
UPDATED 4/30/2012

Contract information is subject to change by the respective exchanges.

For the most current information on a product, please refer to the exchange website.

Exchange

Product Group Product Specs

Standard All-In Per Side Rates

CME 0-200 201-1000 5000+

ZC Corn 1,688 1,250 500 1.83 2.78 2.62 2.52 2.32 2.12

XC Mini-Corn 338 250 500 0.98 1.93 1.77 1.67 1.47 1.27

ZO Oats 1,013 750 500 1.83 2.78 2.62 2.52 2.32 2.12

ZR Rough Rice 1,688 1,250 500 1.83 2.78 2.62 2.52 2.32 2.12

ZM Soybean Meal 1,688 1,250 500 1.83 2.78 2.62 2.52 2.32 2.12

ZL Soybean Oil 1,215 900 500 1.83 2.78 2.62 2.52 2.32 2.12

ZS Soybeans 3,375 2,500 500 1.83 2.78 2.62 2.52 2.32 2.12

ZW Wheat 3,038 2,250 500 1.83 2.78 2.62 2.52 2.32 2.12

GF Feeder Cattle 2,025 1,500 1000 1.91 2.86 2.70 2.60 2.40 2.20

HE Lean Hogs 1,688 1,250 1000 1.91 2.86 2.70 2.60 2.40 2.20

LE Live Cattle 1,620 1,200 1000 1.91 2.86 2.70 2.60 2.40 2.200.29

FX

6A Aussie Dollar 3,780 2,800 500 1.62 2.57 2.41 2.31 2.11 1.91

M6A Micro Aussie Dollar 378 280 500 0.19 1.14 0.98 0.88 0.68 0.48

6B British Pound 2,025 1,500 500 1.62 2.57 2.41 2.31 2.11 1.91

M6B Micro British Pound 203 150 500 0.19 1.14 0.98 0.88 0.68 0.48

6C Canadian Dollar 2,295 1,700 500 1.62 2.57 2.41 2.31 2.11 1.91

MCD Micro Canadian Dollar 230 170 500 0.19 1.14 0.98 0.88 0.68 0.48

6E Euro Future 4,725 3,500 500 1.62 2.57 2.41 2.31 2.11 1.91

E7 Mini Euro 2,363 1,750 500 1.12 2.07 1.91 1.81 1.61 1.41

M6E Micro Euro 473 350 500 0.19 1.14 0.98 0.88 0.68 0.48

6J Japanese Yen 4,860 3,600 500 1.62 2.57 2.41 2.31 2.11 1.91

MJY Micro Yen 486 360 500 0.19 1.14 0.98 0.88 0.68 0.48

6L Brazilian Real 5,600 4,000 500 1.62 2.57 2.41 2.31 2.11 1.91

6M Mexican Peso 3,750 3,000 500 1.62 2.57 2.41 2.31 2.11 1.91

6N 2,700 2,000 500 1.62 2.57 2.41 2.31 2.11 1.91

6R Russian Ruble 8,550 5,700 500 1.62 2.57 2.41 2.31 2.11 1.91

6S Swiss Franc 6,210 4,600 500 1.62 2.57 2.41 2.31 2.11 1.91

MSF Micro Swiss Franc 621 460 500 0.19 1.14 0.98 0.88 0.68 0.48

6Z South African Rand 3,780 2,800 500 1.62 2.57 2.41 2.31 2.11 1.91
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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/rough-rice_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/e-micros/e-micro-japanese-yen-us-dollar_contract_specifications.html
http://www.cmegroup.com/trading/fx/emerging-market/brazilian-real_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/emerging-market/russian-ruble_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
http://www.cmegroup.com/trading/fx/emerging-market/south-african-rand_contract_specifications.html
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Contract information is subject to change by the respective exchanges.

For the most current information on a product, please refer to the exchange website.

Exchange

Product Group Product Specs

Standard All-In Per Side Rates

CME 0-200 201-1000 5000+
0.29

continued
Equity Indexes

YM Mini Dow 3,125 2,500 500 1.16 2.11 1.95 1.85 1.65 1.45

NQ 2,500 2,000 500 1.16 2.11 1.95 1.85 1.65 1.45

NKD NIKKEI 225 Stock Index 3,750 3,000 2500 2.30 3.25 3.09 2.99 2.79 2.59

ES  Mini S&P 500 4,375 3,500 500 1.16 2.11 1.95 1.85 1.65 1.45

EMD Mini S&P Mid-Cap 6,250 5,000 500 1.16 2.11 1.95 1.85 1.65 1.45

Interest Rates

ZN 10yr Notes 1,485 1,100 500 0.58 1.53 1.37 1.27 1.07 0.87

ZT 2yr Note 371 275 500 0.58 1.53 1.37 1.27 1.07 0.87

ZB U.S. Treasury Bonds 3,780 2,800 500 0.58 1.53 1.37 1.27 1.07 0.87

ZF 5yr Notes 878 650 500 0.58 1.53 1.37 1.27 1.07 0.87

ZQ 30-Day Fed. Funds 540 400 500 1.21 2.16 2.00 1.90 1.70 1.50

GE Eurodollar 439 325 500 1.21 2.16 2.00 1.90 1.70 1.500.29

Metals (COMEX)

HG Copper 5,400 4,000 2000 1.47 2.42 2.26 2.16 1.96 1.76

GC Gold 10,125 7,500 1000 1.47 2.42 2.26 2.16 1.96 1.76

SI Silver 18,900 14,000 2500 1.47 2.42 2.26 2.16 1.96 1.76

QO 5,063 3,750 500 0.77 1.72 1.56 1.46 1.26 1.06

QI 9,450 7,000 1000 0.77 1.72 1.56 1.46 1.26 1.06

MGC Micro Gold 1,013 750 500 0.22 1.17 1.01 0.91 0.71 0.510.29

Energies (NYMEX)

CL Light Sweet Crude Oil 6,885 5,100 1000 1.47 2.42 2.26 2.16 1.96 1.76

NG Henry Hub Natural Gas 2,835 2,100 2000 1.47 2.42 2.26 2.16 1.96 1.76

HO Heating Oil 7,155 5,300 2000 1.47 2.42 2.26 2.16 1.96 1.76

RB RBOB Gasoline 8,100 6,000 1000 1.47 2.42 2.26 2.16 1.96 1.76

QM Mini Crude 3,443 2,550 500 1.22 2.17 2.01 1.91 1.71 1.51

QG Mini Nat Gas 709 525 500 0.52 1.47 1.31 1.21 1.01 0.81

QH Mini Heating Oil 3,578 2,650 500 1.22 2.17 2.01 1.91 1.71 1.51
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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-sandp500_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
http://www.cmegroup.com/trading/energy/refined-products/emini-heating-oil_contract_specifications.html


4/30/2012

Contract information is subject to change by the respective exchanges.

For the most current information on a product, please refer to the exchange website.

Exchange

Product Group Product Specs

Standard All-In Per Side Rates

ICE / NYBOT 0-200 201-1000 5000+
0.29

SB Sugar #11 1,595 1,450 1000 1.77 2.72 2.56 2.46 2.26 2.06

CC Cocoa 1,375 1,250 1000 1.77 2.72 2.56 2.46 2.26 2.06

KC Coffee 3,905 3,550 1000 1.77 2.72 2.56 2.46 2.26 2.06

CT Cotton 2,200 2,000 2000 1.77 2.72 2.56 2.46 2.26 2.06-0.16 -0.26 -0.46 0.29

DX US Dollar Index 1,320 1,200 500 1.37 2.32 2.16 2.06 1.86 1.66

TF  Mini Russell 2000 6,600 6,000 500 1.16 2.11 1.95 1.85 1.65 1.45

Exchange

Product Group Product Specs

Standard All-In Per Side Rates

0-200 201-1000 5000+
0.29

All Rates In Euros

FDAX 12,757 - 2500 0.58 1.53 1.37 1.27 1.07 0.87

FESX Euro-Stocks 1,715 - 1000 0.38 1.33 1.17 1.07 0.87 0.67

Interest Rates

FGBL 2,950 - 1000 0.28 1.23 1.07 0.97 0.77 0.57

FGBM 1,560 - 1000 0.28 1.23 1.07 0.97 0.77 0.57

FGBS 420 - 1000 0.28 1.23 1.07 0.97 0.77 0.57

Exchange

Product Group Product Specs

Standard All-In Per Side Rates

LIFFE - NYSE 0-500 501-5000 10000+
0.29

Metals

ZG Gold 8,500 8,500 1000 1.33 2.28 2.12 2.02 1.82 1.62

YG Mini Gold 2,833 2,833 500 1.08 2.03 1.87 1.77 1.57 1.37

ZI Silver 18,500 18,500 2500 1.33 2.28 2.12 2.02 1.82 1.62

YI Mini Silver 3,700 3,700 1000 1.08 2.03 1.87 1.77 1.57 1.37
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Mirus Pro

Eurex
1001-
5000

$595/mo 
Plus:

Indices

Dax Futures More Info

More Info

Euro-Bund (10yr) More Info

Euro-Bobl (5yr) More Info

Euro-Schatz (2yr) More Info
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Mirus Pro

5001-
10000

$595/mo 
Plus:
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More Info

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/trading/products/IDX/DAX/FDAX_en.html
http://www.eurexchange.com/trading/products/IDX/STX/BLC/FESX_en.html
http://www.eurexchange.com/trading/products/INT/FIX/FGBL_en.html
http://www.eurexchange.com/trading/products/INT/FIX/FGBM_en.html
http://www.eurexchange.com/trading/products/INT/FIX/FGBS_en.html
http://www.nyse.com/pdfs/goldfut101027.pdf
http://www.nyseliffeus.com/sites/liffeus.nyx.com/files/minigold011811.pdf
http://www.nyse.com/pdfs/silvfut101027.pdf
http://www.nyseliffeus.com/sites/liffeus.nyx.com/files/minisilver011911.pdf
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