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Appendix.
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List of Margin Changes

1. Outright Margin

Revised (effective 18 November 2016)

Contract Code Contract Name Currency Tier Maint. Margin Initial Margin A“"":ﬂ"" Margin "“"::”:‘" 'IV)'""“ 5':;" Option V°""""’::’" ranee
NK Yen Nikkei-225 Index Futures / Options. YEN 1 430,000 473,000 10
NS Mini Nikkei-225 Index Futures YEN 1 86,000 94,600
NU USD Nikkei-225 Index Futures usp 1 4,300 4730
SGP MSCI Singapore Index Futures / Options usb 1 1,000 1,100 40 7
FE Iron Ore CFR China (629% Fe Fines) Swap / Obtion usp 1 4,000 4,400 160 13
FE Iron Ore CFR China (62% Fe Fines) Swao / Ootion usb 2 4,000 4,400 160 13
FE Iron Ore CFR China (629% Fe Fines) Swap / Obtion usp 3 3,800 4,180 160 13
FE Iron Ore CFR China (62% Fe Fines) Swao / Ootion usb 4 3,500 3,850 160 13
FE Iron Ore CFR China (629% Fe Fines) Swap / Option usp s 3,200 3,520 160 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Ootion usb 1 800 880 32 13
FEF Iron Ore CFR China (62% Fe Fines Futures / Option usp 2 800 880 2 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Ootion usb 3 760 836 32 13
FEF Iron Ore CFR China (62% Fe Fines Futures / Option usp 4 700 770 2 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Ootion usb 5 640 704 32 13
o CTC Caesize Time Charter Basket Swap / Option usp 1 3,300 3,630 132 20
v CTC Capesize Time Charter Basket Swab / Ootion usb 2 2,500 2,750 132 20
o CTC Caesize Time Charter Basket Swap / Option usp 3 1300 1,430 132 20
v CTC Capesize Time Charter Basket Swab / Ootion usb 4 1,300 1,430 132 20
o CTC Caesize Time Charter Basket Swap / Option usp s 2,700 2,970 132 20
CVF Baltic Capesize Time Charter Average Futures / Ootion usb 1 3,300 3,630 132 20
cvr Baltic Capesize Time Charter Average Futures / Option usp 2 2,500 2,750 132 20
CVF Baltic Capesize Time Charter Average Futures / Ootion usb 3 1,300 1,430 132 20
cvr Baltic Capesize Time Charter Average Futures / Option usp 4 1,300 1,430 132 20
CVF Baltic Capesize Time Charter Average Futures / Ootion usb 5 2,700 2,970 132 20
cw Capesize Time Charter Average (STC) Swap / Option usp 1 3,300 3,630 132 20
w Capesize Time Charter Average (5TC) Swao / Ootion usb 2 2,500 2,750 132 20
cw Capesize Time Charter Average (STC) Swap / Option usp 3 1300 1,430 132 20
w Capesize Time Charter Average (5TC) Swao / Ootion usb 4 1,300 1,430 132 20
cw Capesize Time Charter Average (STC) Swap / Option usp s 2,700 2,970 132 20

CWF Capesize Time Charter Average (5TC) Futures / Ootion usb 1 3,300 3,630 132 20
cwr Capesize Time Charter Average (STC) Futures / Option usp 2 2,500 2,750 132 20
CWF Capesize Time Charter Average (5TC) Futures / Ootion usb 3 1,300 1,430 132 20
cwr Capesize Time Charter Average (STC) Futures / Ontion usp 4 1,300 1,430 132 20
CWF Capesize Time Charter Average (5TC) Futures / Option usb 5 2,700 2,970 132 20

2. IntraComm Margin Rate

Revised (effective 18 November 2016)

Contract Code Contract Name Currency Leg s Tier LegB's Tier IntraComm Main.

Margin
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 2 4 1200
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 2 3 1000
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usb 2 5 1600
FE Iron Ore CFR China (629% Fe Fines) Swap / Option usD 2 2 900
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 3 4 1200
FE Iron Ore CFR China (629% Fe Fines) Swap / Option usD 3 5 1500
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 4 5 1200
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 1 1 1000
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usb 1 3 1200
FE Iron Ore CFR China (629% Fe Fines) Swap / Option usD 1 a 1500
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usb 1 5 1800
FE Iron Ore CFR China (629% Fe Fines) Swap / Option usD 3 3 1000
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usb 4 4 1000
FE Iron Ore CFR China (629% Fe Fines) Swap / Option usD 1 2 1200
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usb 5 5 1200
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usD 2 4 240
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usb 2 3 200
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usp 2 5 320
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 2 2 180
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usp 3 4 240
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usb 3 5 300
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usD 4 5 240
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usb 1 1 200
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usD 1 3 240
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 1 4 300
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usD 1 5 360
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usb 3 3 200
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usD 4 a 200
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usb 1 2 240
FEF Iron Ore CFR China (629% Fe Fines) Futures / Option usD 5 5 240
o CTC Capesize Time Charter Basket Swap / Option UsD 1 3 2000
o CTC Capesize Time Charter Basket Swap / Option usD 1 4 2000
v CTC Capesize Time Charter Basket Swap / Option usb 2 3 1500
o CTC Capesize Time Charter Basket Swap / Option usD 2 4 1700
v CTC Capesize Time Charter Basket Swap / Option usb 3 3 800
o CTC Capesize Time Charter Basket Swap / Option usD 1 2 1800
v CTC Capesize Time Charter Basket Swap / Option usb 2 2 1000
o CTC Capesize Time Charter Basket Swap / Option usD 3 4 1000
v CTC Capesize Time Charter Basket Swap / Option usb 4 4 1000
o CTC Capesize Time Charter Basket Swap / Option usD 3 5 2500
v CTC Capesize Time Charter Basket Swap / Option usb 4 5 2500
o CTC Capesize Time Charter Basket Swap / Option usD 1 1 1500
o CTC Capesize Time Charter Basket Swap / Option usD 1 5 3000
o CTC Capesize Time Charter Basket Swap / Option usD 2 5 2800
ov CTC Capesize Time Charter Basket Swap / Option usD 5 5 3800
v Baltic Capesize Time Charter Average Futures usp 1 3 2000
CVF Baltic Capesize Time Charter Average Futures usb 1 4 2000
v Baltic Capesize Time Charter Average Futures usp 2 3 1500
CVF Baltic Capesize Time Charter Average Futures usb 2 4 1700
v Baltic Capesize Time Charter Average Futures usp 3 3 800
CVF Baltic Capesize Time Charter Average Futures usb 1 2 1800
v Baltic Capesize Time Charter Average Futures usp 2 2 1000
CVF Baltic Capesize Time Charter Average Futures usb 3 4 1000
v Baltic Capesize Time Charter Average Futures usp 4 a 1000
CVF Baltic Capesize Time Charter Average Futures usb 3 5 2500
v Baltic Capesize Time Charter Average Futures usp 4 5 2500
cvF Baltic Capesize Time Charter Average Futures. usD 1 1 1500
ovF Baltic Capesize Time Charter Average Futures usp 1 5 3000
CVF Baltic Capesize Time Charter Average Futures usb 2 5 2800
v Baltic Capesize Time Charter Average Futures usp 5 5 3800
w CTC Capesize Time Charter Basket Swap / Option usb 1 3 2000
w CTC Capesize Time Charter Basket Swap / Option usD 1 4 2000
w CTC Capesize Time Charter Basket Swap / Option usb 2 3 1500
w CTC Capesize Time Charter Basket Swap / Option usD 2 4 1700
w CTC Capesize Time Charter Basket Swap / Option usb 3 3 800
w CTC Capesize Time Charter Basket Swap / Option usD 1 2 1800
w CTC Capesize Time Charter Basket Swap / Option usb 2 2 1000
ow CTC Capesize Time Charter Basket Swap / Option usD 3 4 1000
ow CTC Capesize Time Charter Basket Swap / Option usD 4 4 1000
ow CTC Capesize Time Charter Basket Swap / Option usD 3 5 2500
w CTC Capesize Time Charter Basket Swap / Option usb 4 5 2500
w CTC Capesize Time Charter Basket Swap / Option usD 1 1 1500
w CTC Capesize Time Charter Basket Swap / Option usb 1 5 3000
w CTC Capesize Time Charter Basket Swap / Option usD 2 5 2800
w CTC Capesize Time Charter Basket Swap / Option usb 5 5 3800
cwr Baltic Capesize Time Charter Average Futures usp 1 3 2000
CWF Baltic Capesize Time Charter Average Futures usb 1 4 2000
cwr Baltic Capesize Time Charter Average Futures usp 2 3 1500
CWF Baltic Capesize Time Charter Average Futures usb 2 4 1700
cwr Baltic Capesize Time Charter Average Futures usp 3 3 800
cwr Baltic Capesize Time Charter Average Futures. usD 1 2 1800
cwF Baltic Capesize Time Charter Average Futures usp 2 2 1000
CWF Baltic Capesize Time Charter Average Futures usb 3 4 1000
cwr Baltic Capesize Time Charter Average Futures usp 4 a 1000
CWF Baltic Capesize Time Charter Average Futures usb 3 5 2500
cwr Baltic Capesize Time Charter Average Futures usp 4 5 2500
CWF Baltic Capesize Time Charter Average Futures usb 1 1 1500
cwr Baltic Capesize Time Charter Average Futures usp 1 5 3000
CWF Baltic Capesize Time Charter Average Futures usb 2 5 2800
cwr Baltic Capesize Time Charter Average Futures usp 5 5 3800




Current Margins
1. Outright Margins

Contract Code Contract Name Currency Tier Maint. Margin | Margin Addmn"?l Margin Addmo".a.l Margin Sho.n.o ption | Volatilty scan range
(Maint.) (initial) Minimum %
NK Yen Nikkei-225 Index Futures / Options, YEN 1 380,000 418,000 15200 10
NS Mini Nikkei-225 Index Futures YEN 1 76,000 83,600
NU USD Nikkei-225 Index Futures usD 1 3,800 4,180
sGP MSCI Singapore Index Futures / Options Usp 1 1,200 1,320 a8 7
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 1 3,500 3,850 140 13
FE Iron Ore CFR China (62% Fe Fines) Swap / Option Usp 2 3,500 3,850 140 13
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 3 3,200 3,520 140 13
FE Iron Ore CFR China (62% Fe Fines) Swap / Option Usb 4 3,000 3,300 140 13
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 5 2,800 3,080 140 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option UsD 1 700 770 2 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 2 700 770 28 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 3 640 704 2 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 4 600 660 28 13
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 5 560 616 28 13
v CTC Capesize Time Charter Basket Swap / Option usD 1 3,000 3,300 120 20
ov CTC Capesize Time Charter Basket Swap / Option Usp 2 2,500 2,750 120 20
v CTC Capesize Time Charter Basket Swap / Option usD 3 1,300 1,430 120 20
ov CTC Capesize Time Charter Basket Swap / Option Usp 4 1,300 1,430 120 20
ov CTC Capesize Time Charter Basket Swap / Option usD 5 2,700 2,970 120 20
cvE Baltic Capesize Time Charter Average Futures / Option UsD 1 3,000 3,300 120 20
CvF Baltic Capesize Time Charter Average Futures / Option usb 2 2,500 2,750 120 20
cvE Baltic Capesize Time Charter Average Futures / Option Usp 3 1,300 1,430 120 20
CVF Baltic Capesize Time Charter Average Futures / Option usD 4 1,300 1,430 120 20
cvE Baltic Capesize Time Charter Average Futures / Option UsD 5 2,700 2,970 120 20
w Capesize Time Charter Average (5TC) Swap / Option usb 1 3,000 3,300 120 20
w Capesize Time Charter Average (STC) Swap / Option usD 2 2,500 2,750 120 20
w Capesize Time Charter Average (5TC) Swap / Option usb 3 1,300 1,430 120 20
w Capesize Time Charter Average (STC) Swap / Option UsD 4 1,300 1,430 120 20
w Capesize Time Charter Average (5TC) Swap / Option usb 5 2,700 2,970 120 20
CWF Capesize Time Charter Average (STC) Futures / Option Usp 1 3,000 3,300 120 20
CWF Capesize Time Charter Average (STC) Futures / Option usD 2 2,500 2,750 120 20
CWF Capesize Time Charter Average (STC) Futures / Option usD 3 1,300 1,430 120 20
CWF Capesize Time Charter Average (STC) Futures / Option usD 4 1,300 1,430 120 20
CWF Capesize Time Charter Average (STC) Futures / Option Usb 5 2,700 2,970 120 20
2. IntraComm Margin Rate
Contract Code Contract Name Currency Priority [ o averier Leg BsTier ntraComm Main. [~ IntraComm Iitial
Margin Margin
FE iron Ore CFR China (62% Fe Fines) Swap / Option UsD 1 2 3 1000 1100
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 2 2 4 1200 1320
FE Iron Ore CFR China (62% Fe Fines) Swap / Option UsD 3 1 3 1200 1320
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 4 2 2 900 990
FE Iron Ore CFR China (62% Fe Fines) Swap / Option UsD 5 2 5 1600 1760
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usp 6 1 1 1000 1100
FE Iron Ore CFR China (62% Fe Fines) Swap / Option Usp 7 1 4 1500 1650
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 8 3 3 1000 1100
FE Iron Ore CFR China (62% Fe Fines) Swap / Option Usp 9 3 4 1200 1320
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 10 4 4 1000 1100
FE Iron Ore CFR China (62% Fe Fines) Swap / Option Usp 1 4 5 1200 1320
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 12 1 5 1800 1980
FE Iron Ore CFR China (62% Fe Fines) Swap / Option Usp 13 3 5 1500 1650
FE Iron Ore CFR China (62% Fe Fines) Swap / Option usD 14 1 2 1200 1320
FE Iron Ore CFR China (62% Fe Fines) Swap / Option Usp 15 5 5 1200 1320
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 1 2 3 200 220
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option UsD 2 2 4 240 264
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 3 1 3 240 264
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 4 2 2 180 198
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 5 2 5 320 352
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 6 1 1 200 220
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 7 1 4 300 330
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 8 3 3 200 220
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 9 3 4 240 264
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 10 4 4 200 220
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 11 4 5 240 264
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 12 1 5 360 396
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 13 3 5 300 330
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option Usp 1 1 2 240 264
FEF Iron Ore CFR China (62% Fe Fines) Futures / Option usD 15 5 5 240 264
ov CTC Capesize Time Charter Basket Swap / Option UsD 1 1 3 2000 2200
v CTC Capesize Time Charter Basket Swap / Option usD 2 1 4 2000 2200
ov CTC Capesize Time Charter Basket Swap / Option Usp 3 2 3 1500 1650
v CTC Capesize Time Charter Basket Swap / Option usD 4 2 4 1700 1870
ov CTC Capesize Time Charter Basket Swap / Option Usp 5 3 3 800 880
v CTC Capesize Time Charter Basket Swap / Option usD 6 2 2 1000 1100
ov CTC Capesize Time Charter Basket Swap / Option Usp 7 3 4 1000 1100
v CTC Capesize Time Charter Basket Swap / Option usD 8 4 4 1000 1100
ov CTC Capesize Time Charter Basket Swap / Option Usp 9 3 5 2500 2200
v CTC Capesize Time Charter Basket Swap / Option usD 10 4 5 2500 2200
ov CTC Capesize Time Charter Basket Swap / Option Usp 1 1 2 1800 1980
v CTC Capesize Time Charter Basket Swap / Option usD 12 1 1 1500 1650
ov CTC Capesize Time Charter Basket Swap / Option Usp 13 2 5 2800 2200
v CTC Capesize Time Charter Basket Swap / Option usD 14 1 5 3000 2310
ov CTC Capesize Time Charter Basket Swap / Option Usp 15 5 5 3800 2420
CVF Baltic Capesize Time Charter Average Futures usD 1 1 3 2000 2200
CvF Baltic Capesize Time Charter Average Futures Usp 2 1 4 2000 2200
CVF Baltic Capesize Time Charter Average Futures usD 3 2 3 1500 1650
CvF Baltic Capesize Time Charter Average Futures Usp 4 2 4 1700 1870
CVF Baltic Capesize Time Charter Average Futures usD 5 3 3 800 880
CvF Baltic Capesize Time Charter Average Futures Usp 6 2 2 1000 1100
CVF Baltic Capesize Time Charter Average Futures usD 7 3 4 1000 1100
CvF Baltic Capesize Time Charter Average Futures Usp 8 4 4 1000 1100
CVF Baltic Capesize Time Charter Average Futures usD 9 3 5 2500 2200
cvE Baltic Capesize Time Charter Average Futures Usb 10 4 5 2500 2200
CVF Baltic Capesize Time Charter Average Futures. usD 1 1 2 1800 1980
CvF Baltic Capesize Time Charter Average Futures Usp 12 1 1 1500 1650
CVF Baltic Capesize Time Charter Average Futures usD 13 2 5 2800 2200
CvF Baltic Capesize Time Charter Average Futures Usp 14 1 5 3000 2310
CVF Baltic Capesize Time Charter Average Futures usD 15 5 5 3800 2420
w CTC Capesize Time Charter Basket Swap / Option Usp 1 1 3 2000 2200
w CTC Capesize Time Charter Basket Swap / Option usD 2 1 4 2000 2200
w CTC Capesize Time Charter Basket Swap / Option Usp 3 2 3 1500 1650
w CTC Capesize Time Charter Basket Swap / Option usD 4 2 4 1700 1870
w CTC Capesize Time Charter Basket Swap / Option Usp 5 3 3 800 880
w CTC Capesize Time Charter Basket Swap / Option usD 6 2 2 1000 1100
w CTC Capesize Time Charter Basket Swap / Option UsD 7 3 4 1000 1100
cow CTC Capesize Time Charter Basket Swap / Option usD 8 4 4 1000 1100
w CTC Capesize Time Charter Basket Swap / Option Usp 9 3 5 2500 2200
w CTC Capesize Time Charter Basket Swap / Option usD 10 4 5 2500 2200
w CTC Capesize Time Charter Basket Swap / Option Usp 1 1 2 1800 1980
w CTC Capesize Time Charter Basket Swap / Option usD 12 1 1 1500 1650
w CTC Capesize Time Charter Basket Swap / Option Usp 13 2 5 2800 2200
w CTC Capesize Time Charter Basket Swap / Option usD 14 1 5 3000 2310
w CTC Capesize Time Charter Basket Swap / Option Usp 15 5 5 3800 2420
CWF Baltic Capesize Time Charter Average Futures usD 1 1 3 2000 2200
CWF Baltic Capesize Time Charter Average Futures Usp 2 1 4 2000 2200
CWF Baltic Capesize Time Charter Average Futures usD 3 2 3 1500 1650
CWF Baltic Capesize Time Charter Average Futures Usp 4 2 4 1700 1870
CWF Baltic Capesize Time Charter Average Futures. usD 5 3 3 800 880
CWF Baltic Capesize Time Charter Average Futures UsD 6 2 2 1000 1100
CWF Baltic Capesize Time Charter Average Futures usD 7 3 4 1000 1100
CWF Baltic Capesize Time Charter Average Futures Usp 8 4 4 1000 1100
CWF Baltic Capesize Time Charter Average Futures usD 9 3 5 2500 2200
CWF Baltic Capesize Time Charter Average Futures Usp 10 4 5 2500 2200
CWF Baltic Capesize Time Charter Average Futures usD 11 1 2 1800 1980
CWF Baltic Capesize Time Charter Average Futures Usp 12 1 1 1500 1650
CWF Baltic Capesize Time Charter Average Futures usD 13 2 5 2800 2200
CWF Baltic Capesize Time Charter Average Futures Usp 14 1 5 3000 2310
CWF Baltic Capesize Time Charter Average Futures UsD 15 5 5 3800 2420
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