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Mega Futures

SEHHE .

2019/2/18

HE R ZFh

TAIFEX

RIGIREE HRIRES T E =)
SREFHE X a 96,000 74,000 o oJ
EFEEHE TE a 86,000 66,000 oJ gJ
EREEHIE TF a 52,000 40,000 oJ o]
INBSREEHIE MTX a 24,000 18,500 oJ o
aiEATHEEHE T5F a 40,000 31,000 o -
FEERBHYE XIF e 60,000 46,000 gJ -
BERRHE GTF a 29,000 22,000 o .
REHE TJF a 13,000 10,000 o] -
ENES08 8 ISF a 22,000 17,000 o -
EEEEHE UDF e 26,000 20,000 oJ -
ZEIFE5008 8 SPF a 26,000 20,000 o] -
TEHBEES GB a 46,000 36,000 o] -
RS EMAE BRF a 38,000 29,000 o] -
EEESE3E i i fsR0 | B (AE/BE) 13.5%/6.75% 10.35% / 5.175% oJ -
aRstEEEE TGF e 29,000 22,000 g .
=28 GDF 3 750 570 g -
EnRARBHE RHF ARE 13,640 10,460 o] -
NBETREAREBHE RTF ARE 2,700 2,070 oJ -
BERETHE XAF 33 490 380 g .
HERETHE XBF =% 710 540 gJ -
BT RETHE XEF 3 650 500 o] .
EnRZHEHRE XJF =k 61,000 47,000 oJ -
B E EFNR EE=R 13.5% 10.4% o .
TTASES50ETFE NYF e 40,000 31,000 gJ -
TAERRETFRE NZF a 10,000 8,000 o .
=B EFEETFEAE OAF a 15,000 12,000 o] -
FTTALFESO0ETFEAE OBF a 15,000 12,000 o] -
FHIERETFHE OCF a 13,000 10,000 oJ -
ElZ=R P EIASOETFHIE OJF e 13,000 10,000 g -
=#BAXR100ETFEAE OKF a 6,000 5,000 o] -
REREEEE TXO S (AlE/BiE) 22000 /11000 17000 /9000 o] -
EFRERIEESE TEO S (AlE/BiE) 22000/ 11000 17000 /9000 o =
SRR EREEEE TFO a8 (AlE/BiE) 13000/ 7000 10000/ 5000 oJ -
BERERBUEEE GTO a8 (AlE/BiE) 7000 /4000 6000 / 3000 g -
SE50ETFEEE NYO 8 (AE/BiE) 36000 /18000 27000 /14000 o] -
EIRRETFEEE NZO 8 (AlE/BiE) 14000 / 7000 11000 / 6000 o] -
=B EAEETFEER# OAO a8 (AlE/BiE) 25000 / 13000 19000 / 10000 gJ -
o LRBETFEEE OBO a%(AE/BiE) 22000/11000 17000 /9000 o] -
FHiE RETFEEZEHE OCO 8 (AlE/BiE) 19000 /10000 15000 / 8000 o] -
CFASOETFEZ#E 0JO 8 (AlE/BiE) 13000/ 7000 10000 /5000 o] -
=R 100ETFEEH# OKO a8 (AlE/BiE) 10000 / 5000 8000 / 4000 oJ -
Rz Ral P/ NETFEEFRE 000 a8 (AlE/BiE) 9000/ 5000 7000 /4000 g -
EnRARRBESERE RHO |AR#(AfE/BiE) 14180 /7090 10870 / 5440 o] -
INBIETRAREREEE RTO | AE®(AE/BIE) 2700/1350 2070 /1040 o] -

TR - BB SR
4 [RYATREE & HISRES MEETE

EREREEH STW £2 2,200 2,000 o -
NIKKEI 22535 8 (1) SsI S 572,000 520,000 B o]
oy |EDERER SIN £$ 935 850 o] -
ERPEASEH SCN £2 880 800 B o]
MR E SGP e 1,650 1,500 o] -
ENEIE® SID £2 770 770 o -
EERRRE () HSI B 108,129 86,503 o] -
here [MEEEBES MHI B 21,625 17,300 B -
Bl EEHE (E) HHI B 42,626 34,100 o] >
MNEERREEE MCH ks 8,525 6,820 o] -




EBEAS A S
FR

4 FRRES HERES ;

ZERBES(E)(EY) us £ 2,805 2,550 ] gJ

10 B D HIE % (1) (BY) TY £ 1,265 1,150 aJ ]

SEZEPHIES () (E) FV =% 814 740 gJ aJ

2F =B HIE S () (EYD) TU =2 572 520 gJ aJ

ZEBREEY) UB £ 4,015 3,650 gJ -

REI+SFEE(EWY) TN =2 1,705 1,550 aJ -

BRIRIBIBISE(HE) YM £ 6,490 5,900 o] gJ

CME- [UNE(E)(BY) W £ 1,045 950 gJ gJ

CBOT [FHRZE(E)(BM) 0 £% 798 725 o] ]

=S (1E)(BY) S £ 1,925 1,750 o] ]

INEE(EY) YK £ 385 350 o] gJ

= SOl () (BY) BO =2 495 450 oJ aJ

=S (1) (BY) SM £ 1,320 1,200 o] gJ

R NGIERY)) RR =% 1,100 1,000 - aJ

T K (1) (B ) C £% 770 700 o] ]

INEK(EY) YC £ 154 140 o] ]

BR 7T (1) (B 1) EC £ 2,530 2,300 o] gJ

INERTT () E7 £ 1,265 1,150 o] gJ

MERT(EY) ECM £2 253 230 E] gJ

BB (#)(E1) JY £2 1,980 1,800 aJ ]

Im 1 AEB(HE) (B1D) SF =8 3,300 3,000 gJ aJ

HNEE () (B Y)) CD £% 1,265 1,150 o] gJ

R (1) (B 1Y) AD £2 1,375 1,250 o] o

=G ERY) BP =8 2,640 2,400 aJ o

EREEIEE) BR £ 1,320 1,200 o] -

HBENEGERD) RU £ 2,090 1,900 E] -

cvE. RE(EY) NE £ 1,320 1,200 o] -

cve  BTER B T(EY) RY £ 357,500 325,000 o] -

BRT R (B YY) RP £ 3,685 3,350 E]] -

EFEIFIHE(EY) MP £ 1,100 1,000 E] -

$38 EE 50015 B (1) SP £2 33,000 30,000 ] ]

E-MINI S&P INDEX(1&) ES £2 6,600 6,000 o] ]

E-MINI NASDAQ 100(#) NQ £ 8,360 7,600 o] ]

E-MINI Russell 2000(#) RTY £ 3,905 3,550 o] gJ

B #8225 5 81 (1) NK £ 6,160 5,600 E]] gJ

BEREGE)(RD) LH £2 1,485 1,350 o] ]

EUHETORS) ED £2 473 430 o] ]

AEGFE)GRR) FC £ 3,080 2,800 o] gJ

SELE () (BY) LC £ 1,650 1,500 E] gJ

5% [ (1) (B 1)) CL £2 4,290 3,900 ] gJ

INBURE EH(IR ) QM £ 2,145 1,950 E] gJ

HREEHERS) BZ £2 4,730 4,300 g] -

EWAH () (EYD) HO =8 4,510 4,100 gJ aJ

KIAR(HE)(E) NG =% 3,025 2,750 gJ aJ

CME- [SE#VSH(EY) RB £ 4,620 4,200 E]] gJ

NYMEX |B£3E)(EY) PL £2 1,870 1,700 ] gJ

EE(EY) PA £ 8,250 7,500 aJ ]

= (E)(EY) GC £ 3,740 3,400 o] ]

MEIES(BY) MGC £ 374 340 E] gJ

B8R (1) (B ) SI £ 4,400 4,000 o] o]

R (HE) (W) HG £ 2,970 2,700 o] ]

M (4) (E49) KC =% 2,970 2,700 gJ aJ

11558 () (B YY) SB £ 1,064 952 E] gJ

o] o] (#£)(B1) CC £ 2,090 1,900 ] gJ

EEE(E)(EY) DX =8 1,815 1,650 gJ aJ

ICE-US |iR&sEE () (EY) 0oJ =% 792 720 gJ aJ

(NYBOT) |18 15 (1) (Z4) CT £2 2,915 2,650 o] ]

AER(EY) ZI £2 4,626 4,205 - o]

INEER(EY) YI £2 926 841 o] gJ

A=E£(EY) ZG £ 4,080 3,709 - ]

INSE(BY) YG £2 1,313 1,193 ] gJ
BAEERXZ

FRRES HERES M TE

$R(EY) CA £ 11,375 11,375 5 -

BAE(EY) AA £2 2,200 2,200 - -

$R(EY) AH £2 3,625 3,625 - -

LME  [82(B¥) ZS £ 5,425 5,425 - -

2(EY) NI £ 7,506 7,506 5 -

7 (8Y) SN £2 7,645 7,645 - -

$H(BM) PB £2 4,750 4,750 - -

2 ) [RIGIRIES MR RESE )

BELER e fEE R FTE DAX BiTT in 5 T AR AR a5 T AR o o

INBUE B A R e A e AR PR R B FDXM BT AR N EEEERAR AR N B o] -

BRI EIBEEE 5018 FESX BT AR T FEEEHA AR T FEEEAA g o
ERTT30FESH(EY) FGBX BT AR TS HEEH AR T EEEHA g -

EUR  |RRIT10FEEL(BY) FGBL Bi7T a5 R AR a5 T A o -
ERTTSFEEZ(EY) FGBM BT AR T EEEA AR N A EEEERAE o] -

BT 2F B (EY) FGBS BT a5 N B EEER AR iR N AR AR o -
BELIAA R RIEEUEEE| ODAX BT AR T HEEHA AR T EEEHA - -
ERBIBEE S 50fa BUSR IFHE OESX BT AR TS A AR T A . -

"R ZFAIREXBEFIOEAERES

BEREABTERSMPEEHNEAMERES -

FSEBMENSE | http://www.eurexchange.com/blob/2535516/3bf7c3155540dbaeb7979cal32c457e3/data/MarginParametersEstimationCircular.xls




[RYIATREE

HETSIRAE

MEETNE

1.B5ME

2AERHEMRSE - HRAEMBEUSRIMAERE

i — 2 A L8 B P

N

EimF

HEEFT-SE 10035 B (#) FT e 3,366 3,060 - gJ
ICE-UK ﬁlOEE,ﬂﬂ{ﬁﬁ(E#@) LG iR 2,178 1,980 - -
(LIFFE) CERETEL) LCC B 1,210 1,100 - -
fRE SRR (EY) LSB £2 1,278 1,161 - -
EEUIETELY)) LKD £2 1,012 920 B -
MATIF [ZBICAC403581(1E) FCE BT 3,210 3,210 gJ gJ
HEABSERZFR
FiARES HISRES
RR=2(EY) JAU A 66,000 66,000 gJ -
RR/NEE(RE) JAM EES 6,600 6,600 o] -
REBIR(EY) JSV EES 25,000 25,000 gJ -
RRAS(EY) JPL A 48,000 48,000 gJ -
E G UN=EACCED) JPM A s 13,200 13,200 gJ -
HRIES(EY) JPA EES 100,000 100,000 o] -
TocoMm [ ERSH(EN) JGL EES 210,000 210,000 gJ -
REAH(EY) JKE B 210,000 210,000 gJ -
HREHEERR) JCO EES 200,000 200,000 gJ -
RRIEB(EY) JRU B 50,000 50,000 gJ -
RREBIOMEE(EY) JAS =] 75,000 75,000 gJ -
NS (EY) JRB A 50,000 50,000 gJ -
RREKEY) JCR = 30,000 30,000 gJ -
ABE JNI EES 690,000 690,000 gJ gJ
N=ES JNM EES 69,000 69,000 gJ o]
JPX  |REBIEH JTI =L 465,000 465,000 gJ -
INRGBIEEL JTM B 46,500 46,500 gJ -
H #8400 JNK =L 40,500 40,500 gJ -




