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&1 IRERSSEIT. BT RIREPHAS RARRIEZ AR (1.15)

- Current Current New New
ce REETEs Peseiien Craige (80 Initial  Maintenance Initial Maintenance
Outright Rates

FX-Outright Rates

E-MICRO CHF/USD FUTURES(MSF)

MSF Spec Increase  USD 248 225 495 450
MSF  Hedge/ Increase USD 225 225 450 450
Member
EURO FX/SF FUTURES(RF)
RF Spec Increase CHF 1,485 1,350 2,970 2,700
RF Bl Increase  CHF 1,350 1,350 2,700 2,700
Member
SWISS FRANCE FUTURES(SF)
SF Spec Increase  USD 2,475 2,250 4,950 4,500
Hedge/
SF Mo Increase  USD 2,250 2,250 4,500 4,500
Tier " Current " New
Rate Type Description Change Current Initial NS New Initial T
Volatility Scan(volScan)Rate
FX-Volatility Scan(volScan)Rate
CROSS RATE EURO FX/SWISS FRANC(RF,RF)-volScan
Clearing
NMEnifesr FEE Increase 0.040 0.080
SWISS FRANC(MSF,SF,SFYS)-volScan
Clesiing Increase 0.025 0.050

Member Rate

RIS THE L H 14 HNE &, ABENYIG KGR RIE S KT
i EfRm2/%°; (2) 1A 15HA 2981 A 14 HEY 338 i ¢ FlEHE KK
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7t SPAN 7N P B & i g o xR, CMEEEMH 4 A 24 Hild
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&2

CC Rate Type Description Change
Outright Rates

ISO

mBRSSETT. BRIT RIRERHALI R AR RIEZ AR (1.16)

Current New New
Maintenance Initial  Maintenance

Current
Initial

FX-Outright Rates

E-MICRO CHF/USD FUTURES(MSF)

MSF Spec Increase  USD 495 450 743 675
Hedge/
MSF s Increase  USD 450 450 675 675
EURO FX/SF FUTURES(RF)
RF Spec Increase CHF 2,970 2,700 4,455 4,050
Hedge/
RF s Increase CHF 2,700 2,700 4,050 4,050
SWISS FRANCE FUTURES(SF)
SF Spec Increase  USD 4,950 4,500 7,425 6,750
gz kg Increase  USD 4,500 4500 6,750 6,750
Member
Tier . Current - New
Rate Type Description Change Current Initial M ETETEs New Initial T -,
Volatility Scan(volScan)Rate
FX-Volatility Scan(volScan)Rate
CROSS RATE EURO FX/SWISS FRANC(RF,RF)-volScan
Clearing
Vil Bt Increase 0.080 0.120
SWISS FRANC(MSF,SF,SF,YS)-volScan
Clelilig] Increase 0.050 0.080

Member Rate
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TLUBWIAE. HAh, BCC kg R3 KTHEE. RELZETKRATHERIEZERR (6.17)

43 \ 9 o Current Current New New
{17 CME Rule 589 DA H1 GCC * I/ CC  RateType Description Change I1SO o™ oo o |l Maintenance
SAFEAE (M HEW), RAEE iRz S
FX-Outright Rates

RERET, TETEZEHAER, EURO FX/BP FUTURE(RP)
. N N RP Spec Increase GBP 2,640 2,400 3,300 3,000
LR 50 SR AT (5 fEL R R DA R

RP Mo Increase GBP 2,400 2,400 3,000 3,000
Lo s (b (RS =
*ﬂ@ﬁ%{ﬁ*ﬁ{ﬁﬁ]ﬁﬁ%ﬂ\ {%igf‘?’i%\ BP Spec Increase USD 2,420 2,200 2,805 2,550

B Increase  USD 2,200 2,200 2,550 2,550

Member
E-MICRO GBP/USD FUTURES(M6B)

(EPRSZ (A 5 3 PR A1 B 7 i 25 R

(3) BRI EEIBIINCHEE M6B  Spec Increase USD 242 220 281 255
o . Hedge/
ﬂl{fl‘*ﬁ?&’ﬁﬂl}ﬁ%u |§_YME M6B Mimloar Increase  USD 220 220 255 255
BPJY FUTURE(BY)
2015 £|5 1 H 21 H GcC X¢ M\ BY Spec Increase JPY 759,000 690,000 825,000 750,000
RATNERR, %1 5 AE WU R R BY ,\;'eeg]%egr Increase  JPY 690,000 690,000 750,000 750,000
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SZILTFEFE o

CME £t X R E RN E 41
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R4 BTHREE. REAETKATHERIEZAER (6.27)

P Current Current New New
CC  RateType Description  Change  1SO i Maintenance  Initial  Maintenance
Outright Rates
FX-Outright Rates
EURO FX/BP FUTURE(RP)
RP Spec Increase GBP 3,300 3,000 3,933 8ISl
Hedge/
RP e Increase GBP 3,000 3,000 3,575 3,575
BRITISH POUND FUTURES(BP)
BP Spec Increase USD 2,805 2,550 3,960 3,600
Hedge/
BP o Increase USD 2,550 2,550 3,600 3,600
E-MICRO GBP/USD FUTURES(M6B)
MeB Spec Increase USD 281 255 396 360
Meg  Hedge/ Increase USD 255 255 360 360
Member
BPJY FUTURE(BY)
BY Spec Increase JPY 759,000 690,000 825,000 750,000
Hedge/
BY Member Increase  JPY 690,000 690,000 750,000 750,000

ST B 2028 G W1 U B AR AR ATE
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49% ; G s T IIT (ELAE R AR A
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BEPREEIE R Z 0 CRAR EEREE) ©
SERRB TR R . B 2020 £ 3 A 25
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Hrp, 2019 SERE R & 346444 T F,
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20 HF, FraLEsEng 10 5F, SFFF
o 10 7, BEHME P or A LR 19
PMEZEMHX . REHA T P2 (Futures

Industry Association, FIA) % i, &
JE I 9T 6T 2 R A B (SR T 5 [ 1 e
i H7 %2 51 B Il (West Texas Intermediate
Crude Oil, WTI) FIAi 4% 5 (Brent)
MEBREE = RO, Har, Lk
It & 2 S NG as, 5 [ bRy
CREFE RS, TR LN I B i
UEIAR,  RE— & P B2 3t S e A [ 75 21
KX TR, AR5 AR BT RE
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EARAZ AR SR A T EATAEM TR, H
B R AL TR AT (EHR LR
ST 1 T ek (5 FH 7 B O 1) R0 ) e 41T )

IR, IR B R R
WA R, TSRS AR S
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LN AT EFARE IR DR A
WIS I B AR . AT
T F BRI R T 2
REERIAT R G E R, SGEHE
BEMREZR, s lEEs

LS RME, FFER TSGR WA .

Z. WEREIKT EHBR
(=X

(=) ARSI HR BEAE L

1L WRMYIR EERE LGS
1T P B

2019 £F 4 [ 6 B R L BE )
2018 fFJiKIN 8.31 {2 / £F, F+ % 8.60

KX / BB

e/ . AR 2TE 1
b, &6 37 FME i,
— RN T RE ) 2 1.45 {2 / £,
b EHOTIR R REL) 50%, A
ERATPHEL 17%, (ARSI EFR
BRI Tk A R 2/ N

2. HORBENSN WERIBIL
& EZRRR

B CEAY 2015FE2H9IHE

&1 2019 FESIFMIG Fim#EOER (k)
#ORAERAI 2019 £5 2019 F5 2019 &5 2019 FEREM 2020 £5

FS 2REBRM IE|=]

1 RIPAKL W ZRIRIT IR
2 FEEWL WIZRIRST R
3 BRAEWL W ZRIMSTHRT
4 TERY WIZRIMST IR
5 FR{L3ASE FREH
6 LERW W ZRIRIT IR
7 PNGIN A= WIZRIRIT IR
8 mEANK W ZRIBST MR
9 eFEal W ZRIR IR
10 SHEMT W ZRIR TR
11 EIREH W ZRIR T
12 f L T W AR R
13 wBAEEWK RIS IR
14 ERES LIZRIHEIT IR
15 =EERAak W ZRIRIT IR
16 &iEal W ZRIRIT IR
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1 Bank Nifty BZf5HAM, ENEERIEERZ S (NSE) 5 1782.13 1374.40 29.7%
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6 Kospi 200 5T, FHEZZ AT (KRX) igizt 341.14 336.87 1.3%
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8 ETRETHAMEE, BEMRZS (MOEX) INE 315.11 175.65 79.4%
9 %mfﬁEﬂFf}ﬁttﬁﬁ‘f, EEERIEERZSET (NSE)  4NC 307.46 273.86 12.3%
10 h\jt5oo T XIRERSR, Zmamlzz5AT (CME) %35 288.38 200.35 43.9%
11 T/J\KJE,HHF'\, BEEzZSE (B3) INE 272.06 165.35 64.5%
12 B%&HMEF*%JKHH%, AR SET (B3) Pk 266.21 185.89 43.2%
13 10 FHAE RIS, = etz S AT (CBOT) FZE 236.21 225.49 4.8%
14 BUMETIESE 50 Hﬂ ﬁ,\, EA,IIHﬁiéfsa%ﬁﬁ (Eurex)  B&¥5 220.35 146.07 50.9%
15 H#z 225 H{RERSR, RORZZ S AT lifEis 204.38 121.36 68.4%
16 FRi 500 BRFEHARY, zjm B A ZFr (CBOE) livgi=t 179.45 156.55 14.6%
17 FOMATHESE 50 IS HAM, WUMHEALRRZ SR (Eurex) B3R 178.46 134.70 32.5%
18 %ﬁ%Eﬂ/‘t‘*)ﬁttﬁﬁ‘“ ENE#H KA 5 AT (BSE) ANE 171.12 190.93 -10.4%
19 INEETTEIR, ZMEEa S AT Fl= 159.93 150.52 6.3%
20 %i?&EUFé)‘ﬁttﬁﬁﬂ, ENEHIIEERZAT (BSE)  SNC 159.26 300.85 -47.1%
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