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* B R
£ BB
ZEEHES us | Z= 2,640 2,400 =i i
0EZETEHES v | 22 1,210 1,100 T T
CEEETHES R 726 660 T T
DEEETHES U | == 627 570 1 T
ZHEER UB | == 3,795 3.450 El -
EEBE10EE N | == 1,430 1,300 T i
BN EBRE Y™ | == 6,050 5,500 =l i
NE W | == 1,595 1,450 T T
CMECBOT 5 0 | == 715 650 El T
=5 s | == 2,189 1,990 1 T
=on BO | = 539 490 Gl a
=ah SM | == 1,452 1.320 o T
£ C | == 1,100 1,000 =T T
R RR | 22 1,100 1,000 ; T
NER YC | == 220 200 Gl T
hET YK | 2= 438 398 1 T
B EC | == 2,200 2,000 Gl T
BT 7 | == 1,100 1,000 Gl T
MR ECM | == 220 200 Gl B
HE Y | == 1,980 1,800 =T T
REOE (72272 5E0 M | 22 (% 198 180 T T
LA (7/10NBEERN) SF | 22 |% 3,080 2,800 T T
g D | == 1,100 1,000 1 T
T AD | =2 1.485 1,350 Gl B
WELERE (1) 2R E5) ADM | =2 | X 149 135 3 T
% BP | == 2,310 2,100 =l T
RERE (72202 5E) BPM | =2 | % 231 210 =T T
BESHE (7/190BEEN) MP | 2 |4 1,320 1,200 Gl i
cvEcve BT /iokmEER BR | == |k 10238 1,125 Gl -
REES (//1NBEER) RU | 22 |« 10925 1,750 El i
s NE | =2 1,320 1,200 a3 -
BrRRbx RY | B% 385,000 350,000 T i
BranE (7/19KBEEN) RP | %8 [Ax 2,640 2,400 a -
BE5001R P | == 34,650 31,500 o B
E-MINI S&P INDEX ES = 6,930 6,300 1) [=])
E-MINI NASDAQ 100 NQ e 8,360 7,600 o] 1)
E-MINI Russell 2000 (7/22%%5®&&m) | RTY | £ |4 3,575 3,250 oJ oJ
AA@225058 (7/10MBEER) NK | 22 [k 5280 4,800 1 T
BN ED | == 264 240 =T T
EAER H | 2= 2,420 2,200 i T
A FC | == 3,080 2,300 Gl T
L IC | == 1,650 1,500 o T
o L | == 4,015 3,650 Gl T
SRR QM | == 2,008 1825 Gl T
N R B BZ | == 4,180 3,300 I -
pryTe: HO | == 4,318 3,925 =T T
ErYs NG | 2= 1815 1,650 Gl T
PP RB | == 4,950 4,500 T T
CME-NYMEX ra 2 PL | £2 1,870 1,700 G| gJ
P PA | 2= 12,925 11,750 o T
S GC | == 4,400 4,000 Gl T
mEES MGC | == 440 400 o T
=F ST | == 3.960 3.600 i B
1 HG | == 2,970 2,700 =T T
W KC | == 3,300 3,000 El T
115588 SB | == 1,064 952 Gl T
=T cCc | == 2,090 1,900 Gl T
E DX | 22 1815 1,650 5 B
RERET o) | == 1,386 1,260 3 T
ICE-US (NYBOT) Reze cT | 2= 2,915 2,650 Bl T
REER ZI | == 4,367 3,970 : T
NER YI | 2= 874 794 T T
xES 7G | == 4,403 4,002 § T
NEE YG | == 1416 1,287 T T
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* RefRE S EE
FIE - BBRSH
EREIRIEHEE STW | =% 1,650 1,500 oJ -
H#E22545 81 SSI Hi#g 528,000 480,000 oJ gJ
ENEIRE SIN | =2 880 800 oJ -
SGX ERFPEAS0EH SCN | =& 935 850 oJ o
N IEE SGP | Th# 1,210 1,100 oJ -
ENFEE &L SID | =% 770 770 oJ -
ENEELERETT (7/22MRX 5B m) SIU | =2 |4 550 500 oJ -
HERHE HSI | &# 113,449 90,759 oJ -
HKEE INEEREEIE MHI | #B# 22,689 18,151 oJ -
HEPBEEEBHPE HHI | &% 43,424 34,739 oJ -
INBIhE IR EH S MCH | &# 8,684 6,947 oJ -
5 A HS S
= JAU | H% 96 000 96,000 oJ -
INEE JAM | B#% 9,600 9,600 oJ -
BHiR JSV B 20,000 20,000 oJ -
BHE JPL Hi#g 48,000 48,000 oJ -
IN=ES JPM | B# 9,600 9,600 oJ -
£ JPA | BH#% 165,000 165,000 oJ -
TOCOM [F5H JCO | H% 105,000 105,000 oJ -
g JGL Hi 210,000 210,000 aJ -
1A JKE H# 205,000 205,000 oJ -
BB JRU Hi 70,000 70,000 oJ -
E3~) JAS H# 80,000 80,000 aJ -
EANS] JRB Hi#& 75,000 75,000 oJ -
Ek JCR | B#%¥ 35,000 35,000 oJ -
N=F<S JNI BHE | 660,000 660,000 oJ o
INBEE JNM | B% |4 66,000 66,000 oJ aJ
JPX RIEHRE JTI Hi 450,000 450,000 oJ -
INRFEIEEL JTM | B% 45,000 45,000 oJ -
BH#8400 JNK | B% [« 39,000 39,000 oJ -
AR BR B
i CA e 11 375 11,375 - -
tmEs AA =% 1,900 1,900 - -
&2 AH E ¥ 3 3,075 3,075 - -
LME & NI =& 7,506 7,506 - -
&% ZS = 5,425 5,425 - -
i PB =& 4,750 4,750 - -
% SN Ek - 7,270 7,270 - -
M - T EREIE S SR
EEFT-SE 100552 FT R 3 526 3,205 - aJ
EEI0FEREBES LG iR 2,013 1,830 - -
ICE-UK (LIFFE) |f®Ztalm] LCC | 8% 1,265 1,150 - -
CEEY LSB | =£ 1,045 950 - -
R LKD | = 990 900 - -
MATIF ZEEEEAECACA0EE FCE | BT 3,210 3,210 oJ aJ
AR E 2 5
EEEEREER DAX | BT *‘FH.:HE ST AE aJ oJ
INBEREEREEE FDXM | Bk ST HE ST AE oJ -
ERHIEIEEE5015 8] FESX | Bt ST hHE 2T A#E af oJ
EUR BRTC30FEES FGBX | BT ST hHE 2T A#E oJ -
BRTT10EFEES FGBL | BTt ST AHHE ST A#E oJ =
A5 EES FGBM | BT ST HE SThHE aJ -
BT 2 &S FGBS | Bt ST AE ST AE of -

i BNRZFREXRBHTEHEHNERES -  AREABTERZAAREMNEHMERES
FEEEPENE | https://www.eurexchange.com/resource/blob/337412/897055b7756ccb62143e4cf7cc597436/data/MarginParametersEstimationCircular.xls
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* RRB R
SEMER S
FiaRiES HERIRES METE

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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