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ARFRRREV R RES

RiARES FFE e
ZEEBES us | =2 5,500 5,000 B B
0FZETHRES vV | %2 1,870 1,700 7 7
SEEETHAS V| == 770 700 & B
2EEETHES TU | %= 440 400 7 T
ZHRER UB | == 11,660 10,600 & -
ZEBRI0FE N | == 2,970 2,700 7 -
RITERER TRES 11,770 10,700 a B
WENED MYM | == 1177 1,070 7 7
CME-CBOT INE e 1,485 1,350 & B
E 0 | == 1,100 1,000 T T
T ET 1,650 1,500 & B
=om BO | == 770 700 7 7
=oh SM | == 1,100 1,000 & B
K C | =3 990 900 7 7
R RR | 22 2,125 3,750 - B
INER YC | == 198 180 7 7
&S YK | == 330 300 B B
B EC | == 2,503 2,275 B B
BT 7 | 2= 1,252 1,138 Bl B
HEET ECM | =2 251 228 B B
EL] N | == 3,960 3,600 B B
REEE M | 2= 396 360 B B
T SF | == 2,950 2,500 Bl B
s D | == 1,705 1,550 B B
T AD | = 1,980 1,800 B B
T ADM | == 198 180 B B
=5 BP | =2 2,970 2,700 Bl B
e BPM | == 297 270 B 5
BESRE MP | =2 2,090 1,900 Bl -
B BR | =2 1,430 1,300 B -
BB A RU | %2 2,400 2,000 Bl -
CME-CME @ NE | == 1,650 1,500 B -
BRRA% RY | B% 385,000 350,000 B -
BoRnE RP | 28 4,070 3,700 T -
SP500 P | == 66,000 60,000 Bl B
/NSP500EH ES | == 13,200 12,000 & B
WENSP MES | 22 1,320 1,200 a B
/NIRERIE 52 10075 8K NQ | == 16,500 15,000 B B
WENRER MNQ | == 1,650 1,500 & B
/N F 20007581 RTY | =2 7,040 6,400 B B
RLIRE M2K | =2 704 640 T T
B#2257H NK | 22 8,800 8,000 B B
BN = (7/8BEER) D | %2 | v 336 305 B B
ANER H | == 3,135 2,850 T T
WE FC | == 5,346 2,860 B B
B IC | 2= 2,750 2,500 T T
wRE L | == 7,480 6,800 B B
NEERE QM | == 3,740 3,400 T T
NGB BZ | =2 6,050 5,500 & -
Py HO | == 6,655 6,050 T T
XA NG | =2 2,200 2,000 B B
P RB | %2 8,965 8,150 T T
CME-NYMEX EES PL | =2 4,400 4,000 B g
£2 PA | =2 42,900 39,000 T T
=2 GC | == 9,020 8,200 & B
AoES MGC | 2= 902 820 T T
2F S| == 8,800 8,000 B B
i HG | == 3,190 2,900 T T
e KC | == 2,455 2,050 B B
11558 B | =2 1,064 952 B B
e cC | == 2,090 1,900 B B
EnEH DX | 2= 2,090 1,900 T T
RERET o) | == 1,386 1,260 B B
ICE-US (NYBOT)  ieze T | 22 2,915 2,650 T T
REH 7l | == 10,043 9,130 - B
NER TRED 2,009 1,826 T T
XES 726G | == 10,822 9,838 - B
NES YG | = 3,480 3,163 E T
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ARHRRESV AR RS

K - BEZZHR

R¥aREE HERES I TE
EREREHHE STW | == 2,310 2,100 a] =
B#8225158 SSI | B% 847,000 770,000 o o
ENERRE SIN | == 2,310 2,100 o =
SGX =R PEIASOIEH SCN | =% 1,100 1,000 o] o
RIS SGP [ #% 2,420 2,200 a] =
ENESE SID | =% 1,265 1,150 o -
ENEELRET SIU | == 660 600 - -
HERBHE HSI | &% 131,404 105,123 o -
HKFE IMEEISHEE MHI | &# 26,280 21,024 Cf =
EEPETEEHTEE HHI | & 51,870 41,496 o] -
NEIERRIEHEE MCH | B 10,374 8,299 a] =

RIaREE HERES

= JAU | B% 228,000 228,000 a] =

NEE JAM | B¥% 22,800 22,800 o -

BiR JSV | B% 75,000 75,000 a] =

B JPL | B% 192,000 192,000 o -

NEE JPM | BH% 38,400 38,400 aJ =

sk JPA | B® 530,000 530,000 o -

TOCOM ] JCO | B% 400,000 400,000 g =
;i JGL | B% 400,000 400,000 o -

PRI JKE [ B% 400,000 400,000 aJ =

182 JRU [ BH#% 50,000 50,000 o -

=8 JAS | B% 80,000 80,000 aJ =

[y JRB | B#% 55,000 55,000 o -

B JCR | B 50,000 50,000 aJ =

ABE JNI | B#% 870,000 870,000 o o

NEE JNM | B¥% 87,000 87,000 aJ aJ

JPX Rig Tl B 555,000 555,000 g -
INREEIEE JTM | B¥% 55,500 55,500 aJ =

B #8400 JNK | B#% 49,000 49,000 o -

MAEERZFR
RIARES HIRES

iR CA | == 10,400 10,400 = =

fBa®E AA | =% 2,460 2,460 - -

{7 AH | =% 2,875 2,875 = =

LME i NI B 7,722 7,722 - -
# S | == 4,100 4,100 = =

b PB | ==& 4,075 4,075 - -

% SN | =% 8,260 8,260 = =

MER ~ ZEEIER

Elii

BEEIFT-SE 100158

FT

B3

RIGIRES
7,369

HIRES
6,699

HELOFRIES LG | #H# 3,916 3,560 - -

ICE-UK (LIFFE) LEQD LCC | %8 1,485 1,350 = =
LB LSB | = 1,557 1,415 - -

i S5 0A0 LKD | =% 880 800 = =

MATIF EEIFEEAECACA0EH FCE | Bt 5,500 5,500 - o]

ERNER S 32 7 Fi

[RIGRE S RES

BEEMEEER DAX | BT 2T hR 2T hR a a

NEEEAR R ERER FDXM | Bt STHHE STHHE aJ aJ

EREIBE B0 2 FESX | Bk 2T hR 2T hR a o
EUR BRTC30FES FGBX | BT STHHE eV aJ -

BTT10EES FGBL | BT 2T hR 2T hR a =

BRTTSEES FGBM [ &7 STHHE eV aJ

BRTT2EES FGBS | Et7T 2T hR 2T hR a =

i BNR SRS RBEFIENERES BREABTERGMPEEEHNEOMRERES - BEEMELQE
https://www.eurexchange.com/resource/blob/337404/e4d35286c3df7081aedc4322374c46a8/data/IndicativePrismaMarginRequirements.xls
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Mega Futures 2020/07/08
ARFRRREV R RES
K% 5l R¥aREE HERES WETE B
BRIEBHE TX | &% 148,000 113,000 Cll Cll
EFiIEBHPE TE | &% 113,000 86,000 Ell Ell
SRIEBE TF | &% 64,000 49,000 Cll Cll
NEAREHIEE MTX | &% 37,000 28,250 Ell Ell
AiEAHEHHE T5F | &% 44,000 34,000 Cll =
FEBEHPE XIF | &% 65,000 50,000 Cf -
EEEBHE GTF | &% 33,000 25,000 Cll =
=1E20085 G2F | &% 19,000 15,000 Cf -
EEKERE E4F | &% 38,000 29,000 Cll =
EEERPE BTF | &% 21,000 16,000 Cf -
REHE TIF | &% 21,000 16,000 Cll =
ZEEBHE UDF | &% 52,000 40,000 Ell -
ZEIRE5004 8 SPF [ &% 57,000 44,000 Cll =
SEIARAR T 1008 &5 UNF | &% 44,000 34,000 Ell -
HEERERE BRF | &% 44,000 34,000 Cll =
(BRI 12 (AfEL/BIB) STO | &% 13.5%/6.75% 10.35%/5.175% g -
BRI REEHE TGF | &% 41,000 32,000 Cll =
=EHE GDF | ==& 1,030 790 Ell -
ENRARBHE RHF [ AE# 14,450 11,080 Cll =
NEETRARBHE RTF [AE® 2,970 2,280 Ell -
B RRTE XAF | =& 750 570 Cll =
HERETHE XBF | =% 990 760 Ell -
BT RETHE XEF | =% 630 480 Cll =
EnRBEHE XJF | B% 76,000 58,000 Ell -
B E STF | E&Z 13.50% 10.35% Cll =
TABHES0ETFIE NYF | &% 45,000 35,000 Ell -
TAHEERETFHRE NZF | &% 17,000 13,000 Cll =
=B LFEETFHAR OAF | &% 25,000 19,000 El -
TALEES0ETFHIE OBF | &% 25,000 19,000 Cll =
FHIERETFHE OCF | &# 19,000 15,000 El -
B Z= P EIASOETFHE OJF | &% 18,000 14,000 Cll =
E=BFR100ETFHIE OKF | &% 10,000 8,000 El -
BRI /ETFEE OOF | &% 14,000 11,000 Cll =
R EiE BUE 218 (AlE/BIE/CIE) TXO | &% 41000 / 21000/4200{32000 / 16000/3200 El -
B TIREREEREAE/BE) TEO | &% 29000/ 15000 22000/ 11000 Cll =
£ AR R IR B R (AE/BE) TFO | &% 17000 / 9000 13000/ 7000 El -
EREEE TGO | &% 21000 /11000 16000 / 8000 Cll =
SE50ETFEFRE(AE/BIE) NYO | &® 45000 / 23000 35000 /18000 El -
TTAHIERETFEEE(AE/BIE) NZO | &% 17000 / 9000 13000/ 7000 Cll =
E=#8 LAEETFEIZHE (AE/BIE) OAO | & 25000/ 13000 19000 /10000 El -
TTA EFBETFEEE(AE/BIE) OBO | &% 25000/ 13000 19000 /10000 Cll =
FHIERETFEZH#(AE/BIE) OCO | &# 19000 /10000 15000 / 8000 El -
EZRPEIASOETFiE1E1#(AE/B(E) 0JOo | &% 18000 / 9000 14000 / 7000 Cll =
E=FFR100ETFEZR (AE/BIE) OKO | &% 10000 / 5000 8000 / 4000 o] -
B R GE /N ETFEEHE(AIE/BIE) 000 | &% 14000/ 7000 11000 / 6000 o =
ETRARKEE#AE/BE) RHO | AE# 14450/ 7230 11080/ 5540 o] -
NEETRARBEREAE/BE) RTO | AE# 2970/1490 2280/1140 o =
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