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Schedule of Origin Volatility Requirements 

 
 

 
 

 
 
 
 
 

V66 GRADE 
               

 
 Jan.  Feb.  Feb. Mar.  Mar.  Apr.  May  June  July  Aug.  Sept.  Sept.  Oct.  Nov.  Dec.   
 1-31 1-15 16-29 1-15 16-31 1-30 1-31 1-30 1-31 1-31 1-15 16-30 1-31 1-30 1-31 

 (DVPE) N/A N/A N/A N/A N/A 6.60 6.60 6.60 6.60 6.60 6.60 6.60 N/A N/A N/A 
 (Class)      A-3 A-3 A-2 A-2 A-2 A-2 A-2    

                 
VTX GRADE 

              
  

 Jan.  Feb.  Feb. Mar.  Mar.  Apr.  May  June  July  Aug.  Sept.  Sept.  Oct.  Nov.  Dec.   
 1-31 1-15 16-29 1-15 16-31 1-30 1-31 1-30 1-31 1-31 1-15 16-30 1-31 1-30 1-31 

 (DVPE) N/A N/A 13.50 13.50 10.00 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A  
(Class)   D-4 D-4 B-3           

 




