ASX
APPENDIX 1

EFFECTIVE DATE 31 DECEMBER 2021

ASX Clear (Futures) — Price Scanning Risk Margin Parameter Changes

ASX Code Tier Tier Start Tier End 2021 Q1 PSR S Current PSR $ New PSR $
GN 1 1 1 $47,739 $15,082 $46,529
GN 2 2 2 $6,006 $11,632 $6,246
GN 3 3 3 $4,760 $2,082 $4,994
GN 4 4 4 $3,483 $1,871 $4,581
GN 5 5 7 $5,800 $6,218 $6,218
GN 6 8 50 $4,173 $5,659 $5,659
GQ 1 1 1 $47,520 $18,122 $49,421
GQ 2 2 2 $4,368 $18,561 $4,543
GQ 3 3 3 $2,892 $1,388 $4,334
GQ 4 4 4 $4,968 $1,345 $5,167
GQ 5 5 7 $7,142 $7,485 $7,485
GQ 6 8 50 $6,383 $6,689 $6,689
GS 1 1 1 $42,120 $21,921 $43,805
GS 2 2 2 S$5,460 $15,612 $5,678
GS 3 3 3 $2,491 $3,585 $2,417
GS 4 4 4 $2,602 $2,417 $2,991
GS 5 5 7 $7,128 $7,370 $7,370
GS 6 8 50 $7,128 $7,370 $7,370
GV 1 1 1 $30,214 $15,783 $32,070
GV 2 2 2 $7,843 $12,881 $7,297
GV 3 3 3 $5,520 $2,313 $5,741
GV 4 4 4 $5,520 $1,754 $5,873
GV 5 5 7 $10,641 $11,151 $11,151
GV 6 8 50 $5,390 $5,785 $5,785

ASX Clear (Futures) — Liquidity Add-On Margin Parameter Changes

ASXCode Tier Start Tier End Return ASK . 2021 Q1PSRS CurrentPSRS NewPSRS
Scalar Portfolio
GN 1 1 1 33 $47,739 $15,082 $46,529
GN 1 1 1.25 33 $50,314 $15,374 $49,242
GN 1 1 1.33 33 $51,138 $15,468 $50,110
GN 1 1 1.5 33 $52,888 $15,666 $51,955
GN 1 1 1.67 33 $54,639 $15,865 $53,800
GN 1 1 1.84 33 $56,390 $16,064 $55,645
GN 1 1 2 33 $58,038 $16,251 $57,382
GN 1 1 3 33 $68,337 $17,420 $68,234
GN 2 2 1 18 $6,006 $11,632 $6,246
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ASX
ASXCode Tier Start Tier End Return a . 2021 Q1PSRS CurrentPSRS NewPSRS
Scalar Portfolio
GS 8 50 1.33 1 $8,279 $7,835 $7,835
GS 8 50 1.5 1 $8,696 $8,074 $8,074
GS 8 50 1.67 1 $9,112 $8,314 $8,314
GS 8 50 1.84 1 $9,529 $8,553 $8,553
GS 8 50 2 1 $9,921 $8,778 $8,778
GS 8 50 3 1 $12,373 $10,187 $10,187
GV 1 1 1 35 $30,214 $15,783 $32,070
GV 1 1 1.25 35 $33,173 $17,098 $34,283
GV 1 1 1.33 35 $34,120 $17,519 $34,991
GV 1 1 15 35 $36,133 $18,414 $36,496
GV 1 1 1.67 35 $38,145 $19,308 $38,001
GV 1 1 1.84 35 $40,158 $20,203 $39,505
GV 1 1 2 35 $42,052 $21,044 $40,922
GV 1 1 3 35 $53,889 $26,306 $49,773
GV 2 2 1 13 $7,843 $12,881 $7,297
GV 2 2 1.25 13 $8,023 $13,201 $7,592
GV 2 2 1.33 13 $8,080 $13,303 $7,686
GV 2 2 15 13 $8,203 $13,521 $7,886
GV 2 2 1.67 13 $8,325 $13,738 $8,086
GV 2 2 1.84 13 $8,447 $13,956 $8,287
GV 2 2 2 13 $8,562 $14,160 $8,475
GV 2 2 3 13 $9,282 $15,440 $9,653
GV 3 3 1 10 $5,520 $2,313 $5,741
GV 3 3 1.25 10 $5,658 $2,385 $5,884
GV 3 3 1.33 10 $5,702 $2,408 $5,930
GV 3 3 1.5 10 $5,796 $2,458 $6,028
GV 3 3 1.67 10 $5,890 $2,507 $6,126
GV 3 3 1.84 10 $5,984 $2,556 $6,223
GV 3 3 2 10 $6,072 $2,602 $6,315
GV 3 3 3 10 $6,624 $2,891 $6,889
GV 4 4 1 16 $5,846 $1,754 $5,873
GV 4 4 1.25 16 $5,846 $1,754 $5,873
GV 4 4 1.33 16 $5,846 $1,754 $5,873
GV 4 4 15 16 $5,846 $1,754 $5,873
GV 4 4 1.67 16 S5,846 $1,754 S5,873
GV 4 4 1.84 16 $5,846 $1,754 $5,873
GV 4 4 2 16 S5,846 $1,754 S5,873
GV 4 4 3 16 $5,846 $1,754 $5,873
GV 5 7 1 16 $11,152 $11,151 $11,151
GV 5 7 1.25 16 $11,314 $11,313 $11,313
GV 5 7 1.33 16 $11,366 $11,365 $11,365
GV 5 7 1.5 16 $11,477 $11,476 $11,476
GV 5 7 1.67 16 $11,587 $11,586 $11,586




ASX
ASXCode Tier Start Tier End Return a . 2021 Q1PSRS CurrentPSRS NewPSRS
Scalar Portfolio

GV 5 7 1.84 16 $11,697 $11,697 $11,697
GV 5 7 2 16 $11,800 $11,800 $11,800
GV 5 7 3 16 $12,450 $12,450 $12,450
GV 8 50 1 6 S$5,649 S5,785 $5,785
GV 8 50 1.25 6 $5,805 $5,924 $5,924
GV 8 50 1.33 6 S$5,855 $5,968 $5,968
GV 8 50 1.5 6 $5,961 $6,063 $6,063
GV 8 50 1.67 6 $6,067 $6,158 $6,158
GV 8 50 1.84 6 $6,174 $6,252 $6,252
GV 8 50 2 6 $6,273 $6,341 $6,341
GV 8 50 3 6 $6,898 $6,897 $6,897




