
UPDATED 9/15/2014

Exchange Intraday Position

CME Margin Limits Lifetime Lease Direct

Agriculturals

ZC Corn Futures 1650 1500 1000 25 More Info 4.98 5.38 5.82

XC Mini-Corn Futures 330 300 500 5 More Info 3.14 3.54 3.98

ZO Oats Futures 1375 1250 1000 25 More Info 4.98 5.38 5.82

ZM Soybean Meal Futures 2200 2000 1000 25 More Info 4.98 5.38 5.82

ZL Soybean Oil Futures 1265 1150 1000 25 More Info 4.98 5.38 5.82

ZS Soybean Futures 3300 3000 1500 25 More Info 4.98 5.38 5.82

ZW Wheat Futures 1650 1500 1000 25 More Info 4.98 5.38 5.82

GF Feeder Cattle Futures 1650 1500 1000 10 More Info 5.14 5.54 5.98

HE Lean Hog Futures 1320 1200 1000 10 More Info 5.14 5.54 5.98

LE Live Cattle Futures 2200 2000 1000 10 More Info 5.14 5.54 5.98

FX

6A Australian Dollar Futures 1430 1300 1000 25 More Info 4.28 4.68 5.12

M6A E-micro Australian Dollar/American Dollar Futures 143 130 250 25 More Info 1.40 1.80 2.24

6B British Pound Futures 1485 1350 500 25 More Info 4.28 4.68 5.12

M6B E-micro British Pound/American Dollar Futures 148.5 135 250 25 More Info 1.40 1.80 2.24

6C Canadian Dollar Futures 1100 1000 1000 25 More Info 4.28 4.68 5.12

MCD E-micro Canadian Dollar/American Dollar Futures 110 100 250 25 More Info 1.40 1.80 2.24

6E Euro FX Futures 2200 2000 500 25 More Info 4.28 4.68 5.12

E7 E-mini Euro FX Futures 1100 1000 500 25 More Info 2.78 3.18 3.62

M6E E-micro Euro/American Dollar Futures 220 200 250 25 More Info 1.40 1.80 2.24

6J Japanese Yen Futures 2475 2250 1000 25 More Info 4.28 4.68 5.12

J7 E-mini Japanese Yen Futures 1237.5 1125 500 25 More Info 2.78 3.18 3.62

MJY E-micro Japanese Yen/American Dollar Futures 247.5 225 250 25 More Info 1.40 1.80 2.24

6M Mexican Peso Futures 1980 1800 1000 25 More Info 4.28 4.68 5.12

6N New Zealand Dollar Futures 1485 1350 1000 25 More Info 4.28 4.68 5.12

6S Swiss Franc Futures 2310 2100 1000 25 More Info 4.28 4.68 5.12

MSF E-micro Swiss Franc/American Dollar Futures 231 210 250 25 More Info 1.40 1.80 2.24
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Contract information is subject to change by the respective exchanges. Please refer to the exchange website for most current product information.

Use of Rithmic as data provider will include an additional $.30 per round turn.
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http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/corn_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/mini-sized-corn_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/oats_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/soybean-meal_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/soybean-oil_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/soybean_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/wheat_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/livestock/feeder-cattle_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/livestock/lean-hogs_contract_specifications.html
http://www.cmegroup.com/trading/agricultural/livestock/live-cattle_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/australian-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-australian-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/british-pound_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-british-pound_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/canadian-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-canadian-dollar-us-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/euro-fx_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/e-mini-euro-fx_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-euro_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/japanese-yen_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/e-mini-japanese-yen_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-japanese-yen-us-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/emerging-market/mexican-peso_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/new-zealand-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/swiss-franc_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-swiss-franc-us-dollar_contract_specifications.html


UPDATED 9/15/2014

Exchange Intraday Position

CME Margin Limits Lifetime Lease Direct

Equity Indexes

YM E-mini Dow ($5) Futures 4290 3900 500 100 More Info 3.36 3.76 4.20

NQ E-mini NASDAQ 100 Futures 3630 3300 500 100 More Info 3.38 3.78 4.22

NKD Nikkei/USD Futures 2750 2500 2000 5 More Info 5.78 6.18 6.62

ES E-mini S&P 500 Futures 5060 4600 500 100 More Info 3.38 3.78 4.22

EMD E-mini S&P MidCap 400 Futures 7370 6700 500 25 More Info 3.38 3.78 4.22

Interest Rates

ZN 10-Year T-Note Futures 1430 1300 500 50 More Info 2.28 2.68 3.12

ZT 2-Year T-Note Futures 302.5 275 500 50 More Info 2.28 2.68 3.12

ZB U.S. Treasury Bond Futures 2310 2100 500 25 More Info 2.28 2.68 3.12

ZF 5-Year T-Note Futures 990 900 500 50 More Info 2.28 2.68 3.12

ZQ 30 Day Federal Funds Futures 750 500 500 10 More Info 3.00 3.40 3.84

GE Eurodollar Futures 176 160 500 50 More Info 3.46 3.86 4.30

Metals (COMEX)

HG Copper Futures 2860 2600 1000 25 More Info 3.98 4.38 4.82

GC Gold Futures 5060 4600 2000 25 More Info 3.98 4.38 4.82

SI Silver Futures 7150 6500 5000 25 More Info 3.98 4.38 4.82

QO miNY Gold Futures 2530 2300 1000 10 More Info 2.58 2.98 3.42

QI miNY Silver Futures 3575 3250 2500 10 More Info 2.58 2.98 3.42

MGC E-micro Gold Futures 506 460 500 25 More Info 1.88 2.28 2.72

Energies (NYMEX)

CL Crude Oil Futures 2970 2700 1500 25 More Info 3.98 4.38 4.82

NG Natural Gas (Henry Hub) Futures 3080 2800 2000 25 More Info 3.98 4.38 4.82

HO NY Harbor ULSD Futures (Heating Oil) 3795 3450 2000 10 More Info 3.98 4.38 4.82

RB RBOB Gasoline Physical Futures 3850 3500 2000 10 More Info 3.98 4.38 4.82

QM E-mini Crude Oil Futures 1485 1350 1000 10 More Info 3.48 3.88 4.32

QG E-mini Natural Gas Futures 770 700 1000 10 More Info 2.08 2.48 2.92

Contract information is subject to change by the respective exchanges. Please refer to the exchange website for most current product information.

Use of Rithmic as data provider will include an additional $.30 per round turn.

For NinjaTrader Static SuperDOM users, the listed rates do not include the additional $0.20 per round turn TT licensing fee.
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http://www.cmegroup.com/trading/equity-index/us-index/e-mini-dow_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-nasdaq-100_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/international-index/nikkei-225-dollar_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-sandp-midcap-400_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/10-year-us-treasury-note_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/2-year-us-treasury-note_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/30-year-us-treasury-bond_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/5-year-us-treasury-note_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/stir/30-day-federal-fund_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/stir/eurodollar_contract_specifications.html
http://www.cmegroup.com/trading/metals/base/copper_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/gold_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/silver_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/miNY-gold_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/miNY-silver_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/e-micro-gold_contract_specifications.html
http://www.cmegroup.com/trading/energy/crude-oil/light-sweet-crude_contract_specifications.html
http://www.cmegroup.com/trading/energy/natural-gas/natural-gas_contract_specifications.html
http://www.cmegroup.com/trading/energy/refined-products/heating-oil_contract_specifications.html
http://www.cmegroup.com/trading/energy/refined-products/rbob-gasoline_contract_specifications.html
http://www.cmegroup.com/trading/energy/crude-oil/emini-crude-oil_contract_specifications.html
http://www.cmegroup.com/trading/energy/natural-gas/emini-natural-gas_contract_specifications.html


UPDATED 9/15/2014

Exchange Intraday Position

ICE Margin Limits Lifetime Lease Direct

Agriculturals

SB Sugar No 11 Futures 935 850 1000 10 More Info 5.08 5.48 5.92

CC Cocoa Futures 935 850 1000 10 More Info 5.08 5.48 5.92

KC Coffee Futures 5720 5200 2000 10 More Info 5.08 5.48 5.92

CT Cotton 1320 1200 1000 10 More Info 5.08 5.48 5.92

Indices

DX US Dollar Index Futures 1265 1150 500 25 More Info 3.78 4.18 4.62

TF Mini Russell 2000 Futures 5610 5100 500 50 More Info 3.36 3.76 4.20

Exchange Intraday Position

EUREX Margin Limits Lifetime Lease Direct

(all rates in EUR) Indices

FDAX DAX Futures 18095  - 3450 10 More Info 2.41 2.81 3.25

FESX Euro Stoxx 50 Index Futures 2426  - 2070 25 More Info 2.01 2.41 2.85

Interest Rates

FGBL Euro-Bund Futures 2080  - 690 25 More Info 1.81 2.21 2.65

FGBM Euro-Bobl Futures 1045  - 690 25 More Info 1.81 2.21 2.65

FGBS Euro-Schatz Futures 390  - 690 25 More Info 1.81 2.21 2.65

Contract information is subject to change by the respective exchanges. Please refer to the exchange website for most current product information.

Use of Rithmic as data provider will include an additional $.30 per round turn.

For NinjaTrader Static SuperDOM users, the listed rates do not include the additional $0.20 per round turn TT licensing fee.
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https://www.theice.com/productguide/ProductDetails.shtml?specId=23
https://www.theice.com/productguide/ProductDetails.shtml?specId=7
https://www.theice.com/productguide/ProductDetails.shtml?specId=15
https://www.theice.com/productguide/ProductDetails.shtml?specId=254
https://www.theice.com/productguide/ProductDetails.shtml?specId=194
https://www.theice.com/productguide/ProductDetails.shtml?specId=86
http://www.eurexchange.com/exchange-en/products/idx/dax/17206/
http://www.eurexchange.com/exchange-en/products/idx/stx/blc/18954/
http://www.eurexchange.com/exchange-en/products/int/fix/government-bonds/14770/
http://www.eurexchange.com/exchange-en/products/int/fix/government-bonds/15644/
http://www.eurexchange.com/exchange-en/products/int/fix/government-bonds/16134/

