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Mega Futures 2020/09/18
ARARRBLVAERRES
ZEHER5FR
= g £n hE iz P RIQRESE H ARG o 2 =1
=EENES us | == 5,170 4,700 q q
10EZEPHES Y | == 1,705 1,550 T T
SeEZEPHES Vv | =2 715 650 q q
2EZETHES TU | =2 396 360 T g
ZHRER UB | == 11,000 10,000 q -
ZEREI0ERE N | =2 2,750 2,500 T -
HIREIBIEE YM | =2 10,450 9,500 q q
MELNEIR MYM | £2 1,045 950 T T
CME-CBOT INE W | == 1,265 1,150 o q
BE 0 | == 880 800 T T
EE s | == 1,650 1,500 q q
EED BO | == 770 700 T T
=S sM | == 1,100 1,000 q q
Ex C | == 935 850 T T
s RR | =2 3,080 2,800 - q
e YC | == 187 170 T T
NES YK | == 330 300 q q
BATT EC | =2 2,750 2,500 T T
INBRTT E7 | == 1,375 1,250 q q
WMEERT ECM | =2 275 250 o o
B I | =2 3,960 3,600 q q
WMEE WYM | =2 396 360 o o
AR SF | == 4,400 4,000 q q
me D | == 1,485 1,350 o o
ms AD | == 1,980 1,800 q q
LR ADM | =2 198 180 o o
E BP | =2 2,970 2,700 q q
MBI BPM | =2 297 270 o o
BEIRE MP | == 2,090 1,900 q =
B BR | =2 1,650 1,500 o -
RBHET RU | == 3,850 3,500 q =
CME-CME s NE | == 1,650 1,500 o -
BTRH7T RY | B#% 385,000 350,000 q =
BTRAE RP | =& 3,520 3,200 T -
SP500 sP | =2 66,000 60,000 q q
/\SP5001E 8 ES | == 13,200 12,000 o o
BEINSP MES | =2 1,320 1,200 q q
NIRER 10045 8 NQ | == 17,600 16,000 o o
WENREER MNQ | = 1,760 1,600 a a
NEZ2000$5 5 RTY | =2 6,380 5,800 o o
WMENER M2K | == 638 580 T T
B4E22515 8 NK | = 8,250 7,500 g g
BONZET ED | == 303 275 o T
EAER lH | =2 3,135 2,850 g g
P FC | == 3,713 3,375 o T
EE IC | =2 1,980 1,800 g g
R CL | =2 6,050 5,500 T T
INEIRE R QM | = 3,025 2,750 o a
N7a i 5 e BZ | =2 4,950 4,500 o -
SR (9/ 18 BEER) HO | =2 |w 4,950 4,500 q q
KRR NG | =2 2,805 2,550 o o
mESm(9/18BEEN) RB | 22 | v 5,720 5,200 a a
CME-NYMEX as PL | 22 4,400 4,000 B B
e PA | = 37,400 34,000 a a
xS GC | == 10,230 9,300 T T
WEES MGC | = 1,023 930 a a
EE] THEE 14,575 13,250 T T
] HG | =2 3,520 3,200 g g
o KC | == 4,455 4,050 o q
115%¥% SB | == 1,176 1,069 g g
a7 cC | == 2,090 1,900 o q
=il DX | =2 2,090 1,900 g g
BERET o) | == 1,386 1,260 o q
ICE-US (NYBOT) ez T | %2 2,915 2,650 & &
AER 7l | =2 16,005 14,550 - q
INER YI | 22 3,201 2,910 g g
AE= 7G | == 9,399 8,544 - q
NES YG | %2 3,022 2,747 T a
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AREERESVRERRES
K ~ BERZ SR
32 53 2 ® i 5 FhRES HHRES  MEFE &9
BRARENSE STW | == 2,750 2,500 &l -
B#822555 8 SSI | B% 847,000 770,000 g a
VR SIN_| == 2310 2,100 &l -
SGX ERTPEASOER SCN | ==& 1,210 1,100 g o
IR SGP_| % 2,200 2,000 &l -
ENEfR# SID | =% 1,265 1,150 g -
ENEREERST SIU | == 550 500 S S
HERYME HSI | & 110,257 88,205 g -
HKFE NEEIRHHE MHI | #&# 22,051 17,640 g =
EEETEBREE HHI | &% 44,488 35,590 g -
NE A MCH | %% 8,897 7,117 &l -
HAME R 5 Fh
32 53 2 ® R 5 FHRES HRRES  MEFE &9
[R3H (9/2288 B EER) JCO | B% [ A 458,500 458,500 a S
TOCOM FH(9/228B B ER) JGL | B% [ A 293,500 293,500 g -
HOR(O/22 BB ER) JKE | B% |A 247,000 247,000 &l -
EHE(BY) JAU | A% 252,000 252,000 g -
NEE(RE) JAM | B#% 25,200 25,200 a S
BE(EY) JPL | B% 114,000 114,000 o -
NEEGRE) JPM | H#% 22,800 22,800 a S
B (B)(9/22B B ER) JPA | B® | A 556,500 556,500 o -
EER (B1)(9/2288 B4R JSV | B% [ A 100,000 100,000 a S
BB (9/22BEEX) JRU | B% [ A 98,000 98,000 o -
JPX =8 JAS | B#% 80,500 80,500 a S
[N JRB | B* 41,600 41,600 o -
E JCR | B% 48,000 48,000 a S
ABE JNI | B% 1,200,000 1,200,000 o o
PNEES JNM | H#% 120,000 120,000 a gJ
RERR JTI B 765,000 765,000 g -
IR ™ | B 76,500 76,500 3 -
B#££400 JNK | B¥% 68,000 68,000 - -
RBEBERZA
FihRES HHRES
i CA | =% 10,400 10,400 = =
BEE AA | =% 2,400 2,400 - -
2 AH | ==& 2,775 2,775 = =
LME i NI =& 7,722 7,722 = =
£ s | = 4,100 4,100 = =
b PB | %% 4,075 4,075 - -
5 SN | %= 7,520 7,520 = =

MR~ ZEBERZ 5

RiafRES HRRES
HEEFT-SE 100158 FT | #8 7,149 6,499 = o
HELOFERPES LG | & 3,575 3,250 - -
ICE-UK (LIFFE) LEQR) LCC | ## 1,606 1,460 - -
TRENSIRHE LSB | == 1,542 1,401 - -
fim Zn Bk LKD | =% 858 780 = =
MATIF EEEBE AT CACA0IER FCE | B3 5,500 5,500 - g

BRGNS 32 Z

BENEMEER DAX | BT 2T hHE 2T hHE g g
NEBEERREER FDXM | BT 2T5h:E STHHE g g
ERMEIREB50EH FESX | BT 2T hE 2T 5% a o
EUR BRT30EES FGBX | BiyT 2T 58 2T 5% aJ =
BRT10FES FGBL | BT 2T5h:E STHHE g
BRTSEES FGBM | BT 2T 58 2T 5% aJ
BRT2FES FGBS | BT 2Th:E STHHE g -

i RNRZFREABETIOEAERES - FREABTERZMHEEEHZEAMERES - F2EHEELE :
https://www.eurexchange.com/resource/blob/337404/e4d35286c3df7081aedc4322374c46a8/data/IndicativePrismaMarginRequirement
s.xls
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ARFREFESV RFAERES
BEMER S
Z RYGIRE S HEIFIRER A B =7
BRIEBE X & 148,000 113,000 aJ aJ
BFIEBHE TE a% 172,000 132,000 a a
EREHME TF & 79,000 61,000 g g
NEERIEBE MTX | &% 37,000 28,250 El El
BiEAHEEHE T5F | &% 68,000 52,000 g -
FEBIEHHME XIF | &% 76,000 58,000 El -
WERHNE GTF | &% 46,000 36,000 aJ
E1E20088 5 G2F | &% 27,000 21,000 Ell -
EEKENE E4F | &% 38,000 29,000 aJ =
EEERNE BTF | &% 21,000 16,000 El -
REHE TIF | &% 21,000 16,000 aJ =
ZEEBHE UDF | &% 46,000 36,000 a -
ZERE5008 8 SPF | &% 57,000 44,000 g -
ZEAPHEF 1008 & UNF | &% 44,000 34,000 El -
HEBRHAE BRF | &% 52,000 40,000 ol o
{BIR% 148 (ATE/BE) STO | &% 13.5%/ 6.75% 10.35%/5.175% a -
BMEHEESHE TGF | &% 45,000 35,000 ol o
=2HE GDF | =& 1,260 970 El -
EnRARBHE RHF | AR 14,450 11,080 ol o
NEZTRAREHE RTF | AR 2,970 2,280 a -
RS TTHE XAF | ==& 750 570 ol o
HERETHE XBF | =& 990 760 a -
TAIFEX BTRETHE XEF | ==& 630 480 ol o
EnRBEHE XJF B 59,000 45,000 a -
RS STF | EE= 13.50% 10.35% ol o
TTABES0ETFE NYF | &% 57,000 44,000 El -
TABEBRETFHE NZF | &% 17,000 13,000 g -
EPEIETFHE OAF | &% 25,000 19,000 El -
TALEBSOETFAE OBF | &% 29,000 22,000 ol -
FHERETFAE OCF | &% 22,000 17,000 o -
B Z=PEIASOETFEAE OJF | &% 18,000 14,000 Cll -
E#PF100ETFEE OKF | &% 14,000 11,000 El -
HERAEP/NETFERE OOF | &% 14,000 11,000 Cll -
IR RRUEE#(AE/BIE/CIE) TXO | &% 41000/ 21000/4200(32000 / 16000/3200 o -
BT RRERRBEEEAE/BE) TEO | &% 44000 / 22000 34000/ 17000 Cll -
ERIRERBEEEAE/BE) TFO | &% 21000/ 11000 16000 / 8000 El -
EREEE TGO | &% 23000/ 12000 18000 / 9000 Cll -
BE50ETFEEHE(AIE/B(E) NYO | &% 57000 / 29000 44000 / 22000 El -
TTAHRRETFEZ#(AE/BIE) NZO | &% 17000/ 9000 13000/ 7000 Cll -
S EIETREZE(AE/BE) OAO | &% 25000 /13000 19000 / 10000 El -
TR LERETFEERE(AE/BIE) OBO | &% 29000 / 15000 22000/ 11000 Cll -
FHIERETFEEH#E(AE/BE) OCO | &% 22000 /11000 17000 / 9000 El -
EIZ=RPEIASOETFEIZH(AE/BE) | OJO | &% 18000 / 9000 14000 / 7000 Cll -
S=BFR100ETFEFE(AE/BIE) OKO | &% 14000/ 7000 11000/ 6000 o -
B =R P/\ETFEERE(AE/BIE) | 000 | &% 14000/ 7000 11000/ 6000 g -
ENRARBERENAE/BE) RHO | AEH# 14450/ 7230 11080/ 5540 g -
NEZTRARKESEAE/BE)| RTO | AR 2970 /1490 2280/1140 g -
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