PQ, QR) - volScan

Clearing Member Rate  Mths 2+ Increase 0.020 0.030
SILVER FUTURES (6Q, QI, SI, SIL, SIT, SO, SOW) - volScan

Clearing Member Rate  Mnths 1-4 Decrease 0.070 0.065
Clearing Member Rate  Mnths 5-6 Decrease 0.040 0.035
Clearing Member Rate  Mnths 7-12 Decrease 0.030 0.025
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Volatility Scan (volScan) Rate

NATURAL GAS - Volatility Scan (volScan) Rate

HENRY HUB NATURAL GAS FINANCIAL CALENDAR SPREAD OPTION - FOUR MONTH COMBO (G10, G44) - volScan

Clearing Member Rate New 10.000%

NGL/PETROCHEMICALS - Volatility Scan (volScan) Rate

CONWAY PROPANE 5 DECIMALS (OPIS) SWAP FUTURES (8K, CPR, W1) - volScan

Clearing Member Rate  Mnths 25+ New 0.060
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