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Mega Futures

BB :

2016/9/5

TAIFEX

RIGIRES MR RESE BT E
aRESHNE X af 83,000 64,000 o]
EFHEIHE TE a 68,000 52,000 o]
EREEHE TF a 53,000 41,000 o]
NESRIEEHE MTX a 20,750 16,000 o]
SR TEREE T5F a 30,000 23,000 o]
FEERBHE XIF a 57,000 44,000 o]
BERRHE GTF a 29,000 22,000 o]
REHE TJF a 19,000 15,000 o]
TEHBREES GB a 46,000 36,000 o]
(B B wmH IR0 | &% (AE/BIE) 13.5%/6.75% 10.35% / 5.175% o]
SRt EEsiE TG a 29,000 22,000 o]
=28 GDF e 750 570 o]
EnRARBHE RHF ARE 13,640 10,460 o]
NBETRARRBHEE RTF AEE 2,840 2,180 o]
Bz S EFIR EE=R 13.50% 10.35% o]
SE50ETFEIE NYF at 29,000 22,000 o]
BERARETFHE NZF a 14,000 11,000 o]
FB_EREETFEAE OAF a 25,000 19,000 o]
T LEETFEE OBF a 22,000 17,000 o]
FHIERETFEIE OCF a 19,000 15,000 o]
CFASOETFERE OJF a 14,000 11,000 o]
#100ETFEAS OKF at 10,000 8,000 o]
REREUEEE TXO 8% (AlEa/BiE) 22000 /11000 17000 / 9000 o]
ETFRERIERE TEO 8 (AlE/BlE) 18000 /9000 14000 /7000 o]
SRR EREUEEE TFO S (AE/BIE) 13000 /7000 10000 /5000 o]
FEEIRBUEEFE XIO 8% (AE/BiE) 14000 /7000 11000/ 6000 o]
BERERREEE GTO 8% (AlE/BiE) 7000 / 4000 6000 / 3000 o]
=EEEERE TGO a8t (Ala/BiE) 15000 /8000 12000/ 6000 o]
SiE50ETFEEIEE NYO a%(AE/BiE) 29000 /15000 22000/11000 o]
BiRRETFEEE NZO 8% (AlE/BlE) 14000 / 7000 11000 / 6000 o]
FB_EGEETFEEHE OAO 8 (Ala/BlE) 25000 /13000 19000 /10000 o]
JU LB ETFEEIEHE OBO 8% (AE/BiE) 22000/11000 17000 /9000 o]
FHIE RETFEE1EHE OCO 8 (AlE/BiE) 19000 /10000 15000 /8000 oJ
CFASOETFEEH# 0JO a8t (Ala/BlE) 13000 /7000 10000 / 5000 o]
R LOOETFEEHE OKO 8% (AlEa/BiE) 10000 / 5000 8000 /4000 o]
EnRARBERE RHO |AE#®(AE/BIE) 13370/ 6690 10250/ 5130 o]
INBETHARBERE RTO | AKR®(AE/BlE) 2700 /1350 2070 /1040 o]

SEHRZAIRERNBERZ A

RIGREE

HESRES

EURX/
TAIFEX

ERBE—XPHE FTX =k FRIGRES + ERES + EBEFEE o]
EhREEE—XYPHE OTX Bit EEE - AR+ BHRESGL) + EEFES o]
SERERE—XPHE OTX Hit Max(A - fBSME,B) + BENREE (L) + EBFEE o]

i 2HRES-ETEEGEEZEE * ZORB(EFEREFRIRO)

1 N3

- BB S

RIGRESE HRRES MR E
EREIRIER STW £ 1,320 1,200 o]
NIKKEI 2255 2] SSI BHE 440,000 400,000 o]
SGX ENEHEE SIN =2 660 600 o]
ERPEAS0ER SCN e 605 550 o]
A0SR HE B SGP ikt 1,320 1,200 o]
ENfEEE SID = 550 500 o]
HERBHE HSI hitict 71,350 57,050 o]
HKEE INEEREHE MHI B 14,270 11,410 o]
HEREEIEEHIE HHI kit 29,700 23,750 o]
INBEHRE RIS MCH fikict 5,940 4,750 aJ




ZEE R 5

FRiaRES HERES M8 T E

ZHARPES(EY) us £ 4,400 4,000 a]

10 ZATHES (BEY) TY £ 1,485 1,350 T

SEZE P EES (BY) FV xS 380 800 T

2EZETHES(EY) TU £ 605 550 T

IREIBIEE YM e 3,575 3,250 aJ

INE(BY) W £ 1,320 1,200 T

cror [EEEM o) £ 770 700 a]

=5(BY) S %25 3,410 3,100 a]

NES (EY) YK £ 682 620 T

=oH (BY) BO £ 825 750 T

=S h(EY) SM = 2,475 2,250 T

WK (EY) RR £ 1,265 1,150 -

ESREL)) C £ 1,265 1,150 a]

NER(EY) YC 25 253 230 T

BT (EY) EC xS 3,685 3,350 T

INBRTT (B ) E7 £ 1,843 1,675 T

WA (EY) ECM =3 369 335 o]

BE(EY) JY £ 4,510 4,100 T

WL EER(EY) SF £ 3,960 3,600 a]

e (E) CD %£$ 1,705 1,550 T

R (R AD Z$ 1,980 1,800 T

cve EBED) BP £ 2,805 2,550 T

SIBEH500758 SP =3 23,100 21,000 T

E-MINI S&P INDEX ES £ 4,620 4,200 T

E-MINI NASDAQ 100 NQ z% 3,960 3,600 g

R #2255 8 NK £ 6,050 5,500 T

ERRRSD) LH Z$ 1,320 1,200 -

BMNZT(ED) ED £ 446 405 T

RERS) FC £ 3,713 3,375 -

SEF(RY) LC £ 1,980 1,800 -

BEH(EY) CL £ 3,190 2,900 T

NEEERGES) QM £ 1,595 1,450 a]

BRSH (R ) HO £ 4,290 3,900 T

XAR(BY) NG £ 2,585 2,350 T

mISm(EY) RB Z 5,830 5,300 a]

NYMEX [B£(BY) PL £ 2,640 2,400 T

L (EY) PA £ 3,850 3,500 T

=2(8Y) GC £ 5,940 5,400 a]

WEZE(RY) MGC £ 594 540 T

B3R (EY) SI £ 5,775 5,250 T

(T ) HG % 2,530 2,300 a]

L) KC £ 3,135 2,850 T

B(115E) (BY) SB xS 1,602 1,456 T

NvBOT | (E) CC £ 1,815 1,650 a]

ZTIRE(ERY) DX Z$ 1,980 1,300 T

B EE T (EY) 0J £ 2,089 1,899 T

Bic(EY) cT xS 1,760 1,600 T
RSB SR

[RiaRES HERES AR TEE

3 (B ) CA £ 12,900 12,900 -

SEEE(EY) AA £ 2,440 2,440 -

55(EY) AH Z$ 3,450 3,450 -

LME  [8%(&%W) ZS £ 3,925 3,925 -

#(EY) NI £ 8,484 8,484 -

% (EY) SN £ 8,740 8,740 -

#(EY) PB £ 3,900 3,900 -




BRI B & 32 5 Fh

RS

il

RIGIRIEEE

HESRES

MEETE

BB A e X TR E DAX ER 7T 20,042.5 20,042.5 oJ
INBYE B AR e B e A P e & FDXM ER 7T 4,008.5 4,008.5 oJ
BRI EIBEEE 504581 FESX ER 7T 2,312 2,312 oJ
EUR |BR7T30FEH(EY) FGBX ER 7T 6,820 6,820 af
ERTT10FESH(EY) FGBL ER 7T 2,340 2,340 gJ
BRTTSEBEHF(EY) FGBM ER 7T 1,100 1,100 o]
BRT2FEEH(BY) FGBS BT 395 395 o]
*BHMRZATIRBRBETIENERES - BE2EHBENQSE | http://www.eurexchange.com/exchange-en/market-data/clearing-data/risk-parameters/

MER ~ SZERAIE X HFh

RIaRESE

ERRES

FEEIFT-SE 10035 ¥ FT 3 4,469 4,062 o
HEIFRIBES(BY) LG 3 2,860 2,600 -
fmEX ol ol (B4)) LCC S 1,254 1,140 -
fmEASIEHE(EY) LSB e 1,979 1,799 -
LIFFE | fmZ ik (1) LKD e 1,089 990 -
XBIR(EMY) Zl = 8,140 7,400 -
NBER(EY) YI =& 1,628 1,480 o]
A=£(EY) ZG e 6,600 6,000 -
ZNEE(EY) YG ¥ 2,122 1,929 o
MATIF |35BICACA0iE ¥ FCE ERTT 5,050 5,050 -
HAMER S5

RIGIREEE

HESRES

RREZ(EY) JAU B 90,000 90,000 o]
RRNEE(RE) JAM B 9,000 9,000 o]
RRBREY) JSV HE 40,000 40,000 o]
RRAZ(EY) JPL B 60,000 60,000 o]
RRNBE(ERE) JPM B 12,000 12,000 o]
RRIEE(EY) JPA HE 65,000 65,000 o]
TOCOM |RRSH(EY) JGL B 120,000 120,000 o]
RRPH(EY) JKE B 140,000 140,000 o]
RREMGRE) JCO BHE 120,000 120,000 o]
RREB(EY) JRU BHE 40,000 40,000 o]
RREEIOM=E(EY) JAS B 20,000 20,000 o]
KVE(BEY) JRB HE 45,000 45,000 o]
RREKRED) JCR B 35,000 35,000 o]

AB#E JNI HE 780,000 780,000 o]

AN = JNM BHE 78,000 78,000 o]

JPX | RERE JTI =k 615,000 615,000 o]
INREEIEE JTM B 61,500 61,500 aJ
H#400 JNK B 55,000 55,000 o]

AEREHRSE  HRABMBUSEEMASRE




