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Adjustment Procedures:

Adjustment Factor (AF) K — 1 =0.1
Y .

lag X = Fwuiuidy

Y = aﬁmuﬁ’uslmi

Adjusted Contract Price Contract Price 1&u x 0.1

Adjusted Contract Size 10,000
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Outright Series Combination
Hodedyanda | zededwanlnal Hodedganda | zededwanlna
DELTAM23 DELTAM23X DELTAM23U23 DELTAM23XU23X
DELTAU23 DELTAU23X DELTAM23Z223 DELTAM23XZ23X
DELTAZ23 DELTAZ23X DELTAM23H24 DELTAM23XH24X
DELTAH24 DELTAH24X
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Margin Rates

Current Margin Rates

Margin Rates After Corporate Action

M23X, U23X, Z23X and
Underlying : DELTA M23, U23, Z23 and H24 M24 onwards
H24X
Contract Size 1,000 10,000 1,000
Delta Scaling Factor 1.0000 10.0000 1.0000
Maintenance Margin 85,100 85,100 8,510
Inter-month Spread Maintenance Margin 21,275 2,128

Inter-commodity Spread Credit
® Delta per Spread Ratio
® Market Side
® (Credit Rate
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