t kEME
Mega Futures

E#HHE . 2018/11/13

BEIER 5

= RE 4 2 = 02k o m 0 23 o

ERIEINE X & 96,000 74,000

T ]

EFiEEHE TE a8 86,000 66,000 a] aJ
E LT LG TF a 52,000 40,000 o o
MNEIBEREEHE MTX a8 24,000 18,500 a] 0
AiEAHERNE T5F a 40,000 31,000 ] =
RS XIF a8 60,000 46,000 a] -
RS GTF a8 29,000 22,000 ] =
RiEHE TJF a8 13,000 10,000 a] -
ENEES08E ISF a 22,000 17,000 ] =
EEEBHE UDF a8 26,000 20,000 a] -
EEFEZ50088 SPF a8 26,000 20,000 ] =
+TEPBRES GB a8 46,000 36,000 a] -
HESRHE BRF a8 38,000 29,000 ] =
{ERE R EHR0| S (AE/BE) 13.5%/6.75% 10.35% / 5.175% a] -
A ESSNE TGF ag 29,000 22,000 ] =
=2HE GDF =2 750 570 a] -
ETRAREHE RHF ARE 13,640 10,460 ] =
NEETE A RBHE RTF AR 2,700 2,070 7 -
ARRETHE XAF = 4 5 -
EERETHE XBF i@ e o ;JJ -
BrRETHE XEF 3 650 500 & -
EnZHEHRE XJF H# 61,000 47,000 o] -
ERHE BEERHE E= 13.5% 104% T -
TAIFEX |t A&ES50ETFEAE NYF a 40,000 31,000 o] -
TTABRRETFHE NZF ak 10,000 8,000 o] =
=B LAETFHE OAF g 15,000 12,000 o] -
JTTALFES0ETFEAE OBF ak 15,000 12,000 o] =
FHIERETFEAE OCF g 13,000 10,000 o] -
f‘:FASOE;;gE OJF ak 13,000 10,000 o] =
=#BFE100ETF OKF a 6,000 5,000 o] -
B R /NETFEAS OOF ak 9,000 7,000 o] =
REESUEER TXO S¥(AE/BlE) 22000/11000 17000 / 9000 o] -
EFIREREUEER TEO B (AE/BE) 18000/ 9000 14000/ 7000 o] =
SRR EEIEER TFO S¥(AE/BlE) 13000 /7000 10000 / 5000 o] -
S EIREEERE XIO B (AE/BE) 13000 /10000 7000 /5000 aJ =
EEREREUEEE GTO S¥(AE/BlE) 7000 /4000 6000 /3000 ] -
EEEEE TGO B (AE/BE) 15000 / 8000 12000/ 6000 aJ =
BE50ETFEE# NYO S¥(AE/BlE) 36000 /18000 27000 / 14000 o] -
HERETFEER NZO ak(AE/BE) 14000/ 7000 11000 / 6000 o] =
=B LAEETFEE# OAO S¥(AE/BlE) 25000 /13000 19000 / 10000 o] -
Jo LEBETFEERE OBO & (AE/BfE) 22000/11000 17000 / 9000 o =
FHIERETFEERE oco S¥(AE/BlE) 19000 /10000 15000 / 8000 o] -
CFASOETFEEFERE 0Jo B (AE/BE) 13000/ 7000 10000 /5000 J =
=B F100ETFEERE OKO S¥(AE/BlE) 10000 / 5000 8000 / 4000 o] -
PR R/ NETFEER 000 B (AE/BE) 9000 /5000 7000 /4000 o =
ETRAREEE# RHO [AR¥(AfE/BfE) 14180/7090 10870/ 5440 ] -
MEAETRARKESE RTO | AR¥(AE/BfE) 2700/ 1350 2070 /1040 o =

W - EERXSER

>E 0 % 23 =47 RIARE S TH ks I N EE =P
ERARER STW = 2,640 2,400 ] -
NIKKEI 2255 8 (#) SSI B% 616,000 560,000 ] aJ
SGX EE!‘E;Q SIN = 935 850 J =
ERTPEAS0EE SCN e 880 800 ] aJ
s SGP bk 1,870 1,700 o =
ENfEHE & SID e 770 770 o] -

EERSE ) HSI B 100,614 80,491 o

HKFE INEEIEEEE MHI s 20,122 16,097 o] -
L e ) HHI ] 20,964 32,771 ] -
I EH s Bis BT MCH F 8,192 6,553 ] -




ZEERZH
=

R SE 4 = SPAIRES MBS MR T ES 2 3
= I A 2 (1) (B 1)) us % 2,530 2,300 B a
10 ZEPHEH () (EY) TY =2 1,155 1,050 o o
SEZEDHE S () (BY) FV X 748 680 o] i
2F EEHPHIE S (18)(BEY) TU £ 451 410 El a
=HBEREEY) UB £z 3,630 3,300 B =
EHTEEEEY) ™ £2 1,485 1,350 El -
PRI TS B (1) YM £2 5,830 5,300 B a
CME-  [/NES(1)(BM) W £2 1,045 950 El B]
CBOT [RE(E)(EM) [0) =2 743 675 B a
B (1) (EY) S £2 2,255 2,050 El B]
NEE(BEY) YK =2 451 410 B a
B () (E) BO £2 550 500 o T
E T () (EH) SM B 1,595 1,450 B a
Y (1) (4 RR £2 1,375 1,250 - B]
TR () (W) C =2 880 800 ] a
INER(EY) YC £2 176 160 El B]
B e (1) (B #) EC =2 2,530 2,300 B a
INERTT (B ) E7 £2 1,265 1,150 El B]
BT () ECM B 253 230 T T
B B () (B ) Y Z2 2,200 2,000 El B]
3 1% BB (1) (B 1) SF = 3,300 3,000 Bl ]
TS (HE) (4 CD £2 1,265 1,150 o ]
B (1) (B ) AD z2 1,375 1,250 Bl ]
S5 (1) (B ) BP Z2 1,815 1,650 Gl 8
Ef%GESR) BR £2 1,815 1,650 B -
BENEHGRS) RU Z2 2,530 2,300 Gl -
cME. [BEEN) NE £2 1,320 1,200 B
Ve |BTEREEER) RY Z2 357,500 325,000 Gl
BATE RS (RY) RP £2 2,420 2,200 B -
BESRZE(EY) MP Z2 1,320 1,200 Gl -
18 & H 50085 81 (1E) SP Z2 33,000 30,000 B ]
E-MINI S&P INDEX(##) ES Z2 6,600 6,000 Gl ]
E-MINI NASDAQ 100(f%) NQ £2 7,700 7,000 B a
E-MINI Russell 2000(#) RTY Z2 3,905 3,550 Gl ]
H#822515 81 (1) NK 3 5,720 5,200 o o
BN RS H Z2 1,485 1,350 Gl ]
BOMET(RS) ED £2 396 360 B a
AL ES) FC Z2 3,080 2,800 Gl ]
T £ (1) (B ) LC Z2 1,650 1,500 B ]
B (1) (¥ CL Z2 3,410 3,100 Gl ]
NEEEHRS) QM £2 1,705 1,550 B a
fom B B (RE) BZ Z2 4,015 3,650 Gl -
B3 (1) (B 1) HO £2 4,180 3,800 B ]
KA () () NG 2 2,695 2,450 Bl ]
CME-  [maaim(E) RB £2 4,180 3,800 B o]
NYMEX [EB£ ()&M) PL 3 1,870 1,700 Gl ]
B (EY) PA Z2 7,150 6,500 B o]
B2 (18)(EY) GC 3 3,740 3,400 Gl ]
WEES(EY) MGC £2 374 340 B T
B3R (1) (B) SI 3 4,400 4,000 Gl ]
3 (18) (B1) HG £ 3,410 3,100 B ]
K (1) (2 40) KC 3 2,805 2,550 Gl ]
115K (1) (1) B £2 1,064 952 B T
ICE-US |aTal (i) (E4) cC 3 2,090 1,900 Gl ]
(NYBOT) | EToaBI(1#) (EW) DX £2 1,815 1,650 B o]
T (1) (B ) 0J 3 960 872 ] g
1R 76 (1) (B ) cT Z2 2,915 2,650 B o
LEEIEREI
Z 2 4 & z SHARES SRS =
(/) CA E3 11,375 11,375 - 5
BAS(EY) AA = 2,380 2,380 - -
35(|W) AH = 4,250 4,250 - -
LME  [gm(E™) 7s Z2 5,425 5,425 - -
#(JY) NI = 7,542 7,542 - -
B (JY) SN Z2 8,010 8,010 - -
(=) PB = 4,600 4,600 - -
BUMERE X B FR
SF 22 4 e RIAIRIES BRIRES {ARR T B 25t
BEEEEEERIEE DAX BT BR Nt BR Nt o] ol
BB AR e e R PR E FDXM BT BR T AR BERNAHEERA i -
EUMEIBEE 50158 FESX BT BR AR BR A EaERA o] i
ERT30EES (BY) FGBX BT BR T HERA BERTAHEERA B -
EUR  |BATT10%EH(EY) FGBL BT BER N AHEERA BERNAHEERA i -
BATSEES (BY) FGBM BT B N AERA BR A HEERA oJ
BUT2E B (BY) FGBS BT BERFNAHEERA BR T A HEERA O -
BE AR e R P IE B ODAX BT BRE N AEERAA BR T AR - -
EUMiEIBEE 505 BUSIER OESX BRT BER N AHERA BERNAHEERA -
CBMR SRS XBBTIEHERES  AREABTERSFRAEEHEAMBRES -

E2EZMENE : http://www.eurexchange.com/blob/2535516/4eb4ad098112eaffld3c656c9b97f82e/data/MarginParametersEstimationCircular.xls




MER -~ ZREPERZ

EEIFT-SE 10075 8(1%) FT E3 3,379 3,071 - T

E10FRIES(EY) LG E3 2,178 1,980 - -
EEQRIEL)) LCC 3] 1,210 1,100 - -
ICE-UK fﬁ?ﬁS?ﬁ.?ﬁE(EM) LSB B 1,278 1,161 - -
(LIFFE) TREMBE (R ) LKD e 1,012 920 - -
ABR(EY) ZI B 4,543 4,130 - a
NEIR(EY) Y1 £ 909 826 o i
A=E(EY) ZG B 3,935 3,577 - a
NE£(EY) YG £ 1,265 1,150 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 25,000 25,000 o -
RREEE(EY) JPL B 54,000 54,000 o -
ESUN=EICED) JPM B 10,800 10,800 o -
RREE(EY) JPA B 85,000 85,000 o -
TOCOM [RFSH(E) JGL B 110,000 110,000 o -
RERRH(E) JKE B 105,000 105,000 o -
RRRHEEE) JCo B 125,000 125,000 a -
RRBEB(EY) JRU =L 40,000 40,000 o -
RREZEIOM=E (EY) JAS B 70,000 70,000 a
NS (BEY) JRB 8% 50,000 50,000 o -
RREKEY) JCR B 40,000 40,000 a -
=L JNI =L 780,000 780,000 o aJ
IN=ES JNM B 78,000 78,000 a o
PX | REER JTI =L 510,000 510,000 o -
INRERH JTM B 51,000 51,000 a -
H££400 JNK =L 44,500 44,500 o

MEREER—ZATEARENREHE

2ABRHEMSE  MABABUSREMAERE



