NINJATRADER

Exchange

CME

Product Product
Group Code
Equity Indexes

Cryptocurrency

Interest Rates

Agriculturals

m
x

E-MINI MIDCAP FUTURES
E-MINI S&P 500 FUTURES
MICRO S&P 500 FUTURES
E-MINI NASDAQ 100 FUTURES
MICRO NASDAQ 100 FUTURES
E-MINI RUSSELL 2000

MICRO RUSSELL 2000

BITCOIN FUTURES
MICRO BITCOIN FUTURES
MICRO ETHER FUTURES

EURODOLLAR FUTURES

FEEDER CATTLE FUTURES
LEAN HOG FUTURES
LIVE CATTLE FUTURES

AUSTRALIAN DOLLAR FUTURES
E-MICRO AUD/USD FUTURES
BRITISH POUND FUTURES
E-MICRO GBP/USD FUTURES
CANADIAN DOLLAR FUTURES
E-MICRO CAD/USD FUTURES
EURO FUTURE

E-MINI EURO FX FUTURE
E-MICRO EUR/USD FUTURES
JAPANESE YEN FUTURES
E-MINI J-YEN FUTURE
MEXICAN PESO FUTURES
NEW ZEALAND FUTURES
SWISS FRANC FUTURES

CME Group Products Continued Next Page >

Contract information is subject to change by the respective exchanges. Please refer to the exchange website for most current product information.

T Includes $0.15 per futures contract clearing fee.
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http://www.cmegroup.com/trading/equity-index/us-index/e-mini-sandp-midcap-400_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-sandp500_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-sandp-500_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-nasdaq-100_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-nasdaq-100_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/e-mini-russell-2000_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-e-mini-russell-2000_contract_specifications.html
http://www.cmegroup.com/trading/equity-index/us-index/bitcoin_contract_specifications.html
https://www.cmegroup.com/trading/equity-index/us-index/micro-bitcoin_contract_specifications.html
https://www.cmegroup.com/markets/cryptocurrencies/ether/micro-ether.contractSpecs.html
http://www.cmegroup.com/trading/interest-rates/stir/eurodollar_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/g10/e-mini-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
http://www.cmegroup.com/trading/fx/g10/swiss-franc_contract_specifications.html

NINJATRADER

Exchange

CBOT

Exchange

COMEX

Intraday Maintenance

Product Product

Group Code Margin Initial Margin Margin
Indices

D £-MINI DOW JONES INDEX 500 8800 8000
P MICRO E-MINI DOW JONES INDEX 50 880 800
Interest Rates

T ULTRA 10-YEAR U S TREASURY NOTE FUT 500 3410 3100
PZA  10v TREASURY NOTE FUTURES 500 2475 2250
DGR  MICRO 10-YEAR YIELD FUTURES 50 429 390
PUE  LONG TERM U.S. TREASURY BOND FUTURE 1000 7150 6500
PZE 30 YRU.S. TREASURY BOND FUTURES 1000 4620 4200
EGYRIII  MICRO 30-YEAR YIELD FUTURES 100 330 300
A 5 YR TREASURY NOTE FUTURES 500 1870 1700
ISR MICRO 5-YEAR YIELD FUTURES 50 462 420
PZI 2 VEAR TREASURY NOTE FUTURES 500 1540 1400
PRI MICRO 2-YEARYIELD FUTURES 50 462 420
Agriculturals

ZE  CORN FUTURES 1000 2200 2000
PE  MINI-SIZED CORN FUTURES 250 440 400
PZI  SOYBEAN OIL FUTURES 1000 2750 2500
IZ  SOYBEAN MEAL FUTURES 1000 2310 2100
NG OATSFUTURES 1000 1980 1800
ZE  SOYBEAN FUTURES 1500 3410 3100
P2 WHEAT FUTURES 1000 3080 2800
Metals

PG COMEX 100 GOLD FUTURES 2000 8800 8000
NGO E-MINIGOLD FUTURES 1000 4400 4000
GG 10 TROY 0Z GOLD FUTURES 200 880 800
PG COMEX COPPER FUTURES 1000 6710 6100
VRGN MICRO COPPER FUTURES 100 671 610
PG COMEX MINY SILVER FUTURES 1250 5225 4750
S cOMEX 5000 SILVER FUTURES 2500 10450 9500

Continued Next Page >

Contract information is subject to change by the respective exchanges. Please refer to the exchange website for most current product information.

! Includes $0.15 per futures contract clearing fee.
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http://www.cmegroup.com/trading/equity-index/us-index/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/interest-rates/us-treasury/ultra-10-year-us-treasury-note_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/10-year-us-treasury-note_contract_specifications.html
https://www.cmegroup.com/markets/interest-rates/us-treasury/micro-10-year-yield.contractSpecs.html
https://www.cmegroup.com/trading/interest-rates/us-treasury/ultra-t-bond_contract_specifications.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/30-year-us-treasury-bond_contract_specifications.html
https://www.cmegroup.com/markets/interest-rates/us-treasury/micro-30-year-yield.contractSpecs.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/5-year-us-treasury-note_contract_specifications.html
https://www.cmegroup.com/markets/interest-rates/us-treasury/micro-5-year-yield.contractSpecs.html
http://www.cmegroup.com/trading/interest-rates/us-treasury/2-year-us-treasury-note_contract_specifications.html
https://www.cmegroup.com/markets/interest-rates/us-treasury/micro-2-year-yield.contractSpecs.html
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/soybean-oil_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/oats_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/metals/precious/gold_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/e-mini-gold_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/e-micro-gold_contract_specifications.html
http://www.cmegroup.com/trading/metals/base/copper_contract_specifications.html
https://www.cmegroup.com/markets/metals/base/micro-copper.contractSpecs.html
http://www.cmegroup.com/trading/metals/precious/e-mini-silver_contract_specifications.html
http://www.cmegroup.com/trading/metals/precious/silver_contract_specifications.html

N I N IAT R A D E R UPDATED 3/27/2023

Default

AllIn Rates®
Intraday Maintenance Position

Margin Initial Margin Margin Limits

(Account Plan)
Lifetime Monthly

Exchange Product Product
NYMEX Group Code

Energies

EZ  BRENTLAST DAY CONTRACT 2000 6380 5800 20 | Morelnfo 2.26 2.66 2.96
G CRUDEOIL FUTURES 2000 6380 5800 20 Morelnfo 2.26 2.66 2.96
GV c-MINI CRUDE OIL FUTURES 1000 3190 2900 10 | Morelnfo 1.96 2.36 2.66
PG MICRO CRUDE OIL FUTURES 100 638 580 10 Morelnfo 0.76 0.92 1.02
PO Y HARBOR ULSD FUT 2000 8690 7900 10 | Morelnfo 226 2.66 2.96
PG NATURAL GAS HENRY HUB FUTURES 2000 4400 4000 10 Morelnfo 226 2.66 2.96
PNGEE  £-MININATURAL GAS FUTURES 500 1100 1000 10 | Morelnfo 1.26 1.66 1.96
PREN  RBOB GASOLINE FUTURES 2000 8140 7400 10 Morelnfo 226 2.66 2.96

Exchange Indices

EUREX A oax 2500 38145 38145 10 | Morelnfo 2.04 2.44 2.74
DX miNi DAX 1000 7629 7629 25 Morelnfo 112 1.52 1.82
DS  micRrO DAX 100 1530 1530 5 | Morelnfo 0.41 0.57 0.67
P stoxx 1000 4057 4057 25 Morelnfo 124 1.64 1.94

(all rates quoted [INNIIESKEN  MICRO STOXX 100 406 406 25 | Morelnfo 0.37 0.53 0.63

in EUR) Interest Rates

GBI EURO BUND (10YR) 1000 3624 3624 25 | Morelnfo 111 1.51 181
EGET  EURO BOBL (5YR) 685 1867 1867 25 Morelnfo 111 1.51 1.81
DGESI  URO SCHATZ (2YR) 685 601 601 25 | Moreinfo 111 151 181

Exchange Agriculturals

ICE PEE  cecocon 1000 1900 1900 10 | Morelnfo 2.86 3.26 3.56
PG icecoTTON 1000 3500 3500 10 Morelnfo 2.86 3.26 3.56
PG (cEcoFFEE 2000 9000 9000 10 | Morelnfo 2.86 3.26 3.56
EEI  (cESUGAR#11 1000 1344 1344 10 Morelnfo 2.86 3.26 3.56
Indices
PG (CE DOLLAR INDEX 500 1900 1900 25 | Morelnfo 211 2.51 2.81
PVERI  MINI MSCI EMERGING MARKET INDEX 1000 2408 2408 10 Morelnfo 1.96 2.36 2.66

Exchange Cryptocurrency

COINBASE BN  nNANOBITCOIN 50 70 70 100 | Morelnfo 0.32 0.42 0.47
PNET  NANO ETHER FUTURES 50 60 60 100 Morelnfo 0.32 0.42 0.47

Contract information is subject to change by the respective exchanges. Please refer to the exchange website for most current product information.

! Includes $0.15 per futures contract clearing fee.


http://www.cmegroup.com/trading/energy/crude-oil/brent-crude-oil-last-day_contractSpecs_futures.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
https://www.cmegroup.com/trading/energy/micro-wti-crude-oil-futures.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/natural-gas/emini-natural-gas_contract_specifications.html
http://www.cmegroup.com/trading/energy/refined-products/rbob-gasoline_contract_specifications.html
https://www.eurex.com/ex-en/markets/idx/dax/DAX-Futures-139902
https://www.eurexchange.com/exchange-en/markets/idx/dax/Mini-DAX-Futures-139894
https://www.eurex.com/ex-en/markets/idx/dax/Micro-DAX-Futures-2615490
https://www.eurexchange.com/exchange-en/markets/idx/stx/blc/EURO-STOXX-50-Index-Futures-160088
https://www.eurex.com/ex-en/markets/idx/stx/blc/Micro-EURO-STOXX-50-Index-Futures-2615510
https://www.eurexchange.com/exchange-en/markets/int/fix/government-bonds/Euro-Bund-Futures-137298
https://www.eurexchange.com/exchange-en/markets/int/fix/government-bonds/Euro-Bobl-Futures-137276
https://www.eurexchange.com/exchange-en/markets/int/fix/government-bonds/Euro-Schatz-Futures-137256
https://www.theice.com/productguide/ProductDetails.shtml?specId=7
https://www.theice.com/productguide/ProductDetails.shtml?specId=254
https://www.theice.com/productguide/ProductDetails.shtml?specId=15
https://www.theice.com/productguide/ProductDetails.shtml?specId=23
https://www.theice.com/productguide/ProductDetails.shtml?specId=194
https://www.theice.com/products/31196851/mini-MSCI-Emerging-Markets-Index-Future
https://assets.ctfassets.net/k3n74unfin40/3F8h8JyOmgKWa61O6EJexZ/61bc438abcb58a96df3921e1ba89d04c/CB_Derivatives_Bitcoin_Nano_Futures.pdf
https://assets.ctfassets.net/k3n74unfin40/3yL1xoRSp9Rg04hEULLnXP/d24c5f74bb155b63710a4bd4b704d64a/Coinbase_Derivatives_Nano_Ether_Spec_V2.pdf

