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The following instructions outline how to file Margin Model notices via NFA's 
WinJammer System. If you have questions, please contact NFA's Swaps Filing 
Support (SwapsFilingSupport@nfa.futures.org). 
 

In this Guide  
Introduction  

Accessing NFA's WinJammer System  

Submitting a Notice Filing 

Amending a Notice Filing  
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Introduction  
 
In accordance with the CFTC's Margin Rules, swap dealers (SD) shall notify the CFTC and NFA in 
writing 60 days prior to:  

• Extending the use of an initial margin model that has been approved to an additional product 
type;  

• Making any change to any initial margin model that has been approved that would result in a 
material change in the SD's assessment of initial margin requirements; or  

• Making any material change to modeling assumptions used by the initial margin model. 
 

In addition, according to the Margin Rules, if the validation process reveals any material problems with 
the model, the SD must: 

• Promptly notify the CFTC and NFA of the problems;  
• Describe to the CFTC and NFA any remedial actions being taken; and  
• Adjust the model to ensure an appropriately conservative amount of required initial margin is 

being calculated.  
 

A SD Member should not delay filing the required notice due to incomplete information related to the 
remediation plan and timeline. The SD Member must amend its initial notice to provide updated 
information on remediation, if necessary.     
 
Starting September 1, 2022, firms subject to the Margin Rules are required to file these notices through 
NFA's WinJammer filing system as part of NFA's initial margin model ongoing monitoring oversight 
program. 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 










