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1. “CME Group to Launch Next Generation of CME SPAN Margin
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Methodology”

https://www.cmegroup.com/media-room/press-releases/2019/5/29/c

me group to launchnextgenerationofcmespanmarginmethodology.html

2. “CME plans sweeping overhaul of ageing Span model”

https://www.risk.net/risk-management/6061206/cme-plans-sweeping

-overhaul-of-aging-span-model
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