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Mega Futures

EfE :  2018/3/22
SEMER S

FiRES WIRES METE 3
BIRIGEHE TX &k 83,000 64,000 gJ gJ
EFIEHNE TE 8 76,000 58,000 gJ o]
SRMISHHE TF g 46,000 36,000 gJ o]
IZNBRISIRIGHEE MTX g 20,750 16,000 gJ o
BiEAHIEHE T5SF gk 34,000 26,000 gJ -
FESEEHYE XIF g 50,000 39,000 gJ -

BESEHEE GTF g 25,000 19,000 gJ
RS TJF gk 13,000 10,000 gJ -
ENE508 & I5F ik 22,000 17,000 gJ -
EEEBHE UDF &z 26,000 20,000 gJ -
EEIEZ5008 5 SPF g 26,000 20,000 gJ -
+EHHEES GB g 46,000 36,000 gJ -
{E BR 2 14 EERRO| A (AE/BIE) 13.5% / 6.75% 10.35% / 5.175% gJ -
austE=SHE TGF gk 29,000 22,000 gJ -
=8 GDF ¥ 750 570 gJ -
ETRARBHE RHF AR 13,640 10,460 gJ -
IZNBIETRE ARBIE RTF AR 2,700 2,070 gJ -
AR ETHE XAF E ¥ 540 420 o] -
HERETHE XBF e+ 750 570 gJ -
BT RETHE XEF =% 650 500 gJ -
EnxRHEHE XJF =ES 61,000 47,000 gJ -
EIREIE - A A Eb= 13.5% 10.35% aJ -
TAIFEX TAGES0ETFHE NYF g 40,000 31,000 gJ -
TABRRETFHE NZF g 10,000 8,000 gJ -
=3 LIIETFERES OAF g 15,000 12,000 gJ -
JT A L3ES0ETFEAS OBF g 15,000 12,000 gJ -
FHiE RETFHIE OCF ik 13,000 10,000 gJ -
Bl BASOETFER S OJF g 13,000 10,000 gJ -
=E#RFE100ETFERE OKF g 6,000 5,000 gJ -
BRI D/NETFHIE OOF 8 9,000 7,000 gJ -
IR (EISERIERE TXO &t (AE/BlE) 22000 /11000 17000 / 9000 gJ -
EFIREREEEE TEO &8s (AE/BlE) 18000 / 9000 14000 / 7000 o] -
SRIR(EIREUEIEE TFO 85 (AE/BlE) 13000 / 7000 10000 / 5000 gJ -
FEEIERIEE XIO 88 (AE/BfE) 13000 / 10000 7000 / 5000 gJ -
BB AR (B B IR GTO 85 (AE/BE) 7000 / 4000 6000 / 3000 gJ -
=SEEE TGO &8tz (AE/BlE) 15000 / 8000 12000 / 6000 gJ -
& C0ETFE B NYO &% (AE/BfE) 36000 / 18000 27000 / 14000 gJ -
B RETFE NZO & (AE/BlE) 14000 / 7000 11000 / 6000 gJ -
=3B FTETFEZHE OAO 88 (AE/BE) 25000 / 13000 19000 / 10000 gJ -
JT L BETFE B OBO a8t (AE/BlE) 22000 /11000 17000 / 9000 gJ -
FHE FETFEE B 0CO &% (AE/BlAE) 19000 / 10000 15000 / 8000 gJ -
CFASOETFiEZHE 0JO 8% (AE/BlAE) 13000 / 7000 10000 / 5000 gJ -
=B FE100ETFE B OKO 88 (AE/BlE) 10000 / 5000 8000 / 4000 gJ -
BRI D/ NETFEE 1B 000 88 (AE/BE) 9000 / 5000 7000 / 4000 gJ -
ETRAREEEE RHO |AE¥(AE/BE) 13370/ 6690 10250 /5130 gJ -
IZNBIETR AR BRIEREE RTO | AR¥(AE/B{E) 2700/ 1350 2070 /1040 gJ -

I - FERXZFR
2] FRHaRES HIERES &

ERSIRIGE STW £2 1,760 1,600 gJ -
NIKKEI 225%5 81 (1) SSI EES 495,000 450,000 o] o]
SGX ENESEL SIN £% 935 850 gJ -
= PEAS0IER SCN 2% 880 800 gJ o]
N3 15 81 SGP s 1,650 1,500 gJ -
ENFEIEE SID £2 495 450 gJ -
EAEISEHE () HSI sy 146,034 116,827 gJ -
HKFE IMEEISEHIE MHI s 29,206 23,364 gJ -
HE& I B B HR & (1) HHI s 59,118 47,294 o] -
INEUHRR IR BB S MCH sE 11,823 9,458 gJ -




=B HA

B3R 5Fh

FRIgRES MHERRES T E =7
ZERBEZE)(EY) us == 2,750 2,500 o o]
104F =B HA1E 2 (1) (B YY) TY ¥ o 1,045 950 oJ o]
SEEBEPHES(E)(BY) Fv o 616 560 o o
2 = P HIEZ (1) (BY) TU EXa 374 340 gJ gJ
ZEERE(EY) UB =% 3,630 3,300 o] .
RTFEEEDY) TN ¥ o 1,430 1,300 o] -
HIREIBISEI(HE) YM ¥ o 5,830 5,300 oJ o]
CME-  /NE(#)(EY) w =& 1,045 950 oJ o]
CBOT [HZE(H)(BM) ) o 743 675 o] o]
=G (1) (EY) S == 1,705 1,550 o] o]
INSE(EY) YK ¥ o 341 310 oJ o]
=50H (#)(BY) BO =% 660 600 o] o]
=G (1) (BY) SM o 1,650 1,500 oJ g
R (1) (BE1) RR == 1,210 1,100 - o]
BREE)(EY) C EX o 660 600 o] o
INER(EY) YC X o 132 120 o] o]
ER 7T () (B 1)) EC o 2,310 2,100 o g
INERTT(EH)) E7 EX o 1,155 1,050 oJ gJ
BB TT (1)) ECM =% 231 210 o] o]
H El(#)(E1) JY =% 2,200 2,000 o] o]
¥ BB () (B 1) SF e+ 3,080 2,800 o oJ
N (%) (E¥) CD =% 1,210 1,100 oJ gJ
BB () (EY) AD =% 1,375 1,250 o o]
E3EGIERY) BP ¥ o 1,980 1,800 o] o
EfAEBGRE) BR ¥ o 1,210 1,100 o] .
HRERERCRE) RU =& 2,090 1,900 oJ -
CME-  |4E(EY) NE o 1,430 1,300 o] >
CME |BRRTc=Ht(8Y) RY == 357,500 325,000 o]
BT R (BY) RP == 2,420 2,200 o] .
SHFHREREY) MP X o 990 900 o] -
SIBEES50055 81 (1) SP o 31,900 29,000 o gJ
E-MINI S&P INDEX(#£) ES EXa 6,380 5,800 oJ gJ
E-MINI NASDAQ 100(#) NQ =% 6,380 5,800 oJ o]
H & 22555 8(H#) NK ¥ o 5,720 5,200 oJ o]
B (E)(GRE) LH o 1,320 1,200 o o
ERM =TGR E) ED EXa 5,280 265 gJ gJ
A4 (H#)(RE) FC EXa 3,080 2,800 oJ o]
() (B1) LC ¥ o 1,650 1,500 o] o]
5 FCH () (B1)) CL e 2,310 2,100 o oJ
IR FGH(GRE) QM =& 1,155 1,050 o o]
iz FRHGRE) BZ o 2,475 2,250 o] >
FLPAH (1) (B 1)) HO == 3,080 2,800 o] o]
REAR () (EY) NG ¥ o 1,458 1,325 oJ o]
CME-  [#w#SHEY) RB o 3,080 2,800 oJ o]
NYMEX |BZ(#)(E1) PL EXo 1,870 1,700 oJ g
L (EY) PA == 9,350 8,500 o] o]
=E(H)(EY) GC == 3,410 3,100 o o
MESEEY) MGC = 341 310 o] o]
BIR(#)(EY) SI o 4,400 4,000 o g
i (1) (E1) HG EXa 3,410 3,100 oJ gJ
AN RSk () (B249) KC = 2,310 2,100 oJ o]
1155 ¥ (1) (BY) SB = 1,064 952 o] o]
ICE-US | oIl (#6)(EY)) CC e 1,600 1,500 o oJ
(NYBOT) | =Tcia () (BY)) DX == 1,815 1,650 oJ gJ
i ie R s T (1) (B1)) 0OJ =% 1,069 971 o] o]
HRIE(H) (BY) CT e 2,200 2,000 oJ o]
WAEBR S
RiaRES MHRRES T E
i (B4) CA =% 12,525 12,525 - -
BEE(EY) AA e 2,380 2,380 - -
in(EY) AH EXa 3,350 3,350 - -
LME  |$(E¥) A =% 5,425 5,425 - -
REY NI =% 7,062 7,062 - -
#(817) SN =% 8,740 8,740 - -
H(EY) PB 3 5,000 5,000 - -
BN ERE 32 S5 Fh
2 RIaRES MHERRES I TE )
BB AM e mE R ER DAX ERTT s R NS iEREARAA AR N B - oJ
/NBY TR B 5 7l e 4 e R PR BN FDXM ERTT R NS iERLaRAA R N &R - -
BRI EIBEE 5018 FESX ERTT AR T A EEEAR AR T EEHA - o]
ERT30FEE 2 (BY) FGBX ER 7T R NS iEaLaR aR N iERLaiAR - -
EUR  |BT10EEH(EY) FGBL BT s R NS iEaLaRAA B R N iEELARAA . .
ETTSFEES(EY) FGBM BT AR T EHA AR T EHA - -
BRTT2FEH(BEY) FGBS ERTT R N iEREAREA R N iR . .
BEEFEEE X EUEEE| ODAX ERTT AR T EEHA AR T EEHA - -
ERBIBEEE 508 RS FHE OESX BT AR T EEEERAA AR N A EEEERAR - -

*BNRZFIRBRBETIOENERES -  BREABTERSFAEEHNE0MBRES -

FEEEPENE  http://www.eurexchange.com/blob/2535516/a886ba3b9fc65c5299eaf18c8afc943e/data/MarginParametersEstimationCircular.xls
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= EEm—RATERED

HEEFT-SE 10035 21 (#) FT HigE 3,553 3,230 gJ o]
HEI10ERBESEY) LG e 2,178 1,980 - -
EERETEL) LCC B 1,342 1,220 -
ICE-UK ﬁ%ﬂzs%ﬁ:’rﬁ(%%) LSB 2% 1,267 1,151 - -
(LIFFE) EEUIETEDY) LKD x2 1,820 1,654 s =
ABR(EY) ZI £2 7,420 6,745 - gJ
IN=EELY) Y1 £2 1,273 1,157 gJ gJ
A=E(EY) ZG £2 4,938 4,489 - gJ
INEE(EY) YG £% 1,707 1,551 gJ o]
MATIF |3:BICACA015 81 (1) FCE BT 3,210 3,210 gJ oJ
HERBPERXR SR
RiaRES HIHFRES
RR=2(EY) JAU = 66,000 66,000 gJ -
HFNEEEERD) JAM EES 6,600 6,600 gJ -
RRBIR(EY) JSV EE 30,000 30,000 gJ -
RRAS(EY) JPL A 48,000 48,000 gJ -
E G UN=EACGED) JPM A 9,600 9,600 gJ -
HRES(EY) JPA EES 100,000 100,000 o] -
TOCOM [RZSH(EY) JGL EE 90,000 90,000 gJ -
REH(EY) JKE EE 90,000 90,000 gJ -
RREHGRS) JCO A 95,000 95,000 gJ -
HREZE(EY) JRU EE 50,000 50,000 gJ -
HREEIOM=5(E1Y)) JAS EE 55,000 55,000 gJ -
LS (EY) JRB EES 45,000 45,000 gJ -
RREXKEY) JCR =L 30,000 30,000 gJ -
ABE JNI A 780,000 780,000 gJ o]
IN=ES JNM EES 78,000 78,000 gJ o]
JPX  |EREBEH JTI EES 555,000 555,000 gJ -
INRFBIREN JTM EES 55,000 55,000 gJ -
H #8400 JNK =L 49,000 49,000 gJ -




