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Account Type 45
Active Scenario 35
15
Paired Scenario 16 15
16 15 16
Maintenance Margin
44
27 SPAN
38
Maintenance Requirement
Adjustment Factor 1
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SPAN
37
SPAN
37
SPAN 37
. 19 X
Short Option Value
10 Short Option Minimum 19
Charge 1 X
19
. 59 X X A
11 Long Option Value A
12 Weighted Futures  Price 47 50
Risk(the price risk per delta)
13 Inter-month Spread Charge 32
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17

14 Composite Delta 41
15 Delivery month Charge

32 13
16 Remaining Delta 25 20 4
17 Risk Scenario 34 16

55

18
19 Short Position

32 13
20 Delta consumed by spreads 25

SPAN 36 46

21 Margin Requirement
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22 Inter-Commodity Spread 21 >
27
23 Spread Credit Rate
SPAN 37
24 Number of Inter-Commodity 25
Spread formed 22
SPAN
25 Inter-commodity Spread
Credit
26 Delt r Spread Rati 22
elta per Spread Ratio SPAN 37
27 Combined Commodity
SPAN 36
SPAN 10 29
28 25
35 32
29 Combined Commodity Risk 15
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30 Intra-Commodity 59
Inter-Month Spread 19
31 Number of Intra-Commodity 32 13
Inter-Month Spread formed 30
30 Intra-commodity Spread 13
Charge
33 Delta per Spread Ratio 30
persp SPAN 37
16
34 Scanning Risk 27
35 Scan Risk Value 34 2t
36 | SPAN SPAN Requirement SPAN
SPAN 28
SPAN 38
37 | SPAN SPAN Parameter SPAN
38 SPAN SPAN Risk Parameter File SPAN
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39 Time Risk
40 Tier
41 Delta Weight 17
g SPAN 37
42 Delta Scaling Factor 1 . SPAN
27
43 47 26
44 Initial Margin
44
45 Initial to Maintenance Ratio
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46 Net Option Value 11
47 Net Delta 48
14 42
48 Net Position
49 Futures Price Scan Range SPAN 37
27
50 Futures Price Risk
51 Volatility Scan Range SPAN 37
35 53

Volatility- Adjusted Scanning
52 .

Risk
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53 Volatility Risk 35

32 13
54 Market side Indicator 25
55 Risk Array Value 1 59 16
56 Risk Component SPAN 38

SPAN

57 Look-ahead Time

32 13
59 Long Position




