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Mega Futures
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SEHERSH
SF i SIAIRES HRES 4ARR T ES =5
BREHHEE X a 83,000 64,000 o aJ
BFEEHE TE a 76,000 58,000 o o]
MBS TF a 52,000 40,000 o aJ
NEEREBHE MTX a 20,750 16,000 o 0]
BEITREEEE T5F a 34,000 26,000 o -
FEBEBHE XIF a 50,000 39,000 o -
EEEBHE GTF a 25,000 19,000 o -
REHE TJF a 13,000 10,000 o -
ENES08 8 ISF a 22,000 17,000 o -
EEIEBHE UDF a 26,000 20,000 o -
ZERE5008 5 SPF a 26,000 20,000 o -
THEHHUEES GB a 46,000 36,000 o -
B E BHHRIRO[ &% (AE/BE) 13.5%/6.75% 10.35%/5.175% o -
AEEESHE TGF ar 29,000 22,000 o -
=EHE GDF B 750 570 o -
ENRAREBHE RHF ARE 13,640 10,460 o -
NEETRARBHE RTF N 2,700 2,070 o =
MERETHE XAF 3 540 420 ] -
HERETHE XBF e 750 570 o -
BrRETHE XEF e 650 500 oJ -
SnZHESE XJF B 61,000 47,000 o -
BRI E BHLR S 13.5% 10.35% ] -
TAIFEX JTTAEE50ETFE NYF at 40,000 31,000 o -
TTARERETFHE NZF ang 10,000 8,000 oJ -
EFBLAETFHE OAF at 15,000 12,000 o -
LA EFESOETFAE OBF arg 15,000 12,000 oJ -
FHIERETFHAE OCF ag 13,000 10,000 o -
EZRPEASOETFEE OJF ang 13,000 10,000 oJ -
EFARL00ETFHE OKF at 6,000 5,000 o] =
B AR/ NETFERAE OOF arg 9,000 7,000 oJ -
IREIS SR TXO B (Ala/BIE) 22000/11000 17000 /9000 o -
EFIREREEEE TEO B (AE/BE) 18000 /9000 14000/ 7000 o -
SRRESSEERE TFO B (AlE/BIE) 13000/ 7000 10000/ 5000 o -
FEBIREBEEE XIO AlE(AlE/BIE) 13000/10000 7000 /5000 ] -
SRR BB GTO B (Ala/BIE) 7000 /4000 6000 /3000 o -
EREERE TGO Al (AlE/BIE) 15000 /8000 12000/ 6000 oJ -
BE50ETFEE# NYO B (AlE/BIE) 36000 /18000 27000 / 14000 o -
HERETRERRE NZO Al (AE/BIE) 14000/ 7000 11000/ 6000 oJ -
=B LAIETREER OAO B (AlE/BIE) 25000 /13000 19000 /10000 o -
T EBETFERRE OBO Al (AlE/BIE) 22000/11000 17000 /9000 oJ -
FHIERETFEEIERE oco Al (AlE/BIE) 19000 /10000 15000/ 8000 o -
CFASOETFEE# 0Jo AlE(AE/BIE) 13000/ 7000 10000 /5000 oJ -
EFBRI00ETFE R OKO Al (AlE/BIE) 10000/ 5000 8000 /4000 o -
B RE/NETFEE IS [0]0]e) B (AE/BE) 9000 /5000 7000 /4000 aJ -
SR ARRERE RHO |AE¥(AE/BE) 13370/ 6690 10250/5130 o -
NRETREAREERE RTO | AE¥(AE/BiB) 2700/1350 2070 /1040 o -
R - EERHH
S F £ 4 i 7 HHa{RES AP TS =
EREREH STW B3 1,760 1,600 oJ -
NIKKEI 2255 8 (#) SSI =L 396,000 360,000 o o
SGX ENERE SIN B3 935 850 oJ -
ERPEASOER SCN % 880 800 o aJ
NS SGP s 1,870 1,700 oJ -
ENEIEE SID S 770 770 o -
EERBRE () HSI B 142,908 114,326 oJ
nkre MEEREAE MHI ehd 28,581 22,864 o -
HER IS BUS B E (1) HHI B 55,926 44,740 oJ -
NEHRERIEBME MCH ehd 11,185 8,948 o -




ZEERZH
=

5P

ZE R () (B1)

2,530

2,300

HEEMENE : http://www.eurexchange.com/blob/2535516/b3b70e75c1f7b59e65fc87590e05b16e/data/MarginParametersEstimationCircular.xls

us B ] a
105 £EPHES () (BY) TY =2 1,155 1,050 o o
SEZEDHE S () (BY) FV - 748 680 o o
2 EPHES () (BY) TV =2 506 460 o o
E T L) UB B 3,630 3,300 ] -
Ef+EZE(EY) TN B 1,485 1,350 o] -
RIREIB IS (1) YM B 5,390 4,900 ] aJ

CME- [/VEE (1) (B4) W £2 1,045 950 o] ]

CBOT |#ZE(#) (B o e 743 675 o] aJ
=5 (1) (BY) S £2 1,705 1,550 o] B
INEG(EY) YK e 341 310 o] aJ
=G (1) (®EY) BO B 660 600 o] ]
=M () (EY) SM %2 1,650 1,500 ] aJ
HEK (1) (B 4)) RR B 1,375 1,250 - ]
EXR(EE)(EY) C e 660 600 oJ aJ
INEK(EY) YC £2 132 120 o] ]
BATT(#) (BBH)) EC e 2,530 2,300 o] aJ
INERTT (B ) E7 £2 1,265 1,150 o] ]
HEERTT(EY) ECM B 253 230 ] aJ
BB (#)(B¥) Y £2 2,200 2,000 o] ]
m AR (1) (84) SF %2 3,080 2,800 ] aJ
TN () (B4) CcD £2 1,320 1,200 o] ]
() (BY) AD ER 1,375 1,250 ] aJ
HEE (1) (BY) BP = 1,980 1,800 ] o
EfEGRE) BR R 1,485 1,350 o] -
HREBHEHCRS) RU = 2,530 2,300 ] -

CME-  |##%(BY) NE R 1,430 1,300 o]

CME  |BRTRAT(EY) RY = 357,500 325,000 ] -
BTREE(EY) RP R 2,420 2,200 ] -
EHRIFHEEY) MP 3 1,265 1,150 ] -
218 E E 500158 (1#) SP E 30,800 28,000 ] aJ
E-MINI S&P INDEX(#) ES = 6,160 5,600 ] aJ
E-MINI NASDAQ 100(#) NQ R 6,380 5,800 ] aJ
B #2255 81 (1) NK 3 5,720 5,200 ] aJ
BT (RE) LH R 1,320 1,200 ] aJ
ECHET(RS) ED = 396 360 ] aJ
LSRRG NEED) FC R 3,080 2,800 ] aJ
TELE (1) (BY) LC = 1,650 1,500 ] aJ
BRI (FEY) CL R 2,805 2,550 ] aJ
INEIER (R E) QM = 1,403 1,275 ] aJ
HRSEHGES) BZ R 2,888 2,625 o] -
BRI (1) (BY) HO = 3,520 3,200 ] aJ
AR () (BEY) NG R 1,458 1,325 ] a

CME-  |[#m#ni5im(BY) RB = 3,795 3,450 B aJ

NYMEX (B2 (#)(EY) PL EXS 1,650 1,500 o] i
B (BY) PA = 8,250 7,500 B aJ
SE(1E)(BEY) GC %2 3,410 3,100 o aJ
HESS(EY) MGC = 341 310 B aJ
BIR(HE)(EY) SI %2 4,400 4,000 o aJ
3R (1) (B4) HG = 3,080 2,800 ] aJ
Bk (4E) () KC %2 2,310 2,100 o a
115R¥E(HE) (B H)) SB = 1,064 952 ] aJ

ICE-US [ayajcE)(&= ) cC %2 2,090 1,900 o a

(NYBOT) £ o5 B1(HE) (B 1) DX = 1,815 1,650 ] aJ
R () (BY) 0J %2 1,125 1,022 o a
R (H) (BY) CcT B 2,915 2,650 ] aJ

MHEBRBFAR
SR (BH) CA EE 12,525 12,525 - -
RES(BY) AA B 2,380 2,380 - -
SE(BY) AH B 4,250 4,250 - -

LME  [82(E¥) ZS EES 5,425 5,425 - -
28 NI EXS 8,130 8,130 - -
85 (\H) SN B 8,235 8,235 - -
$H(EY) PB EES 4,750 4,750 - -
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> F 2] # hE Zh RIATRFEE 44 R e oB AR s =7
BEAMEERRAIER DAX BT ER T ABRESA ER T ABREHA - o
BV R e iR A SR PR R 8L FDXM 58 BRE N AEERAA BR A HEERA - -
BUMEIBEE 50158 FESX BT ER A EREHA BR A ERERE - aJ
BRTC30E (B % (BY) FGBX EATT AR T A SR ERTAERA - -

EUR [Bil0EEE(EY) FGBL BT BR A B BR N AERERAE - -
BTSEE S (BY) FGBM BT BRTAHEERE ER T ABRESA - -
BUT2EE S (BY) FGBS BT BR A B BR A ERERAE - -
BEAM SRR RIS EEE ODAX EATT BRTHHEERE ER T AHERENA - -
B EISEE#S0IE B IR OESX BT BR A B BR N A B - -

CRNZBFIRERBHFHMRAERES  AREABTERSIPESEHEAMBRES -




MER -~ ZREPERZ

FT

ZEEFT-SE 1005521 (1)
E10FRIES(EY) LG E3 2,178 1,980 - -
EEQRIEL)) LCC 3] 1,463 1,330 - -
ICE-UK fﬁ?ﬁS?ﬁ.?ﬁE(EM) LSB B 1,104 1,003 -
(LIFFE) TREMBE (R ) LKD e 1,243 1,130 - -
ABR(EY) ZI B 6,848 6,225 - a
NEIR(EY) Y1 £ 1,370 1,245 o i
A=E(EY) ZG B 5,264 4,785 - a
NE£(EY) YG £ 1,681 1,528 o i
MATIF |3ABICACA05 8 (1) FCE BT 3,210 3,210 o af
BABER S
RREE(EY) JAU B 66,000 66,000 o -
RRNEREE) JAM B 6,600 6,600 o -
R=BER(EY) JSV B 30,000 30,000 o -
RREEE(EY) JPL B 48,000 48,000 o -
ESUN=EICED) JPM B 9,600 9,600 o -
RREE(EY) JPA B 75,000 75,000 o -
TOCOM [RFSH(E) JGL B 90,000 90,000 o -
RERRH(E) JKE B 90,000 90,000 o -
RRRHEEE) JCo B 100,000 100,000 a -
RRBEB(EY) JRU =L 40,000 40,000 o -
RREZEIOM=E (EY) JAS B 70,000 70,000 a
NS (BEY) JRB B 45,000 45,000 o -
RREKEY) JCR B 50,000 50,000 a -
=L JNI =L 660,000 660,000 o aJ
IN=ES JNM B 66,000 66,000 a o
PX | REER JTI =L 465,000 465,000 o -
INRERH JTM B 46,500 46,500 a -
H££400 JNK =L 40,500 39,500 o
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