ASX Clear (Futures) Margin Parameters

Effective Date 12 May 2022

AUD Initial Margin Rates & Span Parameters

Inter-Month Spread
charge (per spread)

% Volatility
Scan Range

Short Option
Minimum
Charge

Spot Month
Isolation Rate

ASX

Commodity Name Code Ra:::i:;?rljot)
S&P/ASX 200 A-REIT INDEX FUTURE AA 4443
S&P/ ASX 200 Financial-x-A-REIT Sector AF 16582
Mini SPI1 200 AM 2988
SPI 200 AP 14940
S&P/ ASX 200 Resources Sector Futures AR 14352
S&P / ASX 200 Gross Total Return Future AT 17590
30 Day Interbank Cash Rate 1B 493
90-Day Bank Bills IR 610
3 Year Treasury Bond YT 752
5 Year Treasury Bond VT 1229
10 Year Treasury Bond XT 2771
20 Year Treasury Bond LT 3070
Eastern Australia Feed Barley uB 780
WA Wheat WK 576
Eastern Australia Wheat WM 734
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AUD Liquidity Margin add-on Parameters

Commodity Name Tier Start Tier End Return Scalar  ASX Portfolio  Price Scan Range
S&P/ASX 200 A-REIT INDEX FUTURE AA 1 49 1 1 10.98%
S&P/ASX 200 A-REIT INDEX FUTURE AA 1 49 3 1 10.98%
S&P/ ASX 200 Financial-x-A-REIT Sector AF 1 49 1 1 8.83%
S&P/ ASX 200 Financial-x-A-REIT Sector AF 1 49 3 1 8.83%
Mini SPI 200 AM 1 49 1 1 7.78%
Mini SPI 200 AM 1 49 3 1 7.78%
SP1 200 AP 1 49 1 28838 8.02%
SP1 200 AP 1 49 1.2 28838 8.02%
SP1 200 AP 1 49 14 28838 8.39%
SP1 200 AP 1 49 1.6 28838 8.39%
SP1 200 AP 1 49 1.8 28838 8.39%
SP1 200 AP 1 49 2 28838 8.42%
SP1 200 AP 1 49 2.25 28838 9.80%
SP1 200 AP 1 49 2.5 28838 9.80%
SP1 200 AP 1 49 2.75 28838 9.97%
SPI1 200 AP 1 49 3 28838 10.07%
S&P/ ASX 200 Resources Sector Futures AR 1 49 1 1 9.66%
S&P/ ASX 200 Resources Sector Futures AR 1 49 3 1 9.66%
S&P / ASX 200 Gross Total Return Future AT 1 49 1 1 8.02%
S&P / ASX 200 Gross Total Return Future AT 1 49 3 1 8.02%
30 Day Interbank Cash Rate 1B 1 49 1 3000 $493
30 Day Interbank Cash Rate 1B 1 49 1.2 3000 $589
30 Day Interbank Cash Rate 1B 1 49 1.4 3000 $589
30 Day Interbank Cash Rate 1B 1 49 1.6 3000 $645



Commodity Name Tier Start Tier End Return Scalar  ASX Portfolio  Price Scan Range

30 Day Interbank Cash Rate 1B 1 49 1.8 3000 $645
30 Day Interbank Cash Rate 1B 1 49 2 3000 $654
30 Day Interbank Cash Rate 1B 1 49 2.25 3000 $654
30 Day Interbank Cash Rate 1B 1 49 2.5 3000 $654
30 Day Interbank Cash Rate 1B 1 49 2.75 3000 $708
30 Day Interbank Cash Rate 1B 1 49 3 3000 $708
90-Day Bank Bills IR 1 49 1 6469 0.06%
90-Day Bank Bills IR 1 49 1.2 6469 0.07%
90-Day Bank Bills IR 1 49 14 6469 0.07%
90-Day Bank Bills IR 1 49 1.6 6469 0.07%
90-Day Bank Bills IR 1 49 1.8 6469 0.07%
90-Day Bank Bills IR 1 49 2 6469 0.08%
90-Day Bank Bills IR 1 49 2.25 6469 0.09%
90-Day Bank Bills IR 1 49 2.5 6469 0.09%
90-Day Bank Bills IR 1 49 2.75 6469 0.09%
90-Day Bank Bills IR 1 49 3 6469 0.09%
3 Year Treasury Bond YT 1 1000 1 98270 0.69%
3 Year Treasury Bond Y1 1 1000 1.2 98270 0.79%
3 Year Treasury Bond YT 1 1000 14 98270 0.83%
3 Year Treasury Bond Y1 1 1000 1.6 98270 0.85%
3 Year Treasury Bond YT 1 1000 1.8 98270 0.88%
3 Year Treasury Bond Y1 1 1000 2 98270 0.91%
3 Year Treasury Bond YT 1 1000 2.25 98270 0.93%
3 Year Treasury Bond Y1 1 1000 2.5 98270 0.96%
3 Year Treasury Bond YT 1 1000 2.75 98270 0.96%
3 Year Treasury Bond YT 1 1000 3 98270 0.96%
5 Year Treasury Bond VT 1 1000 1 61630 1.29%
5 Year Treasury Bond VT 1 1000 1.2 61630 1.29%
5 Year Treasury Bond VT 1 1000 14 61630 1.29%
5 Year Treasury Bond VT 1 1000 1.6 61630 1.29%
5 Year Treasury Bond VT 1 1000 1.8 61630 1.29%
5 Year Treasury Bond VT 1 1000 2 61630 1.29%
5 Year Treasury Bond VT 1 1000 2.25 61630 1.29%
5 Year Treasury Bond VT 1 1000 2.5 61630 1.29%
5 Year Treasury Bond VT 1 1000 2.75 61630 1.29%
5 Year Treasury Bond VT 1 1000 3 61630 1.29%
10 Year Treasury Bond XT 1 1000 1 136959 2.23%
10 Year Treasury Bond XT 1 1000 1.2 136959 2.32%
10 Year Treasury Bond XT 1 1000 14 136959 2.32%
10 Year Treasury Bond XT 1 1000 1.6 136959 2.36%
10 Year Treasury Bond XT 1 1000 1.8 136959 2.36%
10 Year Treasury Bond XT 1 1000 2 136959 2.41%
10 Year Treasury Bond XT 1 1000 2.25 136959 2.84%
10 Year Treasury Bond XT 1 1000 2.5 136959 2.84%
10 Year Treasury Bond XT 1 1000 2.75 136959 3.36%
10 Year Treasury Bond XT 1 1000 3 136959 3.47%

20 Year Treasury Bond LT 1 1000 1 1 4.41%



Commodity Name Tier Start Tier End Return Scalar  ASX Portfolio

Price Scan Range

20 Year Treasury Bond LT 1 1000 3 1 4.41%
Eastern Australia Feed Barley UB 1 1000 1 1 12.00%
Eastern Australia Feed Barley UB 1 1000 3 1 12.00%
WA Wheat WK 1 1000 1 1 8.00%
WA Wheat WK 1 1000 3 1 8.00%
Eastern Australia Wheat WM 1 1000 1 1 9.00%
Eastern Australia Wheat WM 1 1000 3 1 9.00%

NZ Initial Margin Rates & Span Parameters

Short Option
Minimum

Price Scan Range Inter-Month Spread % Volatility

Semmes i L (per lot) charge (per spread) Scan Range

Spot Month
Isolation

Charge
90 Day Bank Bill BB 608 Tiered 0.0005 12

Rate

NZD Liquidity Margin add-on Parameters

Commodity Name Tier Start Tier End Return Scalar  ASX Portfolio Price Scan Range

90 Day Bank Bill BB 1 1000 1 1
90 Day Bank Bill BB 1 1000 3 1

0.06%
0.06%




AUD Tiered Inter-Month Spread Details
30 Day Interbank Cash Rate (IB)
Effective from 16.03.2018

Contract
Expiries

8to 10

11to 50

11to 50

90 Day Bank Accepted Bill (IR)
Effective from 16.06.2017

Contract
Expiries
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NZ Tiered Inter-Month Spread Details

90 Day Bank Accepted Bills (BB)
Effective from 16.06.2017

Contract
Expiries




Inter-Commodity Concessions
Effective from 12.05.2022
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5 100%
1 80%
1 60%
6 65%
7 50%
1 50%
3 60%
5 60%
1 40%
4 45%
5 35%
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