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> REJLEFN, SPAN 2FIIFRISPANTT AR RIRNAESHURBASGHRIESEE L, AHERHFRIERIESRIE
EHE

> CMEMRIE SRS IGEERT ST IESPANFISPAN 2F MRIES R 5, 7 LAEI{LSPAN 2R G940 N FBLA K iR AN B 3T
EAERERAEE

Total Day 1 Products In-Scope SPAN 2 Multi-Year Timeline
Energy Q3 ‘23
Regular Futures - Seasonal & Non-Seasonal CL, NG, NN, RB, HO
Equity 1H ‘24
Vanilla Options on Regular Futures - Seasonal & Non-Seasonal LO, LN, BZO, BE
Interest Rates & FX 2H 24
Swaps and Spreads on Regular Futures CS, BK, GZ, REB
Ag and Commodities 2H ‘25
Non-Standard Options AO, WA, BV, 9C
B BB n BRI TS
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[BASBXBE (Historical Risk) EFXBE (Stress Risk) (Liquidity and

Concentration)
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POD (KF=gH) &BIFNProduct Group Level (FFER) RBIRE

5 AHMISPAN 2iITE S ERIBSR= MR, BAIEEFRENPOD (KFFRLE) - (1) |k (Crude) F#EEHE (Refined Products) LA (2) RAST & (Natura
Gas) . JWFRIRHISPAN F=R, B NGHEHDHER—IPODT,

i FRARHE—ZEXEN—PODA B R REEFRE, —MPODAUA—THE = meE.

LR 28 & Crude Oil Future NYMEX, Crude Oil Options, BRENT LAST DAY CONTRACT, EMINI SP 500 ENERGY SECTOR INDEX and HENRY HUB NATURAL
GAS FuturesfiIIISRA S,

Futures & Options X Close
Trades: TESTPORTFOLIO + New Trade Positions View
Cleared Clearing Code ~ Globex Ticker ~ Exchange Period Code ~ Clearing Org ~ Put/Call Strike Price Underlying Period Code Net Positions

0O 123 123 (No ) XAE XAEM3 CME EMINI SP 500 ENERGY SECTOR INDEX 202306 CME -10 (No )
123 123 (No) NG NGM3 NYMEX NATURAL GAS HENRY HUB FUTURE 202306 CME 10 (o)
0O 123 123 ) BZ BZM3 NYMEX BRENT LAST DAY CONTRACT 202306 CME -10 ( E )
123 123 (No cL Cim3 NYMEX CRUDE OIL FUTURE NYMEX 202306 CME 10 (No)
L 123 123 (No Lo LOM3 C7500 NYMEX CRUDE OIL OPTIONS 202306 CME CALL 75 202306 10 (o)

Ut HIE kB CME CORE Ul - X2MRIESHHE TR, FAERBEEFHRATIEE LIERITEHECME Groupr=miRIEEHE>
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LT R—MEMRFEAS SR FPortfolio. POD fProduct GroupRBIRRIERLERIBH,

Trades: TESTPORTFOLI... Hide Int E-Export Report | SPAN View

X Clos
a rad
Business Date: 03/31/2023 Cycle Code: EOD
Firm ld: 123 Account ld: 123
Account Name: Origin Type: cusT

Segregation Type:

Risk Maintenance Margin Risk Initial Margin Total Maintenance Margin Total Initial Margin Net Option Value Cross Model Offsets
=  Portfolio usp 117.626.42 132.679.54 72,026.42 87.079.54 45,600 3290476
Level Clearing Organization ID Currency FX Rate Risk Maintenance Margin Risk Initial Margin Total Maintenance Margin Total Initial Margin
ccp cME uso 117.626 42 132.679.54 72,026.42 87,079.54
Level PodID  Currency MarginMethod Risk Maintenance Margin  Risk Initial Margin  Long Option Value ~ Short Option Value Naked Long Component  Naked Short Component  Short Option Minimum  Full Value Component  ScanRisk  Intra Commodity Spread Ch
Pod  XAE usp SPAN 78.500 86.350 0 0 0 0 78500
Level PodID  Currency Margin Method Risk Maintenance Margin  Risk Initial Margin  Long Option Value ~Short Option Value  Liquidity Stress Hvar implied Offset Naked Long Componen
(Z) Pod  CRUDE uso SPaN2 37.146.96 40,861.66 45,600 0 318.09 ° 14,620.43 2220843  -116.77269
Level Product Group Id  Product Type  Currency  Risk Maintenance Margin  Futures Options Offset  Long Option Value  Short Option Value  Liquidity Stress Hvar im
[E Product Group cL uso 99.171.03 46.99 28979 0 35.40168 63,479.54
[ Product Group ez uso 54.748.62 0 2829 0 20,781.25 33,939.07
[E Pod  NATGAS | USD SPAN2 34,88422 3837264 0 [ 89.54 0 15.247.37 19.547.30 0
Level Product Group Id  Product Type  Currency Risk Maintenance Margin Futures Options Offset Long Option Value Short Option Value Liquidity i Stress Hvar im
Product Group NG uso 34.884.22 0 8954 0 15,247.37 19,547.30

RIESERGZARERS (Portfolio, POD. Product Group) HHTELPFS, BMRIBESRIIESER. [GEMSBMEIFMRER, FREDE—SHED (W
ER) o 2GSRBS SPAN #1 SPAN 2 [KIBGAEEY T EAIHA SSAIHAN = RAVRIE S5 R.

RARIEESERSBHA—LOHEIPodRE], RIESERBLEMNNRESIESGE. S1PODHE — MRIESIH RS AREAERAVRE,

=
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Level Product Group Id Product Type Currency Risk Maintenance Margin Futures Options Offset Long Option Value Short Option Value Liquidity C: C ion Comp Stress C; Hvar C 1

[=)  Product Group CL usD 99,171.03 46.99 289.79 0 3540168 63.479.54
Level Product Group Id  Product Type  Currency Risk Maintenance Margin Futures Options Offset Long Option Value Short Option Value Liquidity Comp Ci lion Comp: Stress Comp Hvar Comp I

Product Group cL OPT usD 30.592.02 261.49 0 10.464.18 19,866.33

Product Group cL FUT usD 68,532.02 2829 0 249375 43,566.22

#EProduct GroupZk 3!, SRLURIESHRD S0 AIFHARETR. ZEESRIEProduct GroupZAERZIRE SPANIEZSPAN 2RIESREMEFKMHNESR. 81
Product GroupI{RIESERH—TIRIRF-mERSHR, BIHALE (FUT) FEIR (OPT) .

RIERERAR:

> ARIESEFILUSHRESEMRR (Bl LEFIFHIUSD)

> RIESTEHAT BTHRIESITEEE (BISPANEISPAN 2)

> KBSHIMARIES (M) FHEPODRKBIRE. E EEMFIFH, CUSTOMER ACCOUNT TYPE (EFIKFZKA!) ESPECULATOR (1%#l#&) |
I IM 2RELEFHRIESH 1.1 5, MREFAKFERNHEDGER IHHER) , WREHIBERGEETRIGLFHRES ~

> zgnﬁuggﬁﬁgﬁtmong Option Value, Short Option Value, Naked Long Component, Naked Short Component, Full Value Component §§7£ POD
XA =

> MBS HSPANITEESHENEK, RTERIRAIEEXE, 7334, EMINI SP 500 ENERGY SECTOR INDEXHIfRIESEREKHSPAN

> HEIRBIH, SPAN 2{FIFLERESHAPODS : CRUDE #1 NATGAS, MiZXEE (HVAR + EHRS) FEPODAIFIProduct Group(PG)4R
BTN EMFRTR. £F116,000 ETHEESME, 24RIEPODLKFIFIProduct GroupRBIRIRIES Z BIRVESHTER.

IREHE= TiHRES(CRUDE POD) - HiiAREE(CL PG) - iARKE(BZ PC)
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> CESEREITFSME (BHIENEMINI SP 500 ENERGY SECTOR INDEX(P2)#ICrude Oil Future NYMEX(P1)Z[8) 1&EB(ERASPANITE R AN RS
FASPANITESANFmZ BRI A ZE
> Short Option Minimum(SOM)(ZZ SLEASRRIKIIEE): & FEEIMIARIMISTIREIERLH), RERESLINTRERTHHEXE. B2, ERimSEES,
XN SRER I ESLEL B, NMEREXNBERE, ATIHHEXLEBEXHO, RAZTSLEINGREXISESOM)RETAZERE
EENZTLENATF=ERIXEE
(75 Pod SOME TR AF LA TEX PR ‘Raw’ PodRIFE, LIBHSPAN2 PodRiIFE(M1(P1)):
M1(P1) = Max(Raw Pod Margin(P1), SOM(P1))
>  The Long Option Value(LOV)(Z% SLERUNE) £ IRIS:E A FRE 2L “Equity-Style” SIS ERES . BEEEEINSB T, BPNIRIIREARSIE
IRFSZTHIEAIN R, ERENBR T, BISEEA A LARREBUHE 760, iHEINEAEE, EWASFESEEAXIE. WRESHE, FRALESRSSRAG
HERIRIES.
Hitt, LOV_EMREPod4EHFRIES RN ABENINT:

min(M1(P1), LOV(P1))

Mi(P1) = { M1(P1)

LA 2LOV R AR NMRE:
e Pl PodMIfH ALIERNIE S SLEAR
® Pl PodMIfT A &£IEBIRZ ‘Equity-Style” #if

'l.‘;\.
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