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EURX EUROBOBL EUR 1,000 1,000 201003 *

IMM EURO DLR USD 1,013 750 201002 *

EURO E-SCHATZ EUR 350 350 201003 *

EURX E-BUND EUR 1,870 1,870 201003 *

CBT TNOTE 10Y USD 2,025 1,500 201003 *

CBT T-BONDS USD 3,240 2,400 201003 *

CBT TNOTE 2Y USD 810 600 201003 *

CBT TNOTE 5Y USD 1,080 800 201003 *

LIF 3M STG IR GBP 475 475 201003 *

LIF LONG GILT GBP 2,500 2,500 201003 *

Financial

NYM HENRYHSWAP USD 1,688 1,250 201003 *

NYM EMINI GAS USD 1,688 1,250 201003 *

NYM EMINI CRUD USD 2,700 2,000 201003 *

NY LT CRUDE USD 5,400 4,000 201002 *

NY HEATING OIL USD 5,400 4,000 201002 *

NY NATURAL GAS USD 6,750 5,000 201002 *

Energy

IMM SWISS FRC USD 3,713 2,750 201003 *

IMM EMINI EUR USD 2,025 1,500 201003 *

IMM EURO FX USD 4,050 3,000 201003 *

IMM CANADIAN $ USD 2,430 1,800 201003 *

IMM AUST DLR USD 3,375 2,500 201003 *

IMM B-POUNDS USD 2,700 2,000 201003 *

BRAZ REAL USD 4,200 3,000 201003 *

NEW ZEALAND $ USD 2,700 2,000 201003 *

RUSSIAN RUBLE USD 6,750 4,500 201003 *

NYC USD IDX USD 1,596 1,200 201003 *

IMM JYEN USD 4,050 3,000 201003 *

IMM EMINI YEN USD 2,025 1,500 201003 *

IMM MEX PESO USD 2,500 2,000 201002 *

Currency

Group Name Cur Initial Maint YearMonth Source

BOD Margin Values - Top Traded
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CBT MINI $5 DJ USD 6,500 5,200 201003 *

CBT INT RT 30D USD 301 223 201002 *

DOW AVG INDEX USD 13,000 10,400 201003 *

Index

CBOT CORN USD 1,350 1,000 201003 *

CBOT OATS USD 1,080 800 201003 *

CBOT SOYBEANS USD 3,713 2,750 201003 *

CBT BEAN MEAL USD 2,025 1,500 201003 *

CBT BEAN OIL USD 1,350 1,000 201003 *

BOT RGH RICE USD 1,350 1,000 201003 *

CBOT WHEAT USD 2,025 1,500 201003 *

MPLS WHEAT USD 2,145 1,650 201003 *

NYC COTTON USD 2,100 1,500 201003 *

KC WHEAT USD 1,875 1,500 201003 *

CBT MINI CORN USD 270 200 201003 *

CBT MINI SYBN USD 743 550 201003 *

Grains & Fiber

CME REV LUMBER USD 1,650 1,100 201003 *

Forest Products

CSC COFFEE C USD 3,640 2,600 201003 *

CSC SUGAR 11 USD 2,520 1,800 201003 *

CSC SUGAR 11 USD 1,260 900 201003 *

CSC COCOA-METR USD 2,520 1,800 201003 *

NYCE FCOJ-A USD 2,100 1,500 201003 *

Food

CDN GOVT BOND CAD 2,891 2,784 201003 *

SYD TBILL 90D AUD 880 880 201003 *

LIF 3M EURIBOR EUR 775 775 201002 *

CDN BNK ACCEP CAD 857 803 201003 *

TSE TOPIX JPY 47,291,913 47,291,913 201003 *

SGX MINI JGB JPY 945 700 201003 *

SFE 3Y T-BOND AUD 955 955 201003 *

Group Name Cur Initial Maint YearMonth Source
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CMX GOLD USD 5,403 4,002 201002 *

CMX SILVER USD 6,075 4,500 201002 *

TOCOM PLATINUM JPY 16,061,405 16,061,405 201002 *

CBOT GOLD USD 5,399 3,999 201002 *

CMX HG COPPER USD 4,725 3,500 201002 *

NY PALLADIUM USD 2,363 1,750 201003 *

NY PLATINUM USD 6,075 4,500 201004 *

Metals

CME PORK BEL USD 1,620 1,200 201002 *

CME CATTLE USD 1,080 800 201002 *

CME FDR CATTLE USD 1,350 1,000 201003 *

CME LEAN HOGS USD 1,418 1,050 201002 *

Meat

IMM S&P 500 USD 28,125 22,500 201003 *

DTB DAX INDEX EUR 11,315 11,315 201003 *

DTB EU STX 50 EUR 2,257 2,257 201003 *

EMINI S&P 500 USD 5,625 4,500 201003 *

IMM NASDQ 100 USD 17,500 14,000 201003 *

IMM EMINI NSDQ USD 3,500 2,800 201003 *

HK HANG SENG HKD 65,400 65,400 201002 *

SMX NIKKEI JPY 21,250 17,000 201003 *

SMX MSCI IDX USD 1,250 1,000 201002 *

NYF CCI USD 7,000 7,000 201002 *

NEW FTSE 100 GBP 2,475 2,475 201003 *

MONEP CAC40 EU EUR 2,500 2,500 201002 *

Group Name Cur Initial Maint YearMonth Source


