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HERES EYTE Eh

ZE RS mxfEs | us | 22 3,850 3,500 Gl a
10 ZETHAS BFEss | TY | = 1,650 1,500 B o
SEZEETHRS HxFERE | PV | 22 1,018 925 Bl a
2EZEETHRS BxFERs | TU | = 550 500 B T
EZmEER BxFELRE | UB | =2 7,150 6,500 g -
Z@BEL0ER BxFEss | TN | = 2,695 2,450 B -
REIERER HRPERS | YM | =2 8,800 8,000 Gl a
WEER RFEL | MYM | 2 880 800 B o
30RKHES BupEs | ZQ | 2= 209 190 g -

CME-CBOT e WarEs | W | 2 2,063 1875 =T =
RE mxEE | 0 | 22 2,365 2,150 Gl a
CT HxFEs | S | = 2,915 2,650 B o
Eom BFEsE | BO | 22 2,365 2,150 Gl a
G RFEsL | SM | Z 2,200 2,000 B o
Ek mxEs | C | 22 1,678 1,525 Gl a
Tk B FrEK | RR | = 853 775 - o
INEX BxFERE | YC | =2 336 305 Gl a
&S BFERs | YK | = 583 530 B o
BAoT BRpEs | EC | 22 2,420 2,200 Gl a
BT BxFEss | E7 | = 1,210 1,100 B o
WEBRT RFEL | ECM | Z2 242 220 Gl a
BE xFEss | Y | = 2,750 2,500 B o
WEAR PR | YM | =2 275 250 - a
B SAER BAFrEKs | SF | = 3,850 3,500 B o
e BxFERE | CD | =2 1,485 1,350 Gl a
e BxFEks | AD | = 1,595 1,450 B o
WEEE B FTiEA: | ADM | =2 160 145 Gl a
= BFrEks | BP | = 2,365 2,150 B o
WEES BFTiEA | BPM | =2 237 215 g B
BRIER BRFERS | MP | = 1,430 1,300 B -
EE BXFEL | BR | =2 1,210 1,100 g -
HEEET BFER | RU | = 2,310 2,100 B -

CME-CME @ BFER | NE | =2 1,540 1,400 g
BT AT B FrEK | RY | A% 352,000 320,000 B -
BRREEEY) B pEL | RP| %8 2,640 2,400 ] -
INSPRE) mxFEE | ES | 2 11,880 10,800 BT T
WENSP BAFELE | MES | 22 1,188 1,080 Gl a
INIRERIE 7210045 8 RS | NQ | = 16,500 15,000 BT B
BRI EER BFEL | MNQ | =2 1,650 1,500 Gl a
INEZ200035 M FrEs | RTY | 2 6,050 5,500 B o
WENBR BFERs | M2K | 22 605 550 T T
/\SP400 BoFERS | ME | 22 13,750 12,500 G -
B#&225(A ) BFER | NY | B 715,000 650,000 Gl =
R&E2255EH WfEs | NK | 22 7,150 6,500 G T
EONET BxfEks | ED | =2 275 250 G ]
ERER WfEs | LH | 22 2,090 1,900 G T
mE BxFER | FC | =2 3,190 2,900 G B
G HREss | LC | == 1,760 1,600 G T
B BxFERs | CL | =2 6,765 6,150 G B
T wxAEs | QM | = 3,383 3,075 G T
N7s A RS B BxFEks | BZ | =2 6,160 5,600 B -
S @S | HO | =2 6,875 6,250 G T
AR BFEks | NG | =2 6,050 5,500 G B
W BFER | RB | =2 6,765 6,150 G T

CME-NYMEX BE BxFEks | PL | =2 3,575 3,250 G B
#e WM frEs | PA | E2 22,550 20,500 G T
= BxFER | GC | =2 6,600 6,000 G B
WEES W FrEs | MGC | 22 660 600 G T
B BoFEks | Sl | =2 10,450 9,500 G ]
WEER WpEs | SIL | Z2 2,090 1,900 G T
i BXfER | HG | =2 5,500 5,000 G B
e BFER: | KC | =2 9,900 9,000 G T
115%%8 BxFELs | SB | == 1,479 1,344 G B
e WfrEs | CC | Z2 2,090 1,900 G T
ETIEH BxFEks | DX | =2 2,090 1,900 G B
RERET HFER | 0) | == 1,386 1,260 G T

ICE-US (NYBOT) 1875 HFER | CT | 22 3,850 3,500 B T
KABR HoREs | 2l | 2= 7,662 6,965 - T
NER BoREs | Yl | 22 1,533 1,393 = B
AES WRfEs | 26 | E= 6,883 6,257 - T
NEe BFER | YG | =2 2,213 2,012 = B
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WK - BERZ SR

BHIRE KRB RaRES HERES [}
ERGEEN HARRPriERS | TWN | =2 2,970 2,700 g -
B#E22515% HAXFRiEAS | SSI | A% 660,000 600,000 a ol
ENEEH HARRPriERS | SIN | == 1,650 1,500 g -
SGX =R PEASOER HAZRPTE4S | SCN | =2 | A 1,045 950 a ol
ORISR HAZRPIERS | SGP | #iH 1,540 1,400 g -
EEELERET HARPTEERSs | SIU | = 550 500 - -

+EHE HAxFiERs | SJB | B 83,600 76,000 g
205%1%88 HARRPERS | STF | = 825 750 a -
eSS HARRFAEAS | HSI | B 87,979 70,383 g -
HKFE NMEERHSE HARFTEEAS | MHI | B 17,595 14,076 a -
EEETERHE HARRFTAEAS | HHI | 8% 32,319 25,855 g -
NEERIERSEE HAZRPEAS | MCH | B 6,463 5170 a -

B A S5
RiafRES HRRES

[ AP | JCO | A% 328,000 328,000 o =
TOCOM bt HAZRPREAS | JGL | B 178,000 178,000 a -
#AH AP | JKE | B 174,500 174,500 o =
=&(EY) HPriELS | JAU | B 156,000 156,000 a -
NESORE) HRprELS | JAM | B 15,600 15,600 o =
HE(EY) HpriEsS | JPL | A% 102,000 102,000 a -
NEEORE) HRprELS | JPM | B 20,400 20,400 o =
B (EY) HPriELS | JPA | B 393,000 393,000 a -
BR(EY) HAXpriELS | JSV | A% 52,000 52,000 o =
i HAZRPREAS | JRU | B 68,000 68,000 a -

JPX(OSE) =8 HPriELS | JAS | A% 112,000 112,000 =
e HAZRPRER | JRB | A% 40,000 40,000 - -
EX HApriELS | JCR | A% 81,500 81,500 o =
ABE HAZRPREAS | UNIL | B 1,350,000 1,350,000 a ol
NEE HARPTER | JNM | B 135,000 135,000 o ol
RAEEH HRpraEES | JTI =L 825,000 825,000 a -
NRERR HARpERE | JTM | B% 82,500 82,500 0 =
48400 HAZRPREAS | JNK | A% 75,000 75,000 - -

MR~ ZEBEER S5
HRRES M TE

ZEEIFT-SE 100358 HApriEAS | FT | 258 5,877 5,342 a =
HEI0FRAES AP | LG | HE$ 2,640 2,400 a -
ICE-EU (LIFFE) LEQD HpriELS | LCC | 2 1,914 1,740 a =
fil B0 BE HAZRPREAS | LKD | = 2,024 1,840 a -
LESH HRpriEsS | LSB | =% 2,010 1,827 a =
EURONEXT(MATIF) EEEEAECAC40IEH HARXPiE4& | FCE | BT 5,500 5,500 a -

BRI 2 & 32 25 P

HRRES s
BEEMEARSER HFriELS | DAX | BT 2THHE 2T HE a aJ
NIRRT AR IR HXFriE4S | FDXM | BT S2THHE STHHE a a
EHEIBES50I5 8 HAZXPriE4S | FESX | BT 2THHE 2T HE o 0
B EE S0 B FIS HRFriELS | FVS | BT S2THHE STHHE a -
ERERIRITIEH HAZXPRriE4S | FESB | BT 2THHE 2T hE a =
EUREX BRTT30EES HXPriE4S | FGBX | BT 2THHE 2T HE o
ERTT10FE% HXPriE4S | FGBL | BT S2THHE STHHE a -
BT5EES B FriE4S | FGBM | BT 2T5HE 2T HE o =
BT2EES HXFriE4S | FGBS | BT S2THHE STHHE a -
BATRE HAXPriE4S | FBTP | BT 2THHE 2T HE a =
BAFERE HXPriE4S | FBTS | BT S2THHE STHHE a -
EETEE HXFriE4S | FOAT | Bt 2THHE 2T HE a =

HBNRSREXBHTHENERES  BREABTERSGMPEEEAEANMERES - B2EBEEQS
https://www.eurex.com/ex-en/data/clearing-files/risk-parameters

CBOE3Z 5 FiiCFE

RIS s 5 HRRES
CFE VIXi5 AARFERS | VX | =X 9,900 9,000 = =
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LE SRS ARFERRES V RS
RiafrES #ERES MR TE

BRSNS X arg 203,000 156,000 a aJ
NBERESE MTX | &% 50,750 39,000 a ol
BFIEEHE TE arg 199,000 153,000 a aJ
NBEFIREE ZEF | &% 24,875 19,125 aJ =
SREHPE TF | am 87,000 67,000 ) C)
NESRISREE ZFF | &% 21,750 16,750 aJ =
ArftHERNE TSF | &% 83,000 64,000 )

FEBIEHHE XIF | &% 108,000 83,000 aJ =
EERSPE GTF | &% 53,000 41,000 ) -
E1E200808 G2F | &% 30,000 23,000 aJ =
EEKERS E4AF | &% 49,000 38,000 ) -
SEERPE BTF | &% 18,000 14,000 aJ =
RiEHE TIF | &% 23,000 18,000 ) -
ZEEBPEE UDF | &% 52,000 40,000 aJ -
ZEIRES0088 SPF | &% 64,000 49,000 a -
SEIRHER 100808 UNF | & 56,000 43,000 aJ -
HEEZIF10088 F1IF | &% 30,000 23,000 a -
HESRMEE BRF | &% 57,000 44,000 aJ -
{E % == (AE/BIE) STO | &% 13.5% / 6.75% 10.35%/5.175% ) -
AltEEErE TGF | &% 50,000 39,000 a -
sEeHE GDF | =2 1,400 1,070 a -
EnRAREHE RHF [ AE# 15,930 12,220 aJ -
NEETRARBHE RTF | AEH 3,380 2,590 ) -
AR ETHE XAF | =2 640 490 ) -
EERETHE XBF | % 1,100 840 C) -

TAIFEX —

BrRETHE XEF | =& 690 530 a -
EnRHESE XJF =k 65,000 50,000 ) -
B E STF | b= 13.50% 10.35% aJ =
JTTARAES50ETFEAE NYF | &# 79,000 61,000 a -
TTAERRETFHRE NZF | &% 19,000 15,000 aJ =
=B LAETFERE OAF | & 27,000 21,000 a -
Jo A LFES0ETFEAE OBF | &% 33,000 25,000 aJ -
FHIERETFEIE OCF | &% 25,000 19,000 ) -
EZ=PEIASOETFEAE OJF | &% 21,000 16,000 aJ =
EFBR1I00ETFHE OKF | &% 15,000 12,000 a -
BB /NETFEAE OOF | &% 15,000 12,000 aJ =
IR ETE RIS EHE(AE/BIE/CH) TXO | &% 53000 / 27000/2700{41000 / 21000/2100 ) -
BFRERZUEIZE(AE/BE) TEO | &% 52000 / 26000 40000 / 20000 a -
SRR EEEUEIZE(AE/BE) TFO | &% 22000 /11000 17000 / 9000 aJ -
EREEE TGO | &% 23000 /12000 18000 / 9000 a -
BiE50ETFEZE (AE/BlE) NYO | &% 79000 / 40000 61000 /31000 ] -
TTAERRETFEIE#(AE/BE) NZO | &% 19000 / 10000 15000 / 8000 a -
S8 LAEETFE I (AE/BlE) OAO | &% 27000 / 14000 21000/ 11000 ] -
JoK LFBETFEER#(AE/BE) OBO | & 33000 /17000 25000 /13000 a -
FHIERETFEZ# (AE/BE) OCO | &% 25000 /13000 19000 / 10000 ] -
ElZ=hEIASOETFEEH# (AE/BIE) 0JO | & 21000 /11000 16000 / 8000 a -
EFRR100ETFEIZE (AE/BIE) OKO | & 15000 / 8000 12000 / 6000 aJ -
B R /\ETFEIEHE(AE/BIE) 000 | &% 15000 / 8000 12000 / 6000 aJ -
ETRARKEEZE(AE/BE) RHO | AE# 15930/ 7970 12220/ 6110 aJ -
INBISETT R A\ RESIEIEHE (AE/BIE) RTO |AR# 3380 /1690 2590 /1300 C) -
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