Margin Model WinJammer Notice

(I\H%A( User Guide

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.orq).

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;
e 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
e 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:
e Promptly notify the CFTC and NFA of the problems;
e Describe to the CFTC and NFA any remedial actions being taken; and
e 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.
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Accessing NFA's WindJammer System

1. Signinto NFA's WinJammer filing system by entering your username and password.

Q WinJammer Filing System

User Name: [

Password:

Once you've logged in, you will see the Filing Index.
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Submitting a Notice Filing

Margin Model Windammer Notice

User Guide

1. From the "Filing Index," click "Create Filing."

2. In the pop-up window that appears, select "Regulation Notices - Swaps" for the "Form" field,
"Margin Model" for the "Type" field and select the creation date of the filing in the "End Date" field.
Then click "Save" to enter the "Cover Page."

Form:

Type:

End Date:
mm/dd/yyyy

Create New Filing

Please fill out all of the following information.

[ Regulation Notices - Swaps VI

'Margin Model V|

| 1

I_> Save Cancel

3. The following information is needed to complete the "Cover Page."
Beginning Date of Notice Impact: Select the expected start date the notice impacts the firm's IM

< Previous

model approved by NFA.

Rule Description: Select one applicable CFTC margin rule.

Uploading Supporting Documents: Attach supporting documents that provide details of material
problems with the IM model, material changes to the IM model or the extension to a new

product type.

Regulation Notices - Swaps-Cover Page

Expand Help B Collapse Help

Next

Firm Name

Beginning Date of Notice Impact

Rule Description

o Upload Supporting Documents Required by Notice

[an XYz

:] 23.154(b)(1)()(A) Extending the use of IM Model to an additional product type
[7123.154(0)(1)(i)(B) Changes to the IM Madel

[7]23.154(b)(1)(i)(C) Material change to the modeling assumptions
[7]23.154{b)(5)(ii1) Matenal problems with the IM Model

Select Document to attach:

Save Attachment

You do not have any documents attached to this ﬂlingé

Browse...

< Previous
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Windammer Notice Filing Guidance
for Margin Model

4. Click "Next" to review your filing and ensure there are no errors. Then click "Submit Filing" to finish.
eview Filing

LogQOut

No errors with this filing, click on submit filing to proceed with submission.

Submit Filing

5. On the "Confirmation" page, navigate back to "Filing Index" to view or amend all existing notice
filings and/or create another notice filing.

IConfirmation

Your statement has been successfully received by the WindJammer website. It will be forwarded to all
applicable regulators on your transmission list. Please check your transmissions tab to determine if each
regulator has received your filing. It is recommended that you download both files each time you submit_ If
you need to amend your filing at a later date, you may minimize data entry by importing the XML file from the
original filing. We do not keep histary of your filings. If you do not have the XML you may have to re-enter the
filings for amendments.

DOWNLOAD FILES => Filing Indox Log Out
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Amending a Notice Filing

To amend a filing, navigate to "Filing Index" and select "File Amendment" that corresponds with
the appropriate filing.

Notifications ~ Filing Index  Transmissions  Firm Maintenance  Request to Submit Statements Help  Logout

Filing Index

Filings
LogOut

Filters *
Ending Date  Form Type Received Date Version

10/07/2020 Regulation Notices - Swaps Margin Model 10-07-2020 Initial File Amendment

Create Filing | |

1. Enter the reason for the amendment in the next window and click "Create Amendment." The
"Cover Page," as illustrated in step 3 of "Submitting a Notice Filing," will display where it is possible
to modify the selections of "Beginning Date of Notice Impact," "Rule Description" and "Supporting
Documents."

Repeat steps 4 and 5 of "Submitting Notice Filing" to finish the amendment.

Please provide information regarding your amended filing:

Create Amendment
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