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K Rofra e RE)

H Rl [RiaRES HERES = j

ZERHES (5/3KBELER) Us | 22 |4 2,640 2,400 T T
0FZETHESE G30EEER)| TY | 22 |k 1,155 1,050 T T
SEEEPHEE G3NEEER) | IV | 28 |k 682 620 T T
2EZEDHES 3REEEN) | TU | 22 |k 440 400 T T
ZHBRE (5/3NEEEN) UB | =2 | & 3,795 3,450 T -
ZMBRI0FE 5 3WEBEEYN) | TN | 22 |k 1,430 1,300 T -
RIMEEREE YM | == 6,490 5,900 T =
CMECROT  |hE W | =2 1,485 1,350 T G
RE 0 | == 798 725 T G
=5 s | == 1,925 1,750 T T
=om BO | == 539 490 T G
=amh SM | == 1,320 1,200 T G
EXT C | == 770 700 T G
HK RR | == 1,100 1,000 - T
INER YC | == 154 140 T T
BT YK | == 385 350 T T
Bt EC | == 2,200 2,000 T T
INBRTT E7 | == 1,100 1,000 T T
AR ECM | =2 220 200 T T
BE N | == 1,980 1,800 T T
TR ER SF | == 2,585 2.350 T T
g D | == 1,265 1,150 T &
s AD | == 1,485 1,350 T T
o BP | == 2,640 2,400 T =
BEIRE MP | == 1,100 1,000 T -
Ee BR | == 1,100 1,000 T -
BEN S RU | == 1,760 1,600 T -
CMECME NE | == 1,540 1,400 T -
R ET RY | B% 451,000 410,000 T -
BTRRE RP | =@ 3,685 3,350 T -
EE50075 8 P | == 34.650 31,500 T 5
E-MINI S&P INDEX ES e 6,930 6,300 o] gJ
E-MINI NASDAQ 100 NQ g 8,360 7,600 1) o]
B#&E22575 % NK | =2 6,160 5,600 T T
BM=T ED | == 506 460 T T
WER LH | == 2,420 2,200 T T
A FC | == 3,080 2,800 T T
EoE IC | == 1,650 1,500 T T
B L | == 3,465 3,150 T T
N QM | == 1,733 1,575 T T
NG @SB BZ | == 4,510 4,100 T -
R HO | == 3,850 3,500 T T
RAR NG | == 1,540 1,400 T T
PP RB | == 4,620 4,200 T T
CME-NYMEX rag PL | =2 1,650 1,500 ] g
e PA | == 11,825 10,750 T T
=P GC | == 3,740 3,400 T G
mEES MGC | == 374 340 T T
2P SI | == 3,630 3,300 T T
5 HG | == 2,640 2,400 T T
T KC | == 2,970 2,700 T T
113808 SB | == 1,064 952 T T
e cC | == 2,090 1,900 T T
=nil DX | == 1,815 1,650 T G
BERET o] | == 1,056 960 T T
ICE-US (NYBOT) Rz T | 2= 2915 2,650 & T
AE®R ZI | == 4,417 4,015 _ T
NG YI | == 884 803 T G
AES 7G | == 4,098 3,725 - T
NEe YG | == 1,318 1,198 T T
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Futures 2019/5/03
K Rofra e RE)
N - TERZ S
ERGREHNEE STW | == 1 980 1,800 g -
B#&E22515 8 SSI | BH# 528,000 480,000 o] o]
SGX ENEIRE SIN [ == 935 850 oJ =
ERPEIAS0ER SCN | == 880 800 o] o
IR S B SGP | ##& 1,320 1,200 oJ -
ENEFR SID | == 770 770 o] -
RERBPE HSI | &% 119,500 95,600 gJ =
HKEE INEERHBE MHI | &% 23,900 19,120 oJ -
HEPBETEEHHEE HHI | &% 46,084 36,867 gJ =
NEIh R EIERAE MCH | &% 9,216 7,372 oJ -
EIZIKHH,E? R Fh
=E (5/9RBER) JAU | B% [k 66 000 66,000 gJ -
INEE (5/9FRBEWN) JAM | B% [k 6,600 6,600 o] -
BiR (5/9RBEWN) JSV | BE |4 20,000 20,000 gJ -
BE (5/9FRBEXN) JPL | B% | 48,000 48,000 o] -
NBE (5/9RBEN) JPM | B¥ |k 9,600 9,600 gJ -
B (5/9FEBEEWN JPA | B% |k 135,000 135,000 o] -
TOCOM 55l (5/9FR8BER) JCO | B% |4 230,000 230,000 gJ .
Ol (5/9RBER) JGL | B¥ | & 240,000 240,000 o] -
#AH (5/9FRBBERN) JKE | B% | & 230,000 230,000 gJ -
BB (5/9FRBER) JRU | B¥ |4 50,000 50,000 oJ -
£8 JAS | B% 75,000 75,000 oJ -
(A=) JRB | B% 50,000 50,000 o] -
EXK (5/9RBER) JCR | B% |4 30,000 30,000 gJ -
AB#& JNI | H® 690,000 690,000 o] o]
AN =ES JNM | B#% 69,000 69,000 gJ o]
JPX RERH JTI H# 450,000 450,000 o] -
INREETEE JTM | H# 45,000 45,000 g -
H#400 JNK | B% 39,000 39,000 o] -
W EBRZHFA
i CA | == 11, 375 11,375 - -
fRaE AA | =& 1,900 1,900 - -
13 AH | =& 3,075 3,075 - -
LME 7 NI =& 7,506 7,506 - -
% S | E= 5425 5425 - -
s} PB | =2 4,750 4,750 - -
% SN | =% 7,645 7,645 - -
JMER ~ ZEREAE R Z PR
SEEIFT-SE 1001581 FT 3 3, 537 3,215 > o]
EE10FERMES (5/9FBEN) LG | =8 |4 2,013 1,830 - -
ICE-UK (LIFFE) |fmZald LCC | 8 1,232 1,120 - -
GESEH LSB | == 1,157 1,051 - -
GBI LKD | == 869 790 - -
MATIF EBIFEE A ECACA0IEH FCE | BT 3,210 3,210 o] )
&R J‘IHHEB‘E%PE
BEEEREER DAX | B *TTJ‘.:H’% 21 5E g o]
NEEEAREEER FDXM | BT 2T 5HE 2T 5E o] -
BRI EIBERS0E R FESX | Byt 2T HE 21 5HE g o]
EUR B30 E S FGBX | BT Z2T5HE 215 E o] -
BT10FES FGBL | Bt 2T hE 2T hE o -
ERTTSFES FGBM | BT 2T 58 21 5E o] -
BRTT2FE % FGBS | Bt 2T hE 2T hE g -

2 BNRSFRIREXBETIENERES - B
BEEMEAS | http://www.eurexchange.com/blob/2535516/3bf7¢3155540dbaeb7979cal32c457e3/data/MarginParametersEstimationCircular.xls
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£33 11 5 55 5 HRRESER
RIBRES HERIRES MRS T E
aRiENNE X ats 107,000 82,000 aJ oJ
BEFREHME TE a 86,000 66,000 aJ oJ
TRERHE TF a 52,000 40,000 aJ gJ
NBEEREHNE MTX | &% 26,750 20,500 o] o]
aEntHEHNNE T5F | &% 40,000 31,000 oJ =
FEBIRBPE XIF | &% 53,000 41,000 o] -
EERHHE GTF | &% 26,000 20,000 o -
REHE TJF | &% 15,000 12,000 o] -
ENE508 8 ISF | &% 25,000 19,000 oJ =
EEEIEHE UDF | &% 26,000 20,000 aJ -
ZEIRE50088 SPF | & 26,000 20,000 g -
TFHBAFES GB | &% 46,000 36,000 o] -
mEEFEHSEE BRF | &# 38,000 29,000 aJ -
[E Rz = E#(AE/BE) STO | &% 13.5%/6.75% | 10.35% / 5.175% o] -
aEmtEEsiE TGF | &% 29,000 22,000 C] -
=E#8 GDF | == 750 570 o] -
ERNRZARBHE RHF | AE# 13,640 10,460 oJ -
NWEETRAREHE RTF | AE® 2,700 2,070 o] -
REBERETHE XAF | == 490 380 o =
HFERETHE XBF | == 760 580 o] -
BT RE=THE XEF | == 630 480 oJ =
EnRHEHRE XJF =k 61,000 47,000 o] -
EREAE STF | Eb= 13.50% 10.35% aJ =
TAIFEX TTABES0ETFEIE NYF | &% 40,000 31,000 of -
TTAERRETFHE NZF | &% 11,000 9,000 oJ =
=B LIETFEAE OAF | &% 17,000 13,000 o] -
TTALESO0ETFEAE OBF | &% 18,000 14,000 oJ =
FHIERETFERE OCF | &% 14,000 11,000 o] -
ElZ= P EASOETFEAS OJF | &% 14,000 11,000 C] -
E3FR100ETFEIE OKF | &% 7,000 6,000 o] -
B AR /NETFEAS OOF | &% 9,000 7,000 oJ -
IR ER R FERE(AE/BE) TXO | &% 25000 /13000 | 19000/10000 aJ -
BEFIRERBUEZHEAE/BE) TEO | &% 22000 /11000 17000 / 9000 o -
TR ERBEEE(AE/BE) TFO | &% 13000/ 7000 10000 / 5000 o] -
FFEBIRBURIEE XIO | &% 13000 /10000 7000 / 5000 aJ -
1B S IR E R R FEH#(AE/BIE) GTO | &% 7000 / 4000 6000 / 3000 o] -
EREEE TGO | &% 15000 / 8000 12000/ 6000 C] -
BE50ETFEZ#E (AE/BE) NYO | & 40000 /20000 | 31000/ 16000 o] -
TTAEIRRETFEZEH# (AE/BIE) NZO | &% 11000 / 6000 9000 / 5000 aJ -
S _LFEETFEZ#E (AE/BIE) OAO | &% 17000 / 9000 13000/ 7000 o] -
JoA EFBETFEE ZH# (AfE/BIE) OBO | &% 18000 / 9000 14000 / 7000 o -
FHIERETFEZE (AE/BE) OCO | &% 14000 / 7000 11000 / 6000 af -
EIZRPEIASOETFEZH#(AE/BlE) | OJO | &% 14000 /7000 11000 / 6000 oJ -
= R100ETFEE# (AE/BIE) OKO | &% 7000 / 4000 6000 / 3000 o] -
BImRRLP/NETFEZ#(AE/BE) | OO0 | &% 9000 / 5000 7000 / 4000 aJ =
ENREARBEEZE#EAE/BE) RHO | AE# 14180 /7090 10870 / 5440 of -
NZWEETHZARBEEZEEAE/BE) | RTO | ARE 2700 /1350 2070/1040 aJ =
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