ASX

CLEARING CORFORATION

Initial Margin Rates and Span Parameters Issued 16.12.2011
Inter
Price Month % Short
- Scan Spread Volatility Option Effective
Commodity Name Code Range Charge Scan Minimum Date
(per lot) (per Range charge
spread)
2 90 Day Bank Accepted Bill IR $1,170 Tiered 0.15% $24 28.10.11
4 3 Year Government Bond 6% Coupon YT $1,100 $140 1.6% $15 10.08.11
6 Broad Wool BW $760 $760 - - 04.03.11
8 Wool Deliverable (greasy) GW $1,830 Tiered 2.00% $25 09.12.11
10 10 Year Interest Rate Swap Futures 6.5% Coupon XS $2,225 $2,225 - - 07.10.11
12 WA Wheat WK $320 $220 6.4% $20 24.10.11
14 Eastern Australia Feed Barley uB $320 $160 7.7% $20 24.10.11
16 Australian Sorghum us $280 $180 6.3% $20 24.10.11
1 The spot month isolation rate is $250
12-16 The spot month isolation rate is $30
Initial
Margin per
CFD Effective
ASX Equity CFDs Code AUD Date

2 Asciano Grou AK 0.16 04.11.11

4 AMP Limited AV 0.48 04.11.11

6  Alumina Limited AU 0.23 04.11.11

8  Boral Limited BZ 0.56 04.11.11

10  Brambles Industries Limited BY 0.68 04.11.11

12 Coca-Cola Amatil Limited CL 0.62 04.11.11

14  Cochlear Limited co 7.64 04.11.11

16  CSL Limited cv 2.33 04.11.11

18  Crown Limited Ccw 0.58 04.11.11

20  Dexus Property Grou DX 0.07 04.11.11



22  Fortescue Metals Group Ltd FT 0.85 04.11.11

Goodman Grou MD 0.09 04.11.11

26  Harvey Norman Holdings Limited HA 0.22 04.11.11

28 Incitec Pivot Limited P 0.58 04.11.11

30 James Hardie Industries N.V. JH 0.88 04.11.11

32 Lend Lease Corp Limited LC 0.71 04.11.11

34 Mirvac Grou MG 0.10 04.11.11

36 Map Grou MR 0.20 04.11.11

38  Myer Holdings Ltd MH 0.26 04.11.11

40  Newcrest Mining Limited NG 2.74 04.11.11

42 News Corporation NN 1.52 04.11.11

44 Orica Limited OR 2.07 04.11.11

46  Onesteel Limited oT 0.22 04.11.11

48  Paladin Resources Limited PD 0.39 04.11.11

50 R National Limited R 0.26 04.11.11

52  Rio Tinto Limited RT 8.43 04.11.11

54  Sims Metal Management Limited Sl 1.56 04.11.11

56  Sonic Healthcare Limited SH 0.78 04.11.11

58  Suncorp-Metway Limited SM 0.78 04.11.11

60 Transurban Group Limited TU 0.32 04.11.11

62  Telstra Corporation Limited T 0.19 04.11.11

64 Tattersall's Limited TS 0.14 19.08.11

66  Westfield Grou WG 0.77 04.11.11

68 WorIeiParsons Limited WR 3.09 04.11.11
70  Woodside Petroleum WO 3.60 04.11.11
Inital Effective
ASX Commodity CFDs Code Margin Date

er CFD

Initia Effective
ASX Index CFDs Code Margin Date
er CFD

2 S&PIASX 200 1Q AUD 348 04.11.11
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Effective from 28.10.2011
90 Day Bank Bill Months in Tier
1 Tier 1 1
2 Tier 2 2
3 Tier 3 3
4 Tier 4 4
5 Tier 5 5
6 Tier 6 6to7
7 Tier 7 81020
Effective from 28.10.2011
30 Day Interbank Cash Rate Months in Tier Tier 1 Tier 2 Tier 3 Tier 4 Tier 5 Tier 6 Tier 7
1 Tier 1 1
2 Tier 2 2 $355
3 Tier 3 3 $670 $360
4 Tier 4 4105 $930 $645 $285 $95
5 Tier 5 6to7 $930 $930 $930 $930 $930
6 Tier 6 8to 11 $930 $930 $930 $930 $930 $930
7 Tier 7 1210 18 $930 $930 $930 $930 $930 $930 $930
Effective from 09..2011
Wool Deliverable Months in Tier Tier 1 Tier 2 Tier 3 Tier 4 Tier 5 Tier 6
1 Tier1 1
2 Tier 2 2
3 Tier 3 3
4 Tier 4 4
5 Tier5 5
6 Tier 6 6-9
Effective from 09.12.2011
Contracts Detta Spread % Credit per Leg of Spread
Ratio
1 10 Year Government Bond 6% Coupon : 3 Year Government Bond 6% Coupon 13 75%
2 90 Day Bank Bill : 30 Day Interbank Cash Rate 11 60%
3 3 Year Government Bond 6% Coupon : 90 Day Bank Bill 11 75%
4 10 Year Government Bond 6% Coupon : 90 Day Bank Bill 14 55%
5 30 Day Interbank Cash Rate : 3 Year Government Bond 6% Coupon 11 70%
6 10 Year Government Bond 6% Coupon : 10 Year Interest Rate Swap Futures 6.5% Coupon 11 88%
7 WA Wheat : NSW Wheat 11 80%
6 Wool Deliverable (greasy): Fine Wool 1:1 65%
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ASX Victorian Wholesale Gas Futures Contract Initial Margins

Contract Quarter Quarter Vic Wholesale Gas Futures

$

Jun-11 1

5120000
s 170000

1,700.00

s 170000
w9 | s 170000

Dec-13 11 $ 1,700.00

ASX Victorian Wholesale Gas Strip Futures Contract Initial Margins

Contract Quarter PSR
Jun-12 $6,100

Jun-13 $6,000

Effective from 10.12.2010

Effective from 10.12.2010
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