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KBRS RE
EEHEIER S
Z . [RYR{RAE & 15 RaE 2= =2 =
=EEPES us | =2 2,640 2,400 aJ gJ
105 ZETEES TY | 22 1,210 1,100 o] aJ
SEZETDHES Fv | 2= 726 660 aJ gJ
2EZETHES TU | == 627 570 o] aJ
=HEERE UB | == 3,795 3,450 o -
ZHEEBE10FE N | =2 1,430 1,300 o] -
BIRBIBIEE YM | == 6,050 5,500 aJ aJ
INES w | == 1,595 1,450 aJ aJ
CME-CBOT BE o | == 715 650 o] gJ
=5 s | == 2,189 1,990 o] aJ
=M BO | == 539 490 aJ gJ
=S M | == 1,452 1,320 o] aJ
e 0 c | == 1,100 1,000 o aJ
#E K RR | =2 1,100 1,000 - aJ
INE YC | == 220 200 aJ gJ
NET YK | 22 438 398 o] gJ
BATT EC | == 2,200 2,000 aJ gJ
INBRTT E7 | 2= 1,100 1,000 o] aJ
e ECM | 22 220 200 o] gJ
BE ) | == 1,980 1,800 o] gJ
B4+ %ER SF | == 2,585 2,350 ] aJ
fns CD | == 1,100 1,000 aJ gJ
mi AD | == 1,485 1,350 o] aJ
i BP | == 2,310 2,100 o] aJ
BREIWE MP | == 1,100 1,000 oJ -
EFhH BR | =2 1,100 1,000 o] -
CME-CME e mwm RU | =2 1,760 1,600 o] -
iR NE | =2 1,320 1,200 o] -
1B 500158 SP | == 34,650 31,500 o] aJ
E-MINI S&P INDEX ES =% 6,930 6,300 gJ [=])
E-MINI NASDAQ 100 NQ e 8,360 7,600 gJ 1)
BE22515 % NK | == 6,160 5,600 aJ aJ
BONETT ED | =2 264 240 o] aJ
ERER LH | =2 2,420 2,200 o] gJ
A4 FC | == 3,080 2,800 o] aJ
B LC | == 1,650 1,500 o] aJ
®EH CL | == 4,015 3,650 ] aJ
I\BU G [ QM | =2 2,008 1,825 o] aJ
N7o 45 B BZ | == 4,180 3,800 aJ -
IR HO | == 4,318 3,925 o] aJ
AR NG | =2 1,815 1,650 o] gJ
w5 50 RB | == 4,950 4,500 o] aJ
CME-NYMEX ae PL | 2 1,870 1,700 o] g
e PA | =2 12,925 11,750 o] aJ
T GC | == 4,400 4,000 o] aJ
MEES MGC | =2 440 400 o] aJ
Zr sI | == 3,960 3,600 o] gJ
A HG | =2 2,970 2,700 o] aJ
G KC | =2 3,300 3,000 aJ aJ
11554 SB | == 1,064 952 o] aJ
a7 cC [ == 2,090 1,900 ] aJ
E=TIERE DX | =2 1,815 1,650 ] aJ
BEEET o) | == 1,386 1,260 o] aJ
ICE-US (NYBOT) e T | == 2.915 2,650 T T
PN=L Zl | == 4,367 3,970 - aJ
INESR vi | =22 874 794 o] aJ
A= ZG | == 4,403 4,002 ; aJ
NEe YG | 22 1,416 1,287 o] aJ
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*RRE SR
FINK - FEERZ ZFA
BRARISHE STW | £2 1,650 1,500 g -
822555 ssI_| A% 528,000 480,000 g g
<ex DI SIN | 22 880 800 g -
ERPEASOIEY SCN | £= 935 850 q n
RIS SGP_| #i%& 1,210 1,100 g -
eSS SID_| 2= 770 770 g -
e G HSI | =% 113,449 90,759 g -
HKFE MEEIRBHE MHI | &% 22,689 18,151 g -
e P HHI | &% 43,424 34,739 g -
NEPES IR MCH | &% 8,684 6,947 g -
EIZ!KH}iés‘Z%Fﬁ
= e H 8 4x T : = AR = B = S[1]
&% JAU | A% 96,000 96,000 g -
hEE JAM | A% 9,600 9,600 g -
EE Jsv_| A 20,000 20,000 g -
EE JPL | B% 48,000 48,000 g -
=E: JPM | A% 9,600 9,600 g -
s JPA | B% 165,000 165,000 g -
TOCOM |G JCO | A% 105,000 105,000 g -
S JGL | B% 210,000 210,000 g -
HR3H JKE | A% 205,000 205,000 g -
CL JRU | B% 70,000 70,000 g -
£5 JAS | B% 80,000 80,000 g -
1= JRB_| A% 75,000 75,000 g -
ik JCR | B% 35,000 35,000 g -
ABE INI | A% 690,000 690,000 g g
N INM | B% 69,000 69,000 g q
JPX RBEY T | A% 450,000 450,000 g -
NREBIRH JTM | A% 45,000 45,000 g -
H 48400 INK | B% 39,500 39,500 q -
B EERZ
A CA | 2= 11,375 11,375 - -
maS AA | == 1,900 1,900 - -
= AH | £= 3,075 3,075 - -
LME 5 NI | £= 7,506 7,506 - -
# L 5,425 5,425 - -
H PB_ | == 4,750 4,750 - -
ﬁ% SN | 2= 7,270 7,270 - -
MER ~ ZEREIE R ZFh
#5EFT-SE 100158 FT_| =8 3,526 3,205 ) q
ZE0FERBES G | =3 2,013 1,830 - -
ICE-UK (LIFFE) |{@sara LcC | =8 [ 1,265 1,150 - -
RS LSB | 2 [ 1,045 950 - -
CEUL] LKD | =% [ X 990 900 - -
MATIF __ |EBEABCACL0EY FCE | Bt 3,210 3,210 q] g
JIHH‘és‘Z%Fﬁ
BEEEEREN DAX | Bt Srrim ST HE g g
N R FDXM | Bt 2T hiE 2T 5B g -
BNEEEB50IEH FESX | B 2TAHE SThiE g q
EUR BT30EES FGBX | B 2T 5B SThiE q -
BT10FEES FGBL | &t SThiE 2T HE g -
BATTSEES FGBM | BTt 2T 5% 2T hHE oJ -
BT2EES FGBS | BT SThiE SThHiE a -
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& : https://www.eurexchange.com/resource/blob/337412/897055b7756ccb62143e4cf7cc597436/data/MarginParametersEstimationCircular.xls
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BREHHE X | &% 94,000 72,000 aJ oJ
EFIREHE TE al 96,000 74,000 aJ gJ
TREEHIE TF ats 52,000 40,000 af oJ
NERRIEEEE MTX | &% 23,500 18,000 aJ oJ
aEaHEENE T5F | &% 40,000 31,000 aJ -
FEERHYPE XIF | & 53,000 41,000 aJ -
BERMPE GTF | & 26,000 20,000 oJ -
REHE TIF | &% 18,000 14,000 aJ -
ENES08i & ISF | &# 25,000 19,000 aJ -
ZEEEHE UDF | &% 26,000 20,000 aJ -
=EIRE5008 8 SPF | &% 30,000 23,000 af -
TEHBRES GB | &% 46,000 36,000 oJ -
mERRMPE BRF | &% 38,000 29,000 aJ -
{E e = 1 (AfE/B1E) STO | &% 13.5% / 6.75% | 10.35% / 5.175% af -
aRstEsslE TGF | &% 29,000 22,000 aJ -
selis GDF | =% 750 570 o] -
EnNRARBEE RHF | AE# 13,640 10,460 oJ -
NEETRAREHE RTF | AE% 2,700 2,070 aJ -
REBERETHE XAF | == 490 380 o] =
BERETHE XBF | =& 760 580 aJ -
BRTRE=THE XEF | =% 630 480 aJ =
EnRHESE XJF | B# 61,000 47,000 aJ -
EREE STF | Eb= 13.50% 10.35% oJ =
TAIFEX TLREESOETFHIE NYF | &% 40,000 31,000 af -
TTARERRETFHE NZF | &# 14,000 11,000 aJ -
EFR LEETFEE OAF | &% 23,000 18,000 aJ -
TTA E#SOETFEAE OBF | &% 25,000 19,000 o] -
FHIERETFEASE OCF | &% 19,000 15,000 oJ -
Bl Z=PEIASOETFEIE OJF | & 17,000 13,000 aJ -
EFRR100ETFEE OKF | &% 10,000 8,000 af -
R P/NETFERE OOF | &% 11,000 9,000 aJ -
IR EREUEZE#(AE/BE) TXO | &% 23000/12000| 18000 /9000 af -
EFRERHEE#(AE/BE) TEO | &% 26000 /13000 ( 20000 /10000 aJ -
TR EREEE#E(AE/BE) TFO | &% 13000/ 7000 10000 / 5000 aJ -
FEEIREUEEE XIO | &% 13000 / 7000 10000 / 5000 o] =
IBE R EEEUEE#(AE/BE) GTO | &% 7000/ 4000 6000 / 3000 aJ -
EeEERE TGO | &% 15000/ 8000 12000 / 6000 af -
AE50ETFEE#(AE/BE) NYO | &% 40000 /20000 | 31000 /16000 aJ -
TTARERRETFEZE#(AE/BE) NZO | &a# 14000 / 7000 11000 / 6000 aJ -
EFB LAEETFEE# (AE/BIE) OAO | &% 25000 /13000 19000/ 10000 aJ -
TTAR ERBETFEZE#(AE/BE) OBO | & 25000 /13000 ( 19000/ 10000 aJ -
FHIERETFEE# (AE/BIE) OCO | &% 19000/ 10000 | 15000 /8000 aJ -
ElZ=PEIASOETFEE# (AE/BIE) 0JO | &% 17000 / 9000 13000/ 7000 af -
EFPR100ETFEE# (AE/BE) OKO | & 10000 / 5000 8000 / 4000 aJ -
¥R/ NETFE I (AE/BE) 000 | &# 11000/ 6000 9000 / 5000 af -
ETRAREEE#(AE/BE) RHO | AR 14180/ 7090 10870/ 5440 aJ -
NEIETR AREEZEEAE/BE) RTO | AE# 2700/ 1350 2070/ 1040 aJ -
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