
CONTRACT INFORMATION SHEET

MARGIN UPDATE AS AT 8-Mar-17

EXCHANGE TIME INSTRUMENT CURR INITIAL CALL CONTRACT MINIMUM IM

 MARGIN MARGIN SIZE TICK VALUE

SINGAPORE FUTURES CONTRACTS SGD Based

SGX 0730-1430;1455-0445 NIKKEI 225 日经225 JPY 385000 385000 Y500 x Nikkei index 5 pt = Y2500 4,767               NK

SGX 0730-1430;1455-0445 USD Nikkei 225 Index 日经225（美元） USD 3850 3850 US$5 x USD Nikkei Index 5 pts = US$25 5,433               NU

SGX 0730-1430;1455-0445 Mini  Nikkei 225 Index 日经225（小型） JPY 115500 115500 Y100 x Mini Nikkei index 1 pt = Y100 1,430               NS

SGX 0745-1715; 1730-0445 Mini JGB 10 Yr Bond 小型十年期日本政府债券 JPY 77000 77000 Yen 10,000,000 1 tick = Y1000 953                  JB

SGX 0745 - 1900 EURO-$ 欧洲美元（欧元利率） USD 622 622 $1,000,000 0.005 = $12.50 878                  ED

SGX 0740-1905; 1920-0445 EURO-YEN (TIBOR) 欧洲日圆(TIBOR) JPY 62700 62700 Yen 100,000,000 0.005 = Y1250 776                  EY

SGX 0830-1715; 1740-0445 MSCI Singapore Free Index 摩根新加坡指数 SGD 1100 1100 S$100 x Index 0.05 = S$5 1,100               SGP

SGX 0845-1350; 1415-0445 MSCI Taiwan Index 摩根台湾指数 USD 1210 1210 US$100 x Index 0.1 = US$10 1,707               TW

SGX 0900-1815;1840-0445 SGX Nifty 50 Index 标准普尔CNX轻巧指数（印度） USD 660 660 US$2 x Index 0.5 pt = US$1 931                  IN

SGX 0900-1730;1755-0445 MSCI Indonesia Index 摩根印度尼西亚指数 USD 660 660 US$2 x Index 5 pt = US$10 931                  ID

SGX 0900-1635; 1700-0445 FTSE China A50 Index FTSE 新华A50 USD 440 440 US$1 x Index 2.5 pt = US$2.5 621                  CN

SGX 0700-1935; 1950-0445 SGX AUD/JPY AUD/JPY JPY 148500 148500 AUD 25,000 0.01 = Y250 1,839               AJ

SGX 0700-1935; 1950-0445 SGX AUD/USD AUD/USD USD 990 990 AUD 25,000 0.0001 = US$2.50 1,397               AU

SGX 0700-1935; 1950-0445 SGX USD/SGD USD/SGD SGD 770 770 USD 25,000 0.0001 = SG$2.50 770                  US

SGX 0700-1935; 1950-0445 SGX INR/USD INR/USD USD 825 825 INR 2,000,000 0.01 = US$2 1,164               IU

SGX 0700-1935; 1950-0445 SGX KRW/USD KRW/USD USD 1320 1320 KRW 25,000,000 0.0001 = US$2.50 1,863               KU

SGX 0700-1935; 1950-0445 SGX KRW/JPY KRW/JPY JPY 198000 198000 KRW 25,000,000 0.01 = Y250 2,452               KJ

SGX 0700-1800; 1815-0445 SGX USD/CNH USD/CNH CNH 35200 35200 USD 100,000 0.0001 = CNH10 7,205               UC

SGX 0700-1800; 1815-0445 SGX CNY/USD CNY/USD USD 4455 4455 CNY 500,000 0.0001 = US$5 6,287               CY

SGX 0700-1800; 1815-0445 SGX THB/USD THB/USD USD 660 660 THB 1,000,000 0.005 = US$5 931                  TU

SGX 0700-1800; 1815-0445 SGX USD/JPY (STANDARD) USD/JPY (STANDARD) JPY 627000 627000 USD 100,000 0.005 = Y500 7,764               UY

SGX 0700-1800; 1815-0445 SGX USD/JPY (TITAN) USD/JPY (TITAN) JPY 3135000 3135000 USD 500,000 0.005 = Y2,500 38,818             UJ

SGX 0900-1810; 1835-0445 MSCI THAILAND INDEX 摩根泰國指数 USD 660 660 US$20 x Index 0.25 pt = US$5 931                  TH

SGX 0900-1545; 1610-0445 MSCI PHILIPPINES INDEX 摩根菲立宾指数 USD 908 908 US$10 x Index 1 pt = US$ 10 1,281               PH

SGX 0830-1730;1755-0445 SGX MSCI MALAYSIA INDEX 摩根马来西亚指数 USD 825 825 US$20 x Index 0.25 pt = US$5 1,164               MY

SGX 0700-1800; 1815-0445 SGX CNY/SGD SGD 6353 6353 CNY 500,000 0.0001 = SGD$5 6,353               YS

SGX 0700-1800; 1815-0445 SGX EUR/CNH CNH 37400 37400 EUR 100,000 0.0001 = CNH10 7,656               EC

SGX 0700-1800; 1815-0445 SGX SGD/CNH CNH 24640 24640 SGD 100,000 0.0001 = CNH10 5,044               SY

SGX 0700-1800; 1815-0445 SGX TWD/USD USD 825 825 TWD 1,000,000 0.0001 = US$10 1,164               TD

SGX 0800-2000; 2015-0445 TSI IRON ORE CFR CHINA USD 1320 1320 100 metric tonnes 0.01 = US$1 1,863               FEF

SGX 0900-1815; 1840 - 0445 SGX NIFTY CPSE INDEX FUTURES USD 825 825 US$5 x Index 1 pt = US$ 5 1,164               ING

SGX 0900-1815; 1840 - 0445 SGX NIFTY IT INDEX FUTURES USD 990 990 US$1 x Index 5 pt = US$ 5 1,397               INI

SGX 0900-1635; 1700-0445 MSCI CHINA FREE INDEX USD 1320 1320 US$5 x Index 2 pt = US$ 5 1,863               CH

SGX 0900-1815; 1840 - 0445 SGX NIFTY BANK INDEX FUTURES USD 880 880 US$1 x Index 2 pt = US$ 2 1,242               INB

SGX 0900-1815; 1840 - 0445 SGX NIFTY MIDCAP 50 INDEX FUTURES USD 1210 1210 US$5 x Index 1 pt = US$ 5 1,707               INQ

Note: SGX timing does not include the Pre-Opening and Non-Cancellation Time. Included the Pre-Closing and Non-Cancellation Time.

IFSG 0800-0600 MINI BRENT CRUDE FUTURES USD 400 400 100 barrels 0.01 = US$1 564                  BM

IFSG 0800-0600 MINI LOW SULPHUR GASOIL FUTURES USD 320 320 10 metric tonnes 0.25 = US$2.50 452                  GM

IFSG 0800-0600 MINI ONSHORE RENMINBI FUTURES USD 900 900 100,000 Yuan 0.00001= USD 1 1,270               CNM

IFSG 0800-0600 US DOLLAR/ SINGAPORE DOLLAR FUTURES USD 3450 3450 100,000 USD 0.0001 = SG$ 10 4,868               SDS

IFSG 0800-0600 MINI U.S. DOLLAR INDEX FUTURES USD 540 540 US $200 x index 0.005 = US$1 762                  SDX

IFSG 0800-0600 INDONESIAN RUPIAH/ US DOLLAR FUTURES USD 3900 3900 IDR 1,000,000,000 0.0001 = US$10 5,503               SID

IFSG 0800-0600 MALAYSIAN RINGGIT/ US DOLLAR FUTURES USD 7215 7215 MYR 500,000 0.00001 = US$ 5 10,181             SMD

MALAYSIA ,HONG KONG, KOREA  & JAPAN FUTURES CONTRACTS

HKFE 0900-1630; 1715- 2345 USD/CNH Futures 美金人民币期货 CNH 34496 34496 US$100,000 0.0001=CNH10 7,061               CUS

HKFE 0915-1200; 1300-1630; 1715-2345 HANG SENG INDEX 恒生指数 HKD 74750 74750 HSI x HK$50 1 pt= HK$50 13,586             HS

HKFE 0915-1200; 1300-1630; 1715-2345 MINI HANG SENG 小型恒生指数 HKD 14950 14950 HSI X HK$10 1 pt= HK$10 2,717               MHI

HKFE 0915-1200; 1300-1630; 1715-2345 H-share Index Futures H股指数期货 HKD 32600 32600 HSCEI x HK$50 1 pt= HK$50 5,925               HCEI

HKFE 0915-1200; 1300-1630; 1715-2345 MINI H-share Index Futures 小型H股指数期货 HKD 6520 6520 HSCEI x HK$10 1 pt= HK$10 1,185               MCH

HKFE 0915-1200; 1300-1630 CES CHINA 120 INDEX 中华交易服务中国120指数 HKD 25350 25350 Index x HK$50 0.5 pt= HK$25 4,607               CHH

HKFE 0900-1630; 1715-0100 LONDON ALUMINIUM MINI FUTURES 伦敦小型铝 CNH 7305 7305 5 tonnes 1=RMB5 1,495               LRA

HKFE 0900-1630; 1715-0100 LONDON COPPER MINI FUTURES 伦敦小型铜 CNH 19950 19950 5 tonnes 1=RMB10 4,084               LRC

HKFE 0900-1630; 1715-0100 LONDON ZINC MINI FUTURES 伦敦小型锌 CNH 11550 11550 5 tonnes 1=RMB5 2,364               LRZ

BURSA 0900-1230; 1430-1900 GOLD 黄金 MYR 800 800 100 grams 1 tick = MYR 5 254                  FGLD

BURSA 0845-1245; 1430-1715 KLCI Index Futures 吉隆坡综合指数 MYR 4000 4000 MYR50XINDEX 0.5 = MYR25 1,270               KLI

BURSA 1030-1230; 1500-1800 Crude Palm Oil 棕榈油 MYR 5500 5500 25 tonnes 1=MYR25 1,746               PO

BURSA 0900-1200; 1330-1800 RBD Palm Olein 棕榈精炼油 USD 1950 1950 25 tonnes 1=US$12.50 2,752               FPOL

BURSA 0900-1230; 1430-1800 5 YEAR MALAYSIAN GOVERNMENT SECURITIES MYR 900 900 MYR 100,000 0.01= MYR10 286                  FMG5

KRX 0800-1445 KOSPI 韩国综合指数 WON 8.25% 5.50% KRW500k x KOSPI200 0.05 points (=KRW25,000) 8.25% KS

Note: KOSPI trading hours on last trading day is 0800-1350

Note: USD/CNH Futures trading hours on last trading day is 0900-1100

OSE (JPX) 0745-1415; 1530-0430 Nikkei 日经指数 JPY 780000 780000 Nikkei Stk Ave x Y1000 10 pt = Y10000 9,658               NK

OSE (JPX) 0745-1415; 1530-0430 Osaka Nikkei 225 Mini 小型日经指数 JPY 78000 78000 Nikkei 225 x Y100 5 pt (1 tick) = Y500 966                  MININK

OSE (JPX) 0745-1415; 1530-0430 JPX-NIKKEI INDEX 400 JPY 54000 54000 Nikkei 400 x Y100 5 pt (1 tick) = Y500 669                  JP400

TFX 0745-1030; 1130-1430; 1430-1900 Euroyen 欧洲日圆 JPY 20000 20000 Yen100mio 1 pt = Y250000 248                  EY

OSE (JPX) 0745-1002; 1130-1402; 1430-0430 Japanese Govt Bond 日本国债 JPY 690000 690000 Yen100mio 0.01 pt = Y10000 8,544               JGB

OSE (JPX) 0800-1415; 1530-0430 Tokyo Price Weighted Index 东京价格加权指数 JPY 600000 600000 10,000Y x TOPIX INDEX 0.5 pt - Y5000 7,429               TOPIX

OSE (JPX) 0800-1415; 1530-0430 Mini Tokyo Price Weighted Index 小型东京价格加权指数 JPY 60000 60000 1000Y x INDEX 0.25 pt = Y250 743                  TOPIXM

TOCOM 0745-1415; 1530-0430 Gold 东京金 JPY 102000 102000 1 kg (1000g) JPY 1/gram=JPY1000 1,263               JAU

TOCOM 0745-1415; 1530-0430 Gold Rolling Spot JPY 10200 10200 100g JPY 1/gram=JPY100 126                  JAUCFD

TOCOM 0745-1415; 1530-0430 Silver 东京银 JPY 45000 45000 10kg JPY 0.1/10 grams=JPY100 557                  JSV

TOCOM 0745-1415; 1530-0430 Platinum 东京白金 JPY 66000 66000 500g JPY 1/gram=JPY500 817                  JPL

TOCOM 0745-1415; 1530-0430 Palladium 东京钯金 JPY 100000 100000 500g JPY 1/gram=JPY500 1,238               JPA

TOCOM 0745-1415; 1530-0430 Gasoline 东京汽油 JPY 140000 140000 50 kl JPY 10/kl=JPY500 1,733               JGL

TOCOM 0745-1415; 1530-0430 Kerosene 东京煤油 JPY 140000 140000 50 kl JPY 10/kl=JPY500 1,733               JKE

TOCOM 0745-1415; 1530-0430 Dubai Crude Oil 东京原油 JPY 145000 145000 50 kl JPY 10/kl=JPY500 1,795               JCO

TOCOM 0745-1415; 1530-1800 Rubber 东京橡胶 JPY 105000 105000 5,000 kg JPY 0.1/kg=JPY500 1,300               JRU

THAILAND FUTURES CONTRACTS

TFEX 1045-1330; 1515-1755; 2030-2330 50 BAHT GOLD FUTURES 泰国黄金50 THB 32400 28800 50 Thai Gold Baht (762.2g) THB 10 (or THB 500 per contract) 1,302               GF

TFEX 1045-1330; 1515-1755; 2030-2330 10 BAHT GOLD FUTURES 泰国黄金10 THB 6480 5760 10 Thai Gold Baht (152.44g) THB 10 (or THB 100 per contract) 260                  GF10

TFEX 1045-13.30; 1515-1755 SET S50 股指期货 THB 6075 5400 THB 200 Per Index Point 0.1 Index Point (or THB 20 per contract) 244                  S50

TAIWAN FUTURES

TAIFEX 0845-1615 USD/CNT FX FUTURES 小型美元兑人民币期货 CNH 7100 7100 USD 20,000 0.0001 = RMB 2 1,453               RTF

TAIFEX 0845-1615 USD/CNH FX FUTURES 美元兑人民币期货 CNH 35464 35464 USD 100,000 0.0001 = RMB 10 7,259               RHF

TAIFEX 0845-1345

TAIWAN STOCK EXCHANGE ELECTRONIC SECTOR 

INDEX 电子期货 TWD 68000 68000 NTD 4,000 X index 0.05 = NTD 200 3,108               TE

TAIFEX 0845-1345 TAIWAN STOCK EXCHANGE FINANCE SECTOR INDEX 金融期货 TWD 53000 53000 NTD 1,000 X index 0.02 = NTD 200 2,422               TF

TAIFEX 0845-1345

TAIWAN STOCK EXCHANGE CAPITALIZATION 

WEIGHTED STOCK INDEX 台股期货 TWD 83000 83000 NTD 200 X index 1 = NTD 200 3,793               TX

MIDDLE EAST FUTURES CONTRACTS

DGCX 1100-0330 Indian Rupee-Dollar FX Futures 印度卢比期货 USD 600 600 INR 2,000,000 1 tick = US$ 2 847                  DINR

DGCX 1100-0330 MINI INDIAN RUPEE FUTURES 小型印度卢比期货 USD 60 60 INR 200,000 1 tick = US$ 0.20 85                    DINRM

DGCX 1100-0330 S&P BSE SENSEX USD 850 850 1 S&P BSE Sensex 1 index point = US$ 1 1,199               DBSX

DGCX 1100-0330 INDIA GOLD QUANTO USD 1050 1050 1 1 tick = US$ 1 1,482               DIG

DGCX 1100-0330 INDIAN RUPEE QUANTO USD 120 120 100 index points 1 tick = US$ 0.25 169                  DINRI

DGCX 1100-1900 DGCX MINI-POLYPROPYLENE (PLASTICS) USD 53 53 5 tonnes 1 tick = US$ 5 75                    DPPMM

US CURRENCIES FUTURES CONTRACTS SGD Based

CME (Globex) 0700-0600 AUSTRALIAN $ 澳元 USD 1650 1650 A$100,000 0.0001= US$10 2,328               AD

CME (Globex) 0700-0600 BRITISH POUND 英镑 USD 3025 3025 BP62,500 0.0001=US$6.25 4,269               BP

CME (Globex) 0700-0600 CANADIAN $ 加拿大元 USD 1320 1320 CD100,000 0.00005= US$5 1,863               CD

CME (Globex) 0700-0600 INDIAN RUPEE (INR/USD) 印度卢比期货 USD 1320 1320 INR 5 m 0.000001 = US$5.00 1,863               SIR

CME (Globex) 0700-0600 JAPANESE YEN 日圆 USD 4400 4400 Yen 12.5 m 0.0000005= US$6.25 6,209               JY

CME (Globex) 0700-0600 E-MINI JAPANESE YEN 小型日圆 USD 2200 2200 Yen 6.25 m 0.000001=US$6.25 3,105               J7

CME (Globex) 0700-0600 SWISS FRANC 瑞士法郎 USD 3630 3630 SF125,000 0.0001=US$12.50 5,122               SW

CME (Globex) 0700-0600 EURO $ 欧洲货币单位 USD 3025 3025 EU125,000 0.0001=US$12.50 4,269               EU

CME (Globex) 0700-0600 E-MINI EURO FX 小型欧洲货币单位 USD 1513 1513 EU62,500 0.0001=US$6.25 2,135               E7

CME (Globex) 0700-0600 NEW ZEALAND $ 新西兰元 USD 1540 1540 NZD100,000 0.0001= US$10 2,173               NZD

CME (Globex) 0700-0600 MEXICAN PESO 墨西哥比索 USD 1925 1925 500,000 PESO 0.00001=$5.00 2,716               MXP

CME (Globex) 0700-0600 USD/CNH FUTURES USD/CNH CNH 35420 35420 100,000 USD 0.0001 = 10 CNH 7,250               CNH

CME (Globex) 0700-0600 RENMINBI 人民币 USD 8888 8888 1,000,000 RMB 0.00001 = US$10.00 12,542             RMB

CME (Globex) 0700-0600 EURO/JAPANESE YEN FUTURES** 欧元/日元 JPY 451000 451000 EU 125,000 0.01 = JPY 1,250 5,584               EUROJY

CME (Globex) 0700-0600 E-micro AUD/USD 微型 AUD/USD USD 165 165 A$10,000 0.0001= US$1.00 233                  MAD

CME (Globex) 0700-0600 E-micro GBP/USD 微型 GBP/USD USD 303 303 BP6,250 0.0001=US$0.625 428                  MBP

CME (Globex) 0700-0600 E-micro INR/USD 微型 INR/USD USD 264 264 INR 1 m 0.000001 = US$1.00 373                  MIR

CME (Globex) 0700-0600 E-Micro Swiss Franc/Amercian Dollar 微型 CHF/USD USD 363 363 SF12,500 0.0001=US$1.25 506                  MSF

CME (Globex) 0700-0600 E-micro EUR/USD 微型 EUR/USD USD 303 303 EU12,500 0.0001=US$1.25 428                  MEU

CME (Globex) 0700-0600 EUR/GBP FUTURES 欧元/英镑 GBP 2970 2970 EU125,000 0.00005 = BP6.25 5,114               RP

ICE US 0900-0600 INDIAN RUPEE (INR/USD) 印度卢比 USD 825 825 INR 2 m 0.000001 = US$2.00 1,164               KIU

         

US ENERGY FUTURES CONTRACTS

NYMEX 2200-0330; 0700-0600 (Globex) CRUDE OIL 原油 USD 3190 3190 1000 barrel $0.01= $10 4,502               CL

NYMEX 2200-0330; 0700-0600 (Globex) NY Harbor ULSD 取暖油 USD 4565 4565 42000 gal 0.01cts= $4.20 6,442               HO

NYMEX 2200-0330; 0700-0600 (Globex) Henry Hub Natural Gas 天然气 USD 2420 2420 10000MMBtu $0.001= $0.25 3,415               NG

NYMEX 2200-0330; 0700-0600 (Globex) E-mini Natural Gas 小型天然气 USD 605 605 2500MMBtu $0.005= $12.50 854                  MININATGS

NYMEX 2200-0330; 0700-0600 (Globex) RBOB Gasoline 汽油 USD 5115 5115 42000gal 0.01cts=$4.20 7,218               RB

NYMEX 2200-0330; 0700-0600 (Globex) E-mini Crude Oil 小型原油 USD 1595 1595 500 barrel $0.025 per barrel ($12.50) 2,251               MINICRUDE

NYMEX 2200-0330; 0700-0600 (Globex) Brent Last Day Financial 布兰特原油 USD 3300 3300 1000 barrel $0.01= $10 4,657               BZ

US FINANCIALS FUTURES CONTRACTS

ICE US 0816-0600 mini MSCI EAFE INDEX USD 4620 4620 US$50 x Index 0.1 Index Points = US$5 6,520               MFS

ICE US 0816-0600 mini MSCI EMERGING MARKETS INDEX USD 2200 2200 US$50 x Index 0.1 Index Points = US$5 3,105               MME

CBOT 0530-0600, 0700-0515 (Globex) E-mini Dow ($5) 小型道琼斯指数 USD 4400 4400 US$5 x Index 1 tick= US$5 6,209               YM

CBOT 2120-0400; 0700-0600 (Globex) T-BOND 30年美国政府债券 USD 4840 4840 $100,000 1/32= $31.25 (1/32) 6,830               US

CBOT 2120-0400; 0700-0600 (Globex) TY (10 year T-Note) 10年美国政府债券 USD 1595 1595 $100,000 1/2 of 1/32= $15.625 2,251               TY

CBOT 2120-0400; 0700-0600 (Globex) FV (5 year T-Note) 5年美国政府债券 USD 935 935 $100,000 1/4 of 1/32= $7.8125 1,319               FV

CBOT 2120-0400; 0700-0600 (Globex) TU (2 year T-Note) 2年美国政府债券 USD 715 715 $200,000 1/4 of 1/32= $15.625 1,009               TU

CME 1000-0515,0700-0600 (Globex) USD NIKKEI 225 INDEX FUTURES 日经 USD 4840 4840 $5 x Nikkei225 5 pt= $25 6,830               NU

CME 0700-0600 (Globex) YEN-BASED NIKKEI 日圆日经 JPY 484000 484000 Y500 x Nikkei 5 pt= Y2500 5,993               NK

CME 2120-0400; 0700-0600 (Globex) EURO-$ 三个月欧洲美元 USD 693 693 $ 1 m 0.005= $12.50 978                  ED

CME 2230-0515;0530-0600, 0700-2215 (Globex) S & P 500 标准普尔500指数 USD 27500 27500 $250xS&P 0.10= $25 38,807             SP

ICE US 0900-0600 US$ INDEX 美元指数 USD 1980 1980 $1000 x Index 0.005= $5 2,794               DX

ICE US 0900-0700 E-MINI RUSSELL 2000 INDEX 小型罗素(Russell 2000)指数 USD 3630 3630 $50 X Index 0.1 = $5 5,122               RE

CME 0530-0600, 0700-0515 (Globex) EMINI S&P 小型标准普尔 USD 5500 5500 $50 X Index 0.25=$12.50 7,761               E-MINI S&P

CME(Globex) 0530-0600, 0700-0515 (Globex) E-mini NASDAQ 100 小型纳斯达克综合指数 USD 4290 4290 $20 X Index 0.25 = $5 6,054               NQ

CME(Globex) 0530-0600, 0700-0515 (Globex) E-MINI FTSE CHINA 50 INDEX FUTURES USD 1980 1980 $50 X Index 0.25=$12.50 2,794               FT5



US METALS FUTURES CONTRACTS SGD Based

COMEX 2120-0230; 0700-0600 (Globex) GOLD 黄金 USD 5280 5280 100 t.oz $0.10= $10 7,451               GD

COMEX 2125-0225; 0700-0600 (Globex) SILVER 白银 USD 6325 6325 5000 t.oz $0.005= $25 8,926               SV

COMEX 2125-0225; 0700-0600 (Globex) 1000 OZ. SILVER 1000盎司白银 USD 1265 1265 1000 t.oz $0.01= $10 1,785               SIL

COMEX 2110-0200; 0700-0600 (Globex) COPPER 铜 USD 3410 3410 25,000 lb 0.05cts= $12.50 4,812               HGCP

COMEX 0700-0600 (Globex) E-Mini Gold 小型黄金 USD 2640 2640 50 troy ounces $0.25= $12.50 3,725               QO

COMEX 0700-0600 (Globex) E-mini Silver 小型白银 USD 3163 3163 2500 troy ounces $0.0125= $31.25 4,463               QI

COMEX 0700-0600 (Globex) E-mini Copper 小型铜 USD 2558 2558 12500 pound 0.2cts= $25 3,610               QC

COMEX 2120-0230; 0700-0600 (Globex) E-micro Gold 小型黄金 USD 528 528 10 t.oz $0.10= $1 745                  MGC

COMEX 2120-0230; 0700-0600 (Globex) Gold Kilo Futures 钯金 USD 2547 2547 32.15 t.oz $0.10= $3.215 3,594               GCK

NYMEX 2120-0230; 0700-0600 (Globex) PALLADIUM 钯金 USD 4400 4400 100 t.oz $0.05= $5 6,209               PA

NYMEX 2120-0230; 0700-0600 (Globex) PLATINUM 铂金 USD 2640 2640 50 t.oz $0.10= $5 3,725               PL

ICE US 0900-0700 100 OZ. GOLD 100盎司金 USD 7260 7260 100 fine troy ounces $0.10 per t.oz = $10 10,245             ZG

ICE US 0900-0700 5000 OZ. SILVER 5000盎司银 USD 10725 10725 5,000 fine troy ounces $.001 per t.oz = $5 15,135             ZI

ICE US 0900-0700 MINI-SIZED GOLD 小型黄金 USD 1557 1557 32.15 fine troy oz $0.10/fine t.oz = $3.215 2,197               YG

ICE US 0900-0700 MINI-SIZED SILVER 小型白银 USD 1430 1430 1,000 troy ounces $0.001/t.oz = $1 2,018               YI

US AGRICULTURES FUTURES CONTRACTS

CBOT 2230-0320; 0900-0320 (Globex) CORN 玉米 USD 990 990 5000 bush 0.25cts= $12.50 1,397               C

CBOT 2230-0345; 0900-0345 (Globex) MINI CORN 小型玉米 USD 198 198 1000 bush 0.125cts= $1.25 279                  YC

CBOT 2230-0320; 0900-0320 (Globex) SOYBEANS 大豆 USD 2310 2310 5000 bush 0.25cts= $12.50 3,260               S

CBOT 2230-0345; 0900-0345 (Globex) MINI SOYBEANS 小型大豆 USD 462 462 1000 bush 0.125cts= $1.25 652                  XB

CBOT 2230-0320; 0900-0320 (Globex) SOYBEAN OIL 豆油 USD 1045 1045 60000 lb 0.01cts= $6 1,475               BO

CBOT 2230-0320; 0900-0320 (Globex) SOYBEAN MEAL 豆粕（豆粉） USD 1980 1980 100 ton $0.10= $10 2,794               SM

CBOT 2230-0320; 0900-0320 (Globex) OATS 燕麦 USD 770 770 5000 bush 0.25cts= $12.50 1,087               O

CBOT 2230-0320; 0900-0320 (Globex) WHEAT 小麦 USD 1100 1100 5000 bush 0.25cts= $12.50 1,552               W

CBOT 2230-0345; 0900-0345 (Globex) MINI WHEAT 小型小麦 USD 220 220 1000 bush 0.125cts= $1.25 310                  YW

CBOT 2230-0320; 0900-0320 (Globex) ROUGH RICE 白米 USD 1045 1045 2000 cwt 0.50cts=$10 1,475               RR

CME
2305-0300; MON 2305- SAT 0355:                 

Daily break from 0600 to 2200 (Globex) 
LIVE CATTLE 活牛 USD 1705 1705 40,000 lb 0.025cts = $10 2,406               LC

CME
2305-0300; MON 2305- SAT 0355:                 

Daily break from 0600 to 2200 (Globex) 
LEAN HOG 瘦肉猪 USD 1320 1320 40000 lb 0.025cts = $10 1,863               LH

CME
2305-0300; MON 2305- SAT 0355:                 

Daily break from 0600 to 2200 (Globex) 
FEEDER CATTLE 肉牛 USD 3300 3300 50000 lb 0.025cts= $12.50 4,657               FC

CME
2305-0310; MON 0700- SAT 0355:                 

Daily break from 0600 to 0700 (Globex) 
CLASS III MILK USD 1485 1485 200000 lb 0.01cts = $20.00 2,096               DA

ICE US 1000-0320 COTTON 棉花 USD 1650 1650 50,000 lb 0.01cts = $5 2,328               CT

ICE US 2100-0300 ORANGE JUICE 橘汁 USD 2145 2145 15000 lb 0.05cts = $7.50 3,027               OJ

ICE US 1745-0230 COCOA 可可豆 USD 1595 1595 10 met. ton $1 = $10 2,251               CC

ICE US 1715-0230 COFFEE 咖啡 USD 2970 2970 37,500 lb 0.05cts = $18.75 4,191               KC

ICE US 1630-0200 SUGAR #11 糖 #11 USD 1540 1540 112000 lb 0.01cts = $11.20 2,173               SB

Note: Temporary change of opening time for Cocoa, Coffee and Sugar No.11 from Mon, Oct 31 to Fri, Nov 4, 2016

US FOREST PRODUCT CONTRACTS

CME MON 2300- FRI 0600; FRI 2300 - SAT 0355 LUMBER 110 USD 1815 1815 110,000 bd feet 0.1 = $11 2,561               NL

EUROPE  FUTURES CONTRACTS

ICE EUROPE 1600-0200 LONG GILTS 英国政府债券 GBP 2530 2530 BP100,000 0.01 = BP10.00 4,357               GL

ICE EUROPE 1530-0200 SHORT STERLING 短期英镑（利率） GBP 402 402 BP500,000 0.01 = BP12.50 692                  SS

ICE EUROPE 0900-0500 FTSE 100 英国伦敦金融时报百种指数 GBP 4483 4483 BP10 x Index 0.5  = BP5.00 7,720               FT

ICE EUROPE 0900-1445,1500-0500 EURIBOR EUR 589 589 EUR 100,000 0.005=EUR12.5 878                  FEI

ICE EUROPE 1730-0050 COCOA 可可 GBP 1210 1210 10 tonnes 1 = GBP10.00 2,084               CO

ICE EUROPE 1700-0130 ROBUSTA COFFEE 咖啡 USD 1419 1419 10 tonnes 1 = USD 10.00 2,002               RC

ICE EUROPE 1645-0155 SUGAR 白糖 USD 2028 2028 50 tonnes 0.1 = USD 5.00 2,862               SU

EURONEXT PARIS 1600-0600 CAC40 法国40种股票连续标价指数 EUR 3210 3210 EUR10 x Index 0.5 = EUR5 4,787               CAC40

EUREX 1450-0500 DAX 法兰克福DAX指数 EUR 22688 22688 EUR25 x Index 0.5 = EUR12.50 33,835             FDAX

EUREX 1450-0500 MINI-DAX EUR 4538 4538 EUR5 x Index 1 = EUR5 6,768               FDXM

EUREX 1450-0500 Euro STX-50 道琼欧盟50指数 EUR 2472 2472 EUR10 x Index 1 = EUR10 3,686               FESX

EUREX 1450-0500 STX-50 道琼50指数 EUR 1984 1984 EUR10 x Index 1 = EUR10 2,959               FSTX

EUREX 1450-0500 EURO SCHATZ EUR 212 212 EUR 100,000 0.005=EUR5 316                  FGBS

EUREX 1450-0500 Euro-Bunds 欧元债券 EUR 2570 2570 EUR 100,000 0.01 = EUR10 3,833               EB

EUREX 1450-0500 SMI 瑞士市场指数 CHF 4369 4369 CHF10 x Index 1 = CHF10 6,085               SMI

EUREX 1450-0500 EURO-BOBL Futures EUR 1095 1095 EUR 100,000 0.01 = EUR10 1,633               FGBM

EUREX 1500-0200 EURO BTP Futures EUR 3563 3563 EUR 100,000 0.01 = EUR10 5,314               FBTP

ICE EUROPE 0900-0700 IPE Brent Crude Oil IPE布兰特原油 USD 4400 4400 1000 barrel 0.01 = USD10 6,209               BC

ICE EUROPE 0900-0700 IPE Gas Oil IPE柴油 USD 3520 3520 100 metric tonnes 0.25 = USD25 4,967               GO

ICE EUROPE 0900-0700 WTI LIGHT SWEET CRUDE OIL 西德州轻质原油 USD 4400 4400 1,000 barrels $0.01= $10 6,209               WTI

AUSTRALIA FUTURES

SFE (ASX) 0650-1330; 1410-0400 SPI200 Index Futures AUD 6400 6400 A$25 x Index One index point (A$25) 6,854               AP

SFE (ASX) 0534-1330; 1414-0400 ASX 30 DAY INTERBANK CASH RATE 股价指数200期货 AUD 300 300 Notional sum of AUD3,000,000 0.01% = AUD24.66 321                  IB

SFE (ASX) 0532-1330; 1412-0400 10 YEAR COMMONWEALTH TREASURY BOND FUTURES 10年国债期货 AUD 2700 2700 A$100,000 0.005 = AUD47 2,892               XT

SFE (ASX) 0530-1330; 1410-0400 3 YEAR COMMONWEALTH TREASURY BOND FUTURES 3年国债期货 AUD 800 800 A$100,000 0.01 = AUD30 857                  YT

SPOT FOREIGN EXCHANGE & GOLD/SILVER USD based

SPOT FX MON 0500- SAT 0500 AUD/CAN AUD 2000 2000 AUD100,000 0.0001 = CAN 10 1,518               AUD/CAN

AUD/CHF AUD 4000 3600 AUD100,000 0.0001 = CHF 10 3,035               AUD/CHF

AUD/JPY AUD 4900 4900 AUD100,000 0.01 = YEN 1000 3,718               AUD/JPY

AUD/NZD AUD 2300 2300 AUD100,000 0.0001 = NZD 10 1,745               AUD/NZD

AUD/SGD AUD 4000 3600 AUD100,000 0.0001 = SGD 10 3,035               AUD/SGD

AUD/USD AUD 3700 3700 AUD100,000 0.0001 = USD 10 2,808               AUD/USD

CAN/CHF CAN 4000 3600 CAN100,000 0.0001 = CHF 10 2,982               CAN/CHF

CAN/JPY CAN 4000 4000 CAN100,000 0.01 = YEN 1000 2,982               CAN/JPY

CAN/SGD CAN 4000 3600 CAN100,000 0.0001 = SGD 10 2,982               CAN/SGD

CHF/JPY CHF 3600 3600 CHF100,000 0.01 = YEN 1000 3,552               CHF/JPY

CHF/SGD CHF 4000 3600 CHF100,000 0.0001 = SGD 10 3,947               CHF/SGD

EUR/AUD EUR 2800 2800 EUR100,000 0.0001 = AUD 10 2,959               EUR/AUD

EUR/CAN EUR 2400 2400 EUR100,000 0.0001 = CAN 10 2,536               EUR/CAN

EUR/CHF EUR 2200 2200 EUR100,000 0.0001 = CHF 10 2,325               EUR/CHF

EUR/GBP EUR 2900 2900 EUR100,000 0.0001 = GBP 10 3,064               EUR/GBP

EUR/JPY EUR 3200 3200 EUR100,000 0.01 = YEN 1000 3,381               EUR/JPY

EUR/NZD EUR 4000 3600 EUR100,000 0.0001 = NZD 10 4,227               EUR/NZD

EUR/SGD EUR 4000 3600 EUR100,000 0.0001 = SGD 10 4,227               EUR/SGD

EUR/USD EUR 2500 2500 EUR100,000 0.0001 = USD 10 2,642               EUR/USD

GBP/AUD GBP 5000 5000 GBP100,000 0.0001 = AUD 10 6,100               GBP/AUD

GBP/CAN GBP 4500 4500 GBP100,000 0.0001 = CAN 10 5,490               GBP/CAN

GBP/CHF GBP 4000 4000 GBP100,000 0.0001 = CHF 10 4,880               GBP/CHF

GBP/JPY GBP 5100 5100 GBP100,000 0.01 = YEN 1000 6,222               GBP/JPY

GBP/NZD GBP 6500 6500 GBP100,000 0.0001 = NZD 10 7,930               GBP/NZD

GBP/SGD GBP 4000 3600 GBP100,000 0.0001 = SGD 10 4,880               GBP/SGD

GBP/USD GBP 4200 4200 GBP100,000 0.0001 = USD 10 5,124               GBP/USD

NZD/CAN NZD 4000 3600 NZD100,000 0.0001 = CAN 10 2,782               NZD/CAN

NZD/CHF NZD 4000 3600 NZD100,000 0.0001 = CHF 10 2,782               NZD/CHF

NZD/JPY NZD 4400 4400 NZD100,000 0.01 = YEN 1000 3,060               NZD/JPY

NZD/SGD NZD 4000 3600 NZD100,000 0.0001 = SGD 10 2,782               NZD/SGD

NZD/USD NZD 2400 2400 NZD100,000 0.0001 = USD 10 1,669               NZD/USD

SGD/JPY SGD 4000 3600 SGD100,000 0.01 = YEN 1000 2,835               SGD/JPY

USD/CAN USD 2000 2000 USD100,000 0.0001 = CAN 10 2,000               USD/CAN

USD/CHF USD 3100 3100 USD100,000 0.0001 = CHF 10 3,100               USD/CHF

USD/CNH USD 5000 5000 USD100,000 0.0001 = CNH 10 5,000               USD/CNH

USD/JPY USD 3900 3900 USD100,000 0.01 = YEN 1000 3,900               USD/JPY

USD/SGD USD 3000 3000 USD100,000 0.0001 = SGD 10 3,000               USD/SGD

Available on FX365/FX Trader/FLEX

USD/HKD USD 10000 10000 USD100,000 0.0001 = HKD 10 10,000             USD/HKD

USD/TRY USD 4100 4100 USD100,000 0.0001 = TRY 10 4,100               USD/TRY

USD/ZAR USD 5600 5600 USD100,000 0.0001 = ZAR 10 5,600               USD/ZAR

EUR/TRY EUR 4000 4000 EUR100,000 0.0001 = TRY 10 4,227               EUR/TRY

HKD/JPY HKD 10000 10000 HKD100,000 0.001 = YEN 100 1,288               HKD/JPY

NOK/JPY NOK 15000 13700 NOK100,000 0.001 = YEN 100 1,775               NOK/JPY

TRY/JPY TRY 4000 3600 TRY100,000 0.01 = YEN 1000 1,087               TRY/JPY

ZAR/JPY ZAR 12000 9600 ZAR100,000 0.01 = YEN 1000 925                  ZAR/JPY

GBP/HKD GBP 10000 10000 GBP100,000 0.0001 = HKD 10 12,200             GBP/HKD

Available on FLEX

EUR/CNH EUR 5000 5000 EUR100,000 0.0001 = CNH 10 5,283               EUR/CNH

*Please note that the margin requirements for all Forex pairs are in US$ equivalent
MINI FX USD based

SPOT FX MON 0500- SAT 0500 $AD/$NZ AUD 230 230 AUD10,000 0.0001 = NZD 1 175                  $AD/$NZ

$AD/$US AUD 370 370 AUD10,000 0.0001 = USD 1 281                  $AD/$US

$AD/SGD AUD 400 360 AUD10,000 0.0001 = SGD 1 304                  $AD/SGD

$AD/YEN AUD 490 490 AUD10,000 0.01 = YEN 100 372                  $AD/YEN

$AD/CHF AUD 400 360 AUD10,000 0.0001 = CHF 1 304                  $AD/CHF

$AD/$CD AUD 200 200 AUD10,000 0.0001 = CAN 1 152                  $AD/$CD

$BP/$AD GBP 500 500 GBP10,000 0.0001 = AUD 1 610                  $BP/$AD

$BP/$CD GBP 450 450 GBP10,000 0.0001 = CAD 1 549                  $BP/$CD

$BP/$NZ GBP 650 650 GBP10,000 0.0001 = NZD 1 793                  $BP/$NZ

$BP/$US GBP 420 420 GBP10,000 0.0001 = USD 1 512                  $BP/$US

$BP/CHF GBP 400 400 GBP10,000 0.0001 = CHF 1 488                  $BP/CHF

$BP/SGD GBP 400 360 GBP10,000 0.0001 = SGD 1 488                  $BP/SGD

$BP/YEN GBP 510 510 GBP10,000 0.01 = YEN 100 622                  $BP/YEN

$CD/YEN CAN 400 400 CAN10,000 0.01 = YEN 100 298                  $CD/YEN

$CD/CHF CAN 400 360 CAN10,000 0.0001 = CHF 1 298                  $CD/CHF

$CD/SGD CAN 400 360 CAN10,000 0.0001 = SGD 1 298                  $AD/$CD

$EU/$AD EUR 280 280 EUR10,000 0.0001 = AUD 1 296                  $EU/$AD

$EU/$CD EUR 240 240 EUR10,000 0.0001 = CAD 1 254                  $EU/$CD

$EU/$BP EUR 290 290 EUR10,000 0.0001 = GBP1 306                  $EU/$BP

$EU/$NZ EUR 400 360 EUR10,000 0.0001 = NZD 1 423                  $EU/$NZ

$EU/$US EUR 250 250 EUR10,000 0.0001 = USD 1 264                  $EU/$US

$EU/CHF EUR 220 220 EUR10,000 0.0001 = CHF 1 232                  $EU/CHF

$EU/SGD EUR 400 360 EUR10,000 0.0001 = SGD 1 423                  $EU/SGD

$EU/YEN EUR 320 320 EUR10,000 0.01 = YEN 100 338                  $EU/YEN

$NZ/$US NZD 240 240 NZD10,000 0.0001 = USD 1 167                  $NZ/$US

$NZ/SGD NZD 400 360 NZD10,000 0.0001 = SGD 1 278                  $NZ/SGD

$NZ/YEN NZD 440 440 NZD10,000 0.01 = YEN 100 306                  $NZ/YEN

$NZ/$CD NZD 400 360 NZD10,000 0.0001 = CAN 1 278                  $NZ/$CD

$NZ/CHF NZD 400 360 NZD10,000 0.0001 = CHF 1 278                  $NZ/CHF

$SF/SGD CHF 400 360 CHF10,000 0.0001 = SGD 1 395                  $SF/SGD

$SF/YEN CHF 360 360 CHF10,000 0.01 = YEN 100 355                  $SF/YEN

$SG/YEN SGD 400 360 SGD10,000 0.01 = YEN 100 283                  $SG/YEN

$US/$CD USD 200 200 USD10,000 0.0001 = CAN 1 200                  $US/$CD

$US/CHF USD 310 310 USD10,000 0.0001 = CHF 1 310                  $US/CHF

$US/CNH USD 500 500 USD10,000 0.0001 = CNH 1 500                  $US/CNH

$US/SGD USD 300 300 USD10,000 0.0001 = SGD 1 300                  $US/SGD

$US/YEN USD 390 390 USD10,000 0.01 = YEN 100 390                  $US/YEN



*Please note that the margin requirements for all Forex pairs are in US$ equivalent

LOCO LDN MON 0600- SAT 0500 LOCO GD USD 5280 5280 100 t.oz $0.05= US$5 5,280               LOCO GD

LOCO SI USD 6325 6325 5000 t.oz $0.0025= US$12.50 6,325               LOCO SI

Available on FX365/FX Trader

MICRO GD – 1 OZ USD 52.8 52.8 1 t.oz $0.05= US$0.05 52.80               LOCO GD

MICRO SI – 50 OZ USD 63.25 63.25 50 t.oz $0.0025= US$0.125 63.25               LOCO SI

Available on POEMS

LLGLD MON 0600- SAT 0500 LLGLD - 10 OZ USD 528 528 10 t.oz $0.05= US$0.5 528                  LLGLD - 10oz

MON 0600- SAT 0500 GOLD DIRECT USD 1034 53 1 t.oz $0.05= US$0.05 1,034               GOLD DIRECT

LLSLV MON 0600- SAT 0500 LLSLV USD 1265 1265 1000 t.oz $0.0025= US$2.50 1,265               LLSLV

MON 0600- SAT 0500 SILVER DIRECT USD 745 64 50 t.oz $0.0025= US$0.125 745                  SILVER DIRECT
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