
  

 

View All Notices / Contact Us / Media Inquiries 

© 2020 Intercontinental Exchange, Inc. The following are trademarks of Intercontinental Exchange, Inc. and/or its affiliated companies: Intercontinental Exchange, ICE, New 

York Stock Exchange and NYSE. For more information regarding trademarks owned by Intercontinental Exchange, Inc. and/or its affiliated companies see: 

intercontinentalexchange.com/terms-of-use 

Key Information Documents for certain products covered by the EU Packaged Retail and Insurance-based Investment Products Regulation can be accessed on the relevant 

exchange website under the heading “Key information Documents (KIDS),” commencing January 1, 2019. 

NOTICE 

 

New York, NY (November 13, 2020) – The Exchange is changing the margin requirements for the Energy 
Contracts listed below effective from the close of business on Monday, November 16, 2020 and 
reflected in margin calls made on Tuesday, November 17, 2020. Accordingly, Firms carrying accounts 
with positions in the following contracts should be collecting margin using the updated ICE® Risk Model 
margin parameters: 
 

• ICE Futures U.S. Oil Contracts 

 

 
The updated ICE Risk Model margin parameters can be found at: 
 

https://www.theice.com/clear-europe/risk-management#margins-europe  
 
All other ICE Risk Model margin parameters remain unchanged. 
 

For each of the IFUS Energy Contracts, ICE Clear Europe determines the margin rate that is charged to 
clearing members that carry positions in these contracts. The Exchange minimum margin requirements 
for outright and straddle positions are based upon the ICE Clear Europe margin rate charged to clearing 
members, as follows: 
 
For Hedge Accounts as defined under CFTC Regulations, Customer Omnibus Accounts and IFUS 
Members, the Exchange minimum Initial Margin is equal to the ICE Clear Europe margin for each 
respective IFUS Energy Contract. 
 
For all other accounts, the Exchange minimum Initial Margin is equal to 110% of the ICE Clear Europe 
Margin for each IFUS Energy Contract. 
 
For all accounts, the Exchange minimum Maintenance Margin is equal to the ICE Clear Europe Margin 
rate for each respective IFUS Energy Contract. 
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FOR MORE INFORMATION: 

 

 
Doanh Le Ngoc 
Director, Clearing Risk  
+44 (0)20 7429 4576 

Doanh.lengoc@theice.com 

 

Risk Department  

+44 (0)20 7065 7630  

ICEClearEurope-forisk@theice.com 
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