R m

T i) fRE i EYH
(Fastmarkets)HA 5%

1. WESmBEHT?
ZEF SFastmarkets & 1F, BEZHM Li—R7IEIEYais %, BT ER SO AN EEXHRMI N, BEU TR

HiZg48
7IF — B =2 Mm(Fastmarkets) 8%
IPF — FaIL A8 (Fastmarkets) B 53

MEEY
71S — IS H(Fastmarkets)HA 673 & hEALT
IPS — ML EiFHEH (Fastmarkets) BA 53T 205 SR FA I E AR M8 R ER 5=

2. F@migitislRea?
AEY RIS EBNER AL, ANSLEENSETHNATNLANBRAHN. BABINCMANEIEABEAN
BIEARTIE, HEGLRMENEIBT MR AMENE, NESONBEMLRAIMER(CFRIZEEDY, BRBEABIN
Y, ABLL B — EEEABINE, BEE RIS RIS

3. NI ARHA?

BiZaY
7IF — il = ik (Fastmarkets)Ei 5%

fa L 2l (Fastmarkets) A 52 194nBY T B AFastmarkets & /8“2 R A INE R ENEN G270/ AM) " & ZNIE AR T
Fastmarkets{ I EYIMN IR S R M)E B ™78, 539 “AG-SYB-00327,

IPF — R ERREH (Fastmarkets)Bi R

EA L EimAEH (Fastmarkets) BRER AUARAY T 2 N Fastmarkets & #a Y “EAZNDH A A NG 2R ENE RS EY (ET/AM) " &, %M
&I T Fastmarkets{( 2 BBV ANM IR 5E T & HHiH@EM, KR “AG-PLM-0013",

MEA/LY
71S — FIE Sl (Fastmarkets)Hi 5534 & hHA SR

A &M (Fastmarkets) BRET X SHER ST, & BRE I S M (Fastmarkets)Bi 57 5 CBOT 2 MRITIEX | BHARE HMISBAAR N 2
BB E,

IPS — B EIEHH(Fastmarkets) i 534 3£t SR (I EiZHEHEA R

FA L EARAEH (Fastmarkets) BB XS 32 70 5 Sk PG I EAR MR HER DY, f BRES I EARAE M (Fastmarkets) B 57 5 32 70 5 Sk A 1L AR 1 H
BB ZENNE,

& CME Group
= 8 B


https://www.cmegroup.com/

4. WfTRERZLEEN

BiZAY
TIF — EBIEF ik (Fastmarkets)

I 2 M (Fastmarkets) BASR I SR AR E B M NirAIFastmarkets 2 A AN B EDENENIIBE A B M. FIHERALEENH,
BABHYNMBEENERIZION0.25% 7T,

IPF — B ERHEh(Fastmarkets) 55

[E3E, B L AR e (Fastmarkets) BASR YRR 45 BN 9 Fastmarkets BRI M A INE R EDE B ENENRIBAB N (BA
ERREOER0.25%7T) o

7IF — @IS jli(Fastmarkets) 8355 & IPFRI L E 4548l (Fastmarkets) i 55

)

2025F6 ARALGH M ITHETH

P—————— P————

_ FASTMARKE TS A 45 i13& 2% N & £ FASTMARKE TS {8 M 45 D& R ENE 75 8 5 1
T 7 i 27/ 250)

2025%6H2H $1,073.00 $1,030.00
20255%6H43H $1,075.00 $1,045.00
2025%6H4H $1,092.00 $1,056.00
2025%6H4H $1,074.00 $1,043.50
2025%6H6H $1,075.00 $1,040.00
2025%6H9H $1,085.00 $1,045.00
2025%6A410H $1,096.00 $1,032.50
2025%6A11H $1,073.00 $1,022.50
2025%6A412H $1,069.00 $1,022.50
2025%6A13H $1,075.00 $1,031.00
2025%6A16H $1,115.00 $1,067.50
2025%6A17H $1,112.00 $1,065.00
2025%6A418H $1,101.00 $1,071.00
202556H419H $1,098.00 $1,060.00
2025%6H20H $1,115.00 $1,060.00
2025%6H423H $1,085.00 $1,065.00
20255%6H24H $1,093.00 $1,042.50
20255%6H25H $1,090.00 $1,041.00
20255%6H26H $1,098.00 $1,047.50
20255%6A427H $1,108.00 $1,047.50
20255%6H430H $1,110.00 $1,041.00

$1,091.00 $1,045.50



MmEEY
71S — BIEE Sl (Fastmarkets) BA5E 34 & SlHA 55

AL 2 M (Fastmarkets) BRI 2l ER ST, & BREE I 2 oM (Fastmarkets)BA5T (5—HAE) 5CRBOT MR IERZ| B HAREASRNMIENE
SABIIN (5 ZRR) Z BN ZE. TEITERAZEENKE, CBOTZ R BABNBEENERIEILN0.25% 7T, b, TEITFESNEI,
B1%2,204.62308 ) AMEIRE 75, B CBOT L hEi IS A NI MNED /ERE A E T/ A,

B30, 202556 B #AiE], CBOTZ M7 B AT ARIENIEREI A G4, FIt, 71S 2025F6 8 5WURLEE N, FF ML 2 M (Fastmarkets)
HATR2025F6 B 6 WRALE BN SCROTE M7 BHIRAN2025468 BARMN MBEHENERIEIIMN0.25%7T) 2 BNEF.
71S — BIEE Sl (Fastmarkets) A5 34 & SR 55

202556 A RALHMNITE TG

71S 202556 A AUREZLEREMN (FE—hE - FhB) -$21.50
E—fE: IS B (Fastmarkets)#i 55202566 B 549 $1,091.00
BB CBOTE miAtEM20255F6 A B A AN $1,112.50

CBOTE A HAR MM E S &

CBOTE MEAG RIA i 4% CBOTE MG MBE FMN1E
B &8 R CBOTE MIIGE 598 4 (X5 /58) (%7c/ 2 1h)

20255%6H2H 202578 ¢46.28 $1,020.2995
2025%6H3H 202574 ¢46.81 $1,031.9840
2025%684H 2025%7H ¢46.81 $1,031.9840
2025%684H 2025%7H ¢46.65 $1,028.4566
2025%686H 202578 ¢47.50 $1,047.1959
2025%6H9H 2025%7H ¢47.38 $1,044.5504
2025%6A410H 2025578 ¢47.79 $1,053.5893
202556H11H 2025574 ¢48.02 $1,058.6600
2025%6A12H 20255 7H ¢47.61 $1,049.6210
2025%6A13H 2025578 ¢50.61 $1,115.7597
2025%6H16H 202578 ¢55.11 $1,214.9677
2025%6AH17H 20255 7H ¢54.79 $1,207.9129
202556418H 2025578 ¢54.77 $1,207.4720
2025%6420H 2025578 ¢54.47 $1,200.8581
2025%6H423H 202578 ¢53.24 $1,173.7413
20256H24H 20255 7H ¢52.17 $1,150.1518
2025%6H25H 2025578 ¢51.82 $1,142.4356
2025%6426H 2025574 ¢52.52 $1,157.8680
2025%6A427H 2025%7H ¢52.45 $1,156.3248
202556H30H 2025%7H ¢52.51 $1,157.6475

CBOTEMEREE B AR MIM (EANERIZEIE0.25%7T)

$1,112.50



IPS — FIEELRHE M (Fastmarkets) Bl 5334 20 DR PE I EARH AR LT

ra L FEARHEH (Fastmarkets) BRBEXY EAREHERLT, & bR ILEARE M (Fastmarkets) B35 ((5—RE) 50 SR AL EIREH B AR BT
(3288 ZalM &,

B30, IPS 2025F6 8 ARELEEN, ETm L FEIRMEH(Fastmarkets) BA52025F6 A G ARLEEN SE LI RALERBEER
AEI52025F6 B ANRAEEN ZBHIET.

IPS — B ELFHD M (Fastmarkets) i 553t E T SR A EiZH hER LS

202556 ARALGH M THETH

71S 2025F6 B AHIREZLEH M (F—h8 - SE=HE) $108.00
F—BE: B EIFHE M (Fastmarkets) 5520256 5 &4 $1,046.50
HEhE: X DRALEFEHEABE2025F68 84 $938.50

5. WMfARESEEEN?

PRGNS HEENIARZ I TEARREEXTHHIERE, BRETRETELHRN . FENEAXTREENSFRETT
Z5ENENEIE, UK ITEARINARRR S EREME N R,

6. BEFENEMRE?
AR

7. {+4B3E)"]7ECME ClearPort&id3Z5?
TECME ClearPort £, 22 Z B E& R - R EREY 8] B B FF5:00F 8 7 NF5:45; FEIRANEE N hIET e E—Z= AU NF5:452 F46:00,

8. WEREIEI T 1:30MRMNRZ BB AL BERXB?
SREREYIE) TS 4SBT R B R B AL AR5

9. BERELTIRE?

BiZg4Y
7IF — BB = ih(Fastmarkets)Hi 5%
W ARE LT REA5,000F, F—2 ASATE A&tk TIR&KFH6,500F,
IPF — B IEE#ZHih(Fastmarkets)#A 5%
IR AmE kT RETA10,000F, F—2 B HPAE B &1tk TR&EKF 13,0005,

MESY
71S — B S H(Fastmarkets) EAEE %) = shHEA 1%

MEA &SR TPREN5,000F, F—2AME B 5 &I L TIREKFEN6,500F, toh, mIT Z H(Fastmarkets) BAE XS = HHA
WA &I NI 2 (Fastmarkets) BRI KT o

IPS — B EFHD M (Fastmarkets) 553 E T SR A EiZHT hER LS

W5 B &EXTIREUN10,000F, E—RBHAER NG LTIREKTFN13,000F, 15, FEILELREH(Fastmarkets) AT
ET S RA LR REA TR L PR S H T NI ELREH (Fastmarkets) B 57895k o

10. kTR KF ST IRER AXA?
KT IREETHHZ 5ENMIBHIVAT KT, BRAFBES R o

(A TREK T BT S 5B LIBH. BB R X ZPANAIK T, B ikE (SHR) K FNTH7Z5E, e hiz ke s
MEREHSIZLTEXNER, BEERRT AT RS M. $1ZL T RARNRZ S RERIHER WEA) .

BIFMAY RS ICE BAPRALIIF= A1) 55559, 5605 Mo


https://www.cmegroup.com/rulebook/files/cme-group-Rule-562.pdf

11. R AL HE, FEELSLTRE. ETRIFHEi%R?

28, ERILIRIEX hE . M 5EE/B AL PLT (EXBNEEERPRRZE
EMMNERZ KT, RIS 5597 MM BB IREE %o

NFERBMRPBEHEXRRFBEFNESZER, BEI LU TBEE &R Hedgeprogram@cmegroup.coms

12. RN SYREZIIFAFRZ?
0, I A LR OB MDA A F R B FHEII CME ClearPort Bz Ko

RREME150.15%) KPR E IR K /3

A0

1B AFRBRERARBRZFHRER?
20, A BTEASONAFRBRERSFHN10F, AR BEISDHNTAIRE.

14. (AR A EIFRIERRRRFIEE HMEEXES?
rE LAY & £9E I TIRIE £ R R RIE S RIS I~ 2 (R AR BT

15. dN{AI#NiZSE bR Mb B 32 2 %2
BN X R BIAELH (DB FENGIMDER B D HEREEN e EE LS ELLHE R

16. ft AR LT BB (EFRP)?ELEY B G RE R IFZRBHN?
EFRPEMEX KT E A5 (exchange for related position) NERX 48T, IEBTI7IMIFEIRM R 2 PRHAESEING AR 7, BT
R BT EEARMINEL. Bl B AEX = RmEIZIMTE R TATRES X 2117 .
EFPROYETY G135F : BRI 52 (EFP) HALE #2 MBS (EFR) A #BA AL HBA (EOO),
REHRERXZMNEEERARRZZRENAEREENR, ZHEME N AR ZMNARRAEIEANS A HITEFRPR 5, B%
B ERZ RIS EXTIE: https://www.cmegroup.com/clearing/operations-and-deliveries/accepted-trade-types/
efp-efr-eco-trades.html

17. A1) MEA G R FAEFRP3E 5 RS fFI R HpLE?
N Rz —, R BEFPAIMGIRATIE . KRN 5 LB EEEN 77 N ITEY RIS AR TR il &
EEMNEURIEY R A LONEAEE, DFENF—ENELUREI TN, 5, K75 RNREFMIL
HREI G LY, B BN EINAMNE, NI EEONRXEN . R &REME, XA BT EFPH IR EA
BT R, BEENRZ RIS, £ T EXEW 5 B[R BRI 8 B THE N K ERL NI, @D
BT B LINEFPA T, EEWHGHEEEN T EREESHRE .


mailto:Hedgeprogram%40cmegroup.com?subject=
https://www.cmegroup.com/solutions/risk-management/margin-services/product-margins.html
http://cmegroup.com/south-asia
https://www.cmegroup.com/clearing/operations-and-deliveries/accepted-trade-types/efp-efr-eoo-trades.html
https://www.cmegroup.com/clearing/operations-and-deliveries/accepted-trade-types/efp-efr-eoo-trades.html

TRESER

cmegroup.com

ERBAR S ZTEFRBEIRINEE (“OTC") ZITEFMAREEFERAE, HAA SRR, TXZMX5 RIS ZTEF AR ATR, BFREESINME—E B LRSI RI#1TRS,
HUL A AR B RADFANN ST BT RIEEMEREMEOE X L, A RBREER AT RITIES, TIEX TN HERFHEEMTER AR RN B BIEHEH.

AERRIRATS B ZEPRS, (UEN—RNBAE, HFIESTERRN TRMARMA RN FBARE REHN BT MSKRRFER, ERERBERABAENPTIHESRIITHZARFELUN T L E
Yo BAZHAERNHRABRPHALHEERTITE BERTIR, EZBFIHEMERELRE, TAIEHHR. I FBRRIFE T HIMERMEARAZ A, RRANNRFEN. KR HE0NAIM
REERRE = MRS ZBRRFIE SN KR SLIMBEXETYUZ NS EmZZF (“CME”) CZ ISR 5 R (“CBOT”) AL Bk R S P (“NYMEX”) 1AL fa32 5 A7 (“COMEX”) BYIET
FN, 32 AR AR A2 5 IRhERIHIN 0 E QHER) « FRERABERT, BES GOMRE XN ED L, HNEFIITRAN.

X FEAS S ZABARNENE S SEREMEREEHEMNEAERX RE RN, ZEMAEAREAPAENEAMHSARE S FRRAFEZEEERXHERER. FEAREEFEEN
AL, EAENREAER, BXFEMBHE BT,

TEBIM, Chicago Mercantile Exchange Inc. GEiMEMN 43S (ARBN) 103 432 391) . Board of Trade of the City of Chicago Inc. GEINEMHN 4 S (ARBN) 110 594 459) . New York Mercantile Exchange,
Inc. CEUMEMMELRS (ARBN) 113 929 436) &zCommodity Exchange, Inc. GElEMIIG4%S (ARBN) 622 016 193) S EEM AINE AR HIFE RN IZEER,

EEH, CME.CBOT.NYMEXHMICOMEXB IR B EBIEH MR ESURERS (“SFC”) 21, @13 CME GLOBEXA SR A R B IR (“ATS”) , ECMEBFKESFCIEAY, AIiRIEE B QIS KRR & 51) (“SFO”
) S IEBROM E T CMEE B £ 4t (CME Clearing System) 12t B Ehb X BRSSo

EBZ, CMERE BA(ER TR SR 5%) (Financial Instruments and Exchange Act) Frfll E B9 SMNEILE B A4 (FCO) KRR

TERTONRL, RIBOES R AREEIE) (35289F) (“SFA”), CME.CBOT.NYMEXEAKR.COMEX{E/TIAR T iAEi=m 2 2 e, MACMETMEAIARISEHAMZEEE, BRI 25, ZREFIE FHH RRSIER IR GES
RHALOE) FEEZ HEERSRIE(I S Mia)E) (Financial Advisers Act) ($5110%5) $R {14 55 P15 AR S5 HIFR T2 R

EREERRFENE HE DRAT.HAZ PEARRNE. FFEE ZE UHES N REERK, UNEZEMARESE LS RELEUSSBR GMEREMNE N EEEEX, ZEME TNEY
FRRAGREEAMESRRSAREIM AR, TREVE LS EEZERKRMHEMMMENERIRS.

BRHEENFABRARNE S A THABRPHEARNBEERRER, ISR T L ER.

;‘iﬁ*}%, RIBGES AR B, ZHARRSHREINRZ AR ELIREE LT FBREEBULD KA SFCRIBOESF MBI FGI) HVELF LUF AT A B SRIE GES: R AR X5 1) 5511 BRER ISR
YERPACI

1B, @i R A( B A5/ MR 5E) (Commodities Futures Act of Japan) ((2181TBY19504 55239574 12) LUIRABREM GRIERTE) FATMENFEN AR TIIRAE LK. BRIt 25, Z@RFEN R
BRHWEBFNERAL, FERTERNBRBAER X2 N ERETAEENZ B @RS,

géﬁ, ABTURRL “B AR EE” (EXGES I ERIRERIRSMEATHE) (Financial Investment Services and Capital Markets Act) 859(5) & RABXME) BIE R BT IR RZLCAAEXTIIREE

o

EPEARHNE, ZBRRMHIRESE, RGAEAEMENEPEARKNERRFTEFNRER R ZBRAEESTHRREMRERH & EASRRS N~ RN EL . RS~ RRIERTEE
(BATEET) B AR R I T A T

RTINS DR LR 46 G5 KA SR FRE BV AR B (Gl R RA T 7RSS W ANE# TSR SR BHIA THIRBOES RASUE) BRI X BERIAL)  ERIRAEMERKAE.

TEHEF, #r/E RFECME, CBOT.NYMEXHICOMEXE B T & Li#{T3 5 rl e G FREZE S, AMfERHIFAI L35 CME. CBOT. NYMEXFICOMEXBIFR B = dh. MBI AER RIERRAE
CME. CBOT.NYMEXFICOMEXHZZ 5 &M EE AMFT A X AR,

CME Group. the Globe Logo. CME. Globex. E-Mini. CME Direct. CME DataMine %&Chicago Mercantile Exchange ¥J73Chicago Mercantile Exchange Inc. B4R, CBOT % Chicago Board of Trade 7
Board of Trade of the City of Chicago, Inc. K%K, NYMEX & ClearPort ¥J7New York Mercantile Exchange, Inc. B9##%. COMEX JCommodity Exchange, Inc. BI&#T.

BrokerTec Americas LLC (“BAL”) 2 %EIEHRHZE R = (U.S. Securities and Exchange Commission) SEMHIALR 58, 2Rl &/ (Financial Industry Regulatory Authority, Inc.) (www.FINRA.
org) IR 5, TRRIFHIR R ERIP/AF (Securities Investor Protection Corporation) (www.SIPC.org) B 5o BALR AR AR F B A 12 EARSS

ZHEANFRLTREAENETMNENAZHEE, TRLEMMMEREERNERT, REFATRERERIEBECRAHMBFENCRERESEETE, XEBRAFZBERATRME FTEFELH)
X EEREBHNIEFESMwww.cmegroup.coms
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