
  MARGIN REQUIREMENTS Margin Update 9 10 09 7                                
 

      SPEC        HEDGE
INIT    Main. SPD SPEC INIT    Main. SPD HEDGE

-----------------  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  -  - 
. WHEAT 2,700            2,000                    405                    2,000                   2,000                     300                         

CORN 1,620            1,200                    340                    1,200                   1,200                     250                         
OATS 1,080            800                       210                    800                      800                        155                         
BEAN 4,050            3,000                    405                    3,000                   3,000                     300                         
MEAL 2,700            2,000                    405                    2,000                   2,000                     300                         
Oil 2,025            1,500                    270                    1,500                   1,500                     200                         
RICE 1,690            1,250                    540                    1,250                   1,250                     400                         
NYL GOLD 5,400            4,000                    100                    4,000                   4,000                     75                           
NYL M GOLD 1,800            1,335                    100                    1,335                   1,335                     75                           
NYL SILVER 8,100            6,000                    100                    6,000                   6,000                     75                           
NYL M SILVE 1,620            1,200                    100                    1,200                   1,200                     50                           
BONDS 4,320            3,200                    270                    3,200                   3,200                     200                         
2YR NOTE 1,080            800                       475                    800                      800                        300                         
5 YR NOTE 1,350            1,000                    200                    1,000                   1,000                     200                         
10 YR NOTE 2,430            1,800                    405                    1,800                   1,800                     300                         
MUNI INDEX 880               650                       400                    650                      650                        400                         
D J IND $ 25 32,500          26,000                  400                    26,000                 300                        300                         
D J IND $10 13,000          10,400                  270                    10,400                 10,400                   200                         
MNI IND $5 6,500            5,200                    135                    5,200                   5,200                     100                         
CATTLE*** 1,080            800                       475                    800                      800                        350                         
HOGS 1,420            1,050                    810                    1,050                   1,050                     600                         
BELLIES 1,620            1,200                    1,080                 1,200                   1,200                     800                         
FEEDERS 1,350            1,000                    675                    1,000                   1,000                     500                         
LUMBER 1,650            1,100                    900                    1,100                   1,100                     600                         
MILK 1,485            1,100                    1,620                 1,100                   1,100                     1,200                      
BUTTER 2,160            1,600                    1,080                 1,600                   1,600                     800                         
COPPER 6,075            4,500                    205                    4,500                   4,500                     150                         
CX GOLD 4,500            3,375                    81                      3,375                   3,375                     60                           
NY SILVER 5,400            4,000                    110                    4,000                   400                        80                           
Cocoa 2,240            1,600                    350                    1,600                   1,600                     250                         
 SUGAR 2,520            1,800                    455                    1,800                   1,800                     325                         
COFFEE 3,080            2,200                    280                    2,200                   2,200                     200                         
CRUDE 7,765            5,750                    675                    5,750                   5,750                     500                         
MINI CRUDE 3,880            2,875                    340                    2,875                   2,875                     250                         
RB GAS 8,775            6,500                    610                    6,500                   6,500                     450                         
H OIL 9,115            6,750                    610                    6,750                   6,750                     450                         

 N GAS 6,750            5,000                    1,015                 5,000                   5,000                     750                         
MINI GAS 1,350            1,000                    510                    1,000                   1,000                     375                         
PALADIUM 3,715            2,750                    405                    2,750                   2,750                     300                         
PLATINUM 6,075            4,500                    405                    4,500                   4,500                     300                         
KC WHT 2,500            2,000                    405                    2,000                   2,000                     300                         
MPLS WHT 1,820            1,400                    520                    1,400                   1,400                     400                         
COTTON 2,100            1,500                    665                    1,500                   1,500                     475                         
O JUICE 1,960            1,400                    420                    1,400                   1,400                     300                         
DLR IDX 2,260            1,700                    200                    1,700                   1,700                     150                         
NYSEINDX 17,500          17,500                  250                    17,500                 17,500                   250                         
AUST$ 3,375            2,500                    440                    2,500                   2,500                     325                         
B-POUND 2,700            2,000                    440                    2,000                   2,000                     325                         
C DOLLAR 2,430            1,800                    440                    1,800                   1,800                     325                         
EURO FX 1,285            950                       340                    950                      950                        250                         
EURO FX 4,725            3,500                    375                    3,500                   3,500                     225                         
MI EURO FX 2,365            1,750                    190                    1,750                   1,750                     115                         
S-FRANC 4,185            3,100                    440                    3,100                   3,100                     325                         
J-YEN 4,050            3,000                    440                    3,000                   3,000                     325                         
MINI - YEN 2,025            1,500                    220                    1,500                   1,500                     165                         
M PESO 2,500            2,000                    250                    2,000                   2,000                     200                         
S&P 500 28,125          22,500                  1,250                 22,500                 22,500                   1,000                      
S&P MINI 5,625            4,500                    250                    4,500                   4,500                     200                         
NIKKEI 225 6,250            5,000                    270                    5,000                   5,000                     200                         
NASD 100 17,500          14,000                  1,250                 14,000                 14,000                   1,000                      
NASD MINI 3,500            2,800                    250                    2,800                   2,800                     200                         
RUSS 2000 4,000            4,000                    250                    4,000                   4,000                     250                         
RUSS 1000 3,000            3,000                    250                    3,000                   3,000                     250                         
DISCLAIMER " THE LISTED MARGIN REQUIREMENTS ARE ON A BEST EFFORTS BASIS "
*CHANGE


