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Table of Global Futures Contract Margin Reguirement and Specification outh ChinaCommodities g
L . Maintanence
. ) Initial Margin - .
. : h Minimum Price M Margin Electrpnlc
Contract Name Exchange SP Code DA Code Trade Unit C(Etract Size Conlact Months Fluctuation(Tick Size (M) (MM Trading
Major World Indices Futures ( BE5CAS 874
0600 - 0415
E-mini Dow($5) CcBOT Y™ Y™ usD USS$5 x Index 369,12 Ipt (=US$5) US$5,390 US$4,900 0430 - 0500
P ian A 0-05
DAX EUREX FEEAESPA 5 FDAX EUR EUR 25 x Index 36912 0.5pt (= EUR 12.5) US$22,234 EUR 20,213 13:50 - 04:00
| EEIDAX $5% 0900 - 1630
FTSE Xinhua China A50 XINASO/CN oN USSL x Index BIA - TARZ% 2.5pt (FUS$2.5) US$880 US$800 1700 - 0445(T+1)
75 I ASO b S 8L PufEREA. 0900-1630 (LTD)
UsD - 0845 - 1345
MSCI Taiwan Index sTW ™w US$100 X Index WA. FARZH 0.1pt (=US$10) US$1,760 USS$1,600 1415 - 04:45(T+1)
PR FHRIEE B UfEFA. 0845-1345 (LTD)
" 0900- 1810
) HH, FHEZ% - 840 - 0445(T+1)
SGX Nifty 50 Ind P 0.5pt (= US$L. US$825 US$750 1 (T+1)
sox EHJ{Z?C%: lex Gx REEAESPA S IN usD US$2 x Index W, pt ( ) 0900. 1815(.TD)
- 0830- 1725
) HIH, FHRZ#% - US$400 1755 - 0445(T+1)
MSCI MalaysiaIndex FEEAESPL 5 MXMY usD US$20 x Index 0 0.25pt(= USS5) US$440
R PR S AP R U sk VU= 083;)7-3(1)7_21512;0)
Nikkei 225 Index SGXNK/SSI NK PY JPY500 x Index 36912 5pt (=JPY2,500) JPY 385,000 JPY 350,000 1455 - 0445(T+1)
HrHIHY F 48225458 0730 - 1425(LTD)
' . 0600 - 0415
E-Mini S&P500 ES ES US$50 x Index 369,12 0.25pt (=US$12.5) US$6,380 US$5,800 0430 - 0500
/IR EEAE % I 50075 41 usb 0600 - 0415
E-Mini Nasdag 100 NO NO US$20 x Index 369,12 0.25pt (=USS5) US$6,380 US$5,800 0430 - 0500
AT 7 10058 oME
Nikkel 225(USS) NKD NKD usD USS$5 x Index 36912 5pt (FUS$25) US$5,720 US$5,200 0600 - 0500
CMEH #8255 %1 (F571)
Nikicef 225(en) NIY THAEDAK S YEN JPY500 x Index 369.12 5pt (=JPY2,500) JPY 572,000 JPY 520,000 0600 - 0500
CMEH 4522558 HJT) 1350 - 0400
Eﬁ“}“’s‘g;égo ';de" EUREX FHAESPR S FESX EUR EURL0 x Index 369,12 1pt(=EUR10) EUR 2391 BUR2174 -
FETE I SOEH
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Table of Global Futures Contract Margin Requirement and Specification

. ) Maintanence
Minimum Price Initial Mar gin Margin Electronic
Contract Name Exchange SP Code DA Code Trade Unit Contract Size Contract M onths Al umze [(1YD] vaﬂ_ W
Bond Futures ( 52/ &)

S0YrUS. Treasury Bonds zB REEAEDAS 5 369,12 1/32pt (=US$31.25) US$2,530 US$2,300

i@ﬁiﬁi@w — cBoT UsD USD1000 x Index 0600 - 0500
L f e e ZN HE4EDARE 5 369,12 U64pt (=US$15.625 US$1,155 US$1,050

S FHETEDASE 5 pt ( )

Eur o-Bund (10yrs) EUREX FEEAESPES FGBL EUR 100,000 EUR 369,12 0.01pt( = EUR10) EUR 2,469 EUR 2,245 1400 - 0400
EUMI0EIA T %

Metal & Energy Futures ( &2/BREFHE)

Gold Ge Gc 100 0z 2,4,6,8,10, 12 0.1pt (SUS$10) US$3,410 US$3,100
e

E-mini Gold Qo0 REETEDARE 5 50 0z 2,4,6,8,10, 12 0.25pt (=US$12.5) US$1,705 US$1,550

NS

Siver s s 5,000 0z 1,3,5,7,9,12 0.005pt (US$25) US$3,960 US$3,600

ELR cMX

ml:r;ﬁéver Ql FHETEDARL 5 2,500 0z 1,357,912 0.0125pt (=US$31.25) US$1,980 US$1,800

/NS H R

Copper 0.05pt(=US$12.5)(SP)

[t HG HG 25,000lbs 1,357,912 0.0005pH(=USS12 5)(DA) US$3,410 USS$3,100

?’Qﬂ;;’ppa Qc FEAEDAR 5 12,500lbs 1,3,5,7,9,12 0.2pt (FUS$25) USS$1,705 USS1,550

/NS I i

t'giht Sweet Crude Ol cL cL 1,000 barrdls 1-12 0.01pt (FUS$10) US$3,795 US$3,450

EPLN?EEJ ht Sweet Crude Ofl uso 060070500

J' ’?'JIJ;I“ m'g rude oM oM 500 barrels 1-12 0.025pt (=US$12.5) US$1,898 US$L,725

JANAEY Y

Hedting GIl/NYHRBUSLD HO FHELEDAZ S 42,000 gallons 1-12 0.0001pt (FUS$4.20) US$4,620 US$4,200

HE

f’de| um PA FEAEDAR 5 100 0z 3,6,9,12 0.05p(=US$5) US$7,150 US$6,500

lF';E:: NYMEX

i /L num PL FEAEDAR 5 50 0z 1,47,10 0.1pt (=US$5) US$2,000 US$1,900

FOSE

'33;8 Gasoline RB FEELEDAZ 5 42,000 gallons 1-12 0.0001pt (FUS$4.20) US$4,840 US$4,400

I

Naéura‘ Gas NG NG 10,000 mmBtu 1-12 0.001pt (FUS$10) US$1,320 US$1,200

T T — 000 bards ) -

Brent Last Day Financia Futures FAEAESPEC ) Bz (42,000 US gdllons) 1-12 0.01pt (=US$10) US$2,448 US$2225
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" ; Maintanence
Minimum Price Initial Margin Margin Electronic
Contract Name Exchange SP Code DA Code Trade Unit Contract Size Contract Months Flumz [(1YD] 7&— W
Fluctuation(Tick Size) (MM) Trading
Agricultural Futures ( Z#H74)
;:(’f: zc zc US$880 US$800
Wheat 3,57,9,12 0250t
o w W 5,000 bushels (cUSKI250) US$1,705 US$1,550
Soybean 0800 - 2045
o cBOT zs zs usD 1,3,5,7,8,9,11 US$2,585 US$2,350 21300220
:ygbi? Med M ™ 100 tonnes 1,357,89,10,12 0.1pt(=US$10.00) US$1,815 US$1,650
:ygb?; o ZL ZL 60,000 pounds 1,357,89,10,12 0.01pt (=US$6.00) US$660 US$600
Rubber I - - 0745- 1415
e TOCOM JRU REEAEDAS 5 PY 5000 kg 1-12 0.1pt(=JPY500.00) US$40,000 US$40,000 1530 1500
Currency Futures ( JMEHE)
Austraian Dollar
e AUD/6A 6A UsD 100,000 AUD 0.0001pt (US$10) USS$1,375 US$1,250
ESM
;"‘;Sh Pound GBPI6B 6B UsD 62,500 GBP 0.0001pt (=US$6.25) US$1,650 US$1,500
Canadian Dollar CAD/6C 6C usD 100,000 CAD 0.0001pt (USS5) US$1,265 US$1,150
HIESN
EBE’ EUR/6E 6E UsD 125,000 EUR 369,12 0.00005pt (=US$6.25) US$2,530 US$2,300
Eom
?’fme Yen FPYI6I 6 usD 12,500,000 YEN 0.0000005pt (=US$6.25) US$2,200 US$2,000
T
%’Vﬁ;;?c CME CHF/6S 65 usD 125,000 CHF 0.0001pt(=us$12.5) US$2,860 US$2,600 0600 - 0500
f‘wzeeimd Dollar NZD/6N 6N usD 100,000 NZD 0.0001pt (FUS$10) US$1,320 US$1,200
“H:@ Fib
Renminbi
P RMB RMB UsD 1,000,000 RMB 369,12 0.00001pt (=US$10) US$2,530 US$2,300
i
Standard-Size/Offshore RMB
: zerbtisnore RM REEFESPA CNH CNH 100,000 USD 1-12 0.0001( = CNH10 CNH10,450 CNH9,500
5540 51 T 0 e o A B TSP { )
E-Mini Euro e _
e E7 REEAEDASE 5 usD 62,500 EURO 369,12 0.0001pt (=US$6.25) US$1,265 US$1,150
EJZ'U'E Jpanese Yen 7 FEAEDAR 5 usD 6,250,000 YEN 369,12 0.000001pt (=US$6.25) US$1,100 US$1,000
/| \j__ 7'|:
- 0700 - 1755
s | e SGX suc uc CNH 100,000 USD 1-12 0.0001pt(= CNH10) CNH10,780.00 CNH9,800 1815 - 445(T+1)
e I 0700-1100(LTD)
-~ 1= —
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Hang Seng Index Futures _ 0845 -0915
e Hsl HSI HKD HKD50 x Index 1pt (=HK$50) HK$133,399 HK$106,719 0915 1200
H-hares Index Futures 1300 - 1630
i HHI HHI HKD HKD50  Index 1pt (=HK$50) HK$51,072 HK$40,857 715 0100
Mini-Hang Seng Index Futures
H MHI MHI HKD HKD10 x Index 1pt (=HK$10) HK$26,679 HK$21,343 .
VB FE B o Pt EHKs10) EWELIF RS 5 H e
Mini H-shares Index Futures 014 12H IR ] £51600)
MCH MCH HKD HKD10 x Index 1pt (=HK$10) HK$10,214 HK$8,171

VI H s Pt EHKs10)

0900 - 1630
USD/CNH Futures 1715- 0100
> dlures cus cus CNH 100,000 USD 0.0001pt (=CNH 10 CNH14,417 CNH11533 e
R AN o ) EIE LR BHTERA 5 H T

HKEX 1[5 55 1100)

0830 - 1630

1715- 0100
CNH Gold Putures GDR GDR CNH 1 kilogram 112 0.05pt(=CNH 50) CNH13,778 CNH1L,022 | (SIS &4 A TE R 438 5 HUk
AR (FH)E IR

R il % 1630)

0830 - 1630

1715- 0100
USD Gold Ftures GDU GDU usD 1 kilogram 112 0.01(=USD 10) US$1,968.00 USSLE7400 | (RIHHAIH (Y TERIE 35 O
ESIW & i F57 £41630)

Remarks: (1) Above is Hong Kong trading hoursin summer (Winter Time: plus 1 hour from Summer Time). 37~ L{ [ A28 E S5 GHET ( L 2 GHERTIE 205 +1 //\4F)

(2) For referenceonly (|- &l fE 2%

S H A 20184E08 H20H




