
MARKET GROUP - CURRENCIES 

Name Exchange Init. Margin Maint. Margin Day 

Australian Dollar  
CME $ 1980 $ 1800 $ 500 

British Pound  
CME $ 2970 $ 2700 $ 500 

Canadian Dollar  
CME $ 1485 $ 1350 $ 500 

E-micro Australian 
Dollar  

CME $ 198 $ 180 $ 100 

E-micro British 
Pound  

CME $ 297 $ 270 $ 100 

E-micro Canadian 
Dollar  

CME $ 148 $ 135 $ 100 

E-micro Euro Fx  
CME $ 251 $ 228 $ 100 

E-micro Indian 
Rupee  

CME $ 484 $ 440 $ 100 

E-micro Japanese 
Yen  

CME $ 396 $ 360 $ 100 

E-micro Swiss Franc  
CME $ 440 $ 400 $ 100 

E-mini Euro FX  
CME $ 1252 $ 1138 $ 400 

E-mini Japanese Yen  
CME $ 1980 $ 1800 $ 500 

Euro FX  
CME $ 2502 $ 2275 $ 500 

Japanese Yen  
CME $ 3960 $ 3600 $ 500 

Mexican Peso  
CME $ 2090 $ 1900 $ 1000 

New Zealand Dollar  
CME $ 1650 $ 1500 $ 800 

US Dollar Index  
ICE $ 2090 $ 1900 $ 1600 

 

 

 

http://www.cmegroup.com/trading/fx/g10/australian-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/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-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/e-micros/e-micro-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/e-micros/e-micro-canadian-dollar-us-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/e-micros/e-micro-euro_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-indian-rupee_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-indian-rupee_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/e-micros/e-micro-japanese-yen-us-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/e-micros/e-micro-swiss-franc-us-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/e-mini-euro-fx_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/e-mini-japanese-yen_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/euro-fx_contract_specifications.html
http://www.cmegroup.com/trading/fx/g10/japanese-yen_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
https://www.theice.com/products/194


MARKET GROUP - ENERGIES 

Name Exchange Init. Margin Maint. Margin Day 

Brent Last Day 
Financial  

NYMEX $ 6050 $ 5500 $ 500 

Crude Oil  NYMEX $ 7480 $ 6800 $ 1900 

E-mini Crude Oil  NYMEX $ 3465 $ 3150 $ 1000 

Heating Oil  
NYMEX $ 6215 $ 5650 $ 1400 

Natural Gas  
NYMEX $ 2200 $ 2000 $ 2000 

RBOB Gasoline  NYMEX $ 7865 $ 7150 $2000 

 

MARKET GROUP - FINANCIAL 

Name Exchange Init. Margin Maint. Margin Day 

10-Yr Interest Rate 
Swap CBOT $ 2420 $ 2200 $ 500 

10-Yr US T-Note CBOT $ 1870 $ 1700 $ 1000 

2-Yr T-Note CBOT $ 534 $ 485 $ 500 

30-Day Fed Funds CBOT $ 676 $ 615 $ 500 

30-Yr US T-Bonds CBOT $ 5500 $ 5000 $ 1600 

5-Yr T-Note CBOT $ 770 $ 700 $ 500 

Euro-Bobl EUREX € 1116 € 1116 $ 1,000 

Euro-Bund EUREX € 3260 € 3260 $ 1,200 

Ultra 10-Year Note CBOT $ 2970 $ 2700 $500 

Ultra U.S. Treasury 
Bond CBOT € 11660 € 10600 $2400 

 

http://www.cmegroup.com/trading/energy/crude-oil/brent-crude-oil-last-day_contract_specifications.html
http://www.cmegroup.com/trading/energy/crude-oil/brent-crude-oil-last-day_contract_specifications.html
http://www.cmegroup.com/trading/energy/crude-oil/light-sweet-crude_contract_specifications.html
http://www.cmegroup.com/trading/energy/crude-oil/emini-crude-oil_contract_specifications.html
http://www.cmegroup.com/trading/energy/refined-products/heating-oil_contract_specifications.html
http://www.cmegroup.com/trading/energy/natural-gas/natural-gas_contract_specifications.html
http://www.cmegroup.com/trading/energy/refined-products/rbob-gasoline_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/deliverable-swaps/10-year-deliverable-interest-rate-swap-futures_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/deliverable-swaps/10-year-deliverable-interest-rate-swap-futures_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/stir/30-day-federal-fund_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
https://www.eurexchange.com/exchange-en/products/int/fix/government-bonds/Euro-Bobl-Futures-137276
https://www.eurexchange.com/exchange-en/products/int/fix/government-bonds/Euro-Bund-Futures-137298
http://www.cmegroup.com/trading/interest-rates/us-treasury/ultra-10-year-us-treasury-note_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/ultra-t-bond_contract_specifications.html#prodType=undefined
http://www.cmegroup.com/trading/interest-rates/us-treasury/ultra-t-bond_contract_specifications.html#prodType=undefined


MARKET GROUP - GRAINS 

Name Exchange Init. Margin Maint. Margin Day 

Corn CBOT $ 990 $ 900 $ 500 

Oats CBOT $ 1100 $ 1000 $ 500 

Soybean Meal CBOT $ 1100 $ 1000 $ 500 

Soybean Oil CBOT $ 770 $ 700 $ 450 

Soybeans CBOT $ 1650 $ 1500 $ 600 

UK Feed Wheat ICEEUS $ 858 $ 780 $ 500 

Wheat CBOT $ 1485 $ 1350 $ 500 

 

 

 

 

 

 

 

 

 

 

 

 

 

MARKET GROUP - MEATS 

Name Exchange Init. Margin Maint. Margin Day 

Feeder Cattle CME $ 5346 $ 4860 $ 2000 

Lean Hog CME $ 3135 $ 2850 $ 2000 

Live Cattle CME $ 2750 $ 2500 $ 3000 

http://www.cmegroup.com/trading/agricultural/grain-and-oilseed/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
https://www.theice.com/products/37089081/UK-Feed-Wheat-Futures
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


MARKET GROUP - INDICES 

Name Exchange Init. Margin Maint. Margin Day 

DAX EUREX € 49911 € 49911 $ 10000 

E-Mini Dow 
($5) CBOT $ 11770 $ 10700 

$ 990 

E-mini 
NASDAQ 100 CME $ 16500 $ 15000 

$ 990 

E-Mini Russell 
2000 CME $ 6380 $ 5800 

$ 990 

E-mini S&P 500 CME $ 13200 $ 12000 $ 990 

EURO STOXX 
50 Index EUREX € 5437 € 5437 $ 600 

Micro E-mini 
Dow  CBOT $ 1177 $ 1070 

$ 99 

Micro E-mini 
Nasdaq-100 CME $ 1650 $ 1500 

$ 99 

Micro E-mini 
Russell 2000 CME $ 638 $ 580 

$ 99 

Micro E-mini 
S&P 500 CME $ 1200 $ 1200 

$ 99 

Mini-DAX EUREX € 9982 € 9982 $ 1000 

 

 

 

 

 

 

https://www.eurexchange.com/exchange-en/products/idx/dax/DAX-Futures-139902
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-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/us-index/e-mini-nasdaq-100_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-russell-2000_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-russell-2000_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-sandp500_contract_specifications.html
https://www.eurexchange.com/exchange-en/products/idx/stx/blc/EURO-STOXX-50-Index-Futures-160088
https://www.eurexchange.com/exchange-en/products/idx/stx/blc/EURO-STOXX-50-Index-Futures-160088
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-dow_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-dow_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-nasdaq-100_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-nasdaq-100_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-russell-2000_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-russell-2000_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-sandp-500_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-sandp-500_contract_specifications.html
https://www.eurexchange.com/exchange-en/products/idx/dax/Mini-DAX-Futures-139894


MARKET GROUP - METALS 

Name Exchange Init. Margin Maint. Margin Day 

Copper  COMEX $ 3190 $ 2900 $ 6000 

E-Micro Gold COMEX $ 902 $ 820 $ 1200 

Gold COMEX $ 9020 $ 8200 $ 1837 

Palladium COMEX $ 42900 $ 39000 $ 60000 

Platinum COMEX $ 4400 $ 4000 $ 4000 

Silver COMEX $ 8800 $ 8000 $ 1837 

 

http://www.cmegroup.com/trading/metals/base/copper_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/e-micro-gold_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/gold_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/palladium_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/platinum_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/silver_contract_specifications.html

