Interest Rate Futures $‘:’é BLACKWELL
FISRHAES <8 GLOBAL

Contract . Exchange | Codes | Trading Time I. Margin M.Margin Gearing | Tick Size | Contract Value Contract Mth. | Cash/
TEIE %5 X5 % 5F7 | (HongKong) FEfREE | RS | BRER | REEE | R5EA &FE | &8RK Physical
REk TSR (FH)* XEH) Delivery
=t/
R4
i
30-Year U.S. USD  CME-CBT US E &7 06:00 - 05:00 USD 4,400 USD 4,000 37.34 1/32 = USD100,000 3 Quarterly Physical
Treasury Bond %57 (HKD 34,139  (HKD 31,036) usbD (HKD 1,274,642)  Mths =)
FE = A 31.25 HE - T2
A B Z 11218
Z=H
10-Year U.S. USD  CME-CBT TY E &7 06:00 - 05:00 UsD1,485 USD1,350  87.74 0.5/32 USD100,000 5 Quarterly Physical
Treasury Note EST (HKD 11,522) (HKD 10,475) =USD (HKD 1,010,960)  Mths =Y
FE =B 15.625 AT AMEZEH
5-Year U.S. USD  CME-CBT FV E &7 06:00 - 05:00 USD 990 USD 900 122.29 0.5/32 USD100,000 5 Quarterly Physical
Treasury Note eI (HKD 7,681)  (HKD 6,983) =USD (HKD 939,372) Mths =)
FEE IR 15.625 WA TAK
ZBRFHLE
TR
2-Year U.S. usD CME-CBT TU E &7 06:00 - 05:00 USD 605 USD 550 360.67 0.25/32  USD200,000 5 Quarterly Physical
Treasury Note EST (HKD 4,694)  (HKD 4,267) =USD (HKD 1,693,016)  Mths =Y
F B 15.625 WA THK
Z1&AMEZEH
Euro-Bund EUR EUREX FGBL E &7 : 14:00 - 04:00 EUR2,760 EUR2300  118.65 0.01 5= EUR100,000 9 Consecutive  Physical
TR BT R BRI R BREE (HKD 23,509) (HKD 19,591) EUR10  (HKD2,789,383) Quarterly Mths &%
HEIEZR H
Euro-Bobl EUR  EUREX FGBM E &-1#% : 14:00 - 04:00 EUR1,296 EUR1,080  203.21 0.01 %= EUR100,000 9 Consecutive  Physical
BT - B BREE (HKD 11,039) (HKD 9,199) EUR10  (HKD2,243,227) Quarterly Mths ¥4
HAEIEZ H
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Contract . Exchange | Codes | Trading Time I. Margin M.Margin Gearing | Tick Size | Contract Value Contract Mth. | Cash/
T 5 LT 25 | (HongKong) FEfREE | ERfRESe | BRER | REE | X5E @FE | GYAKB Physical
(A% RG] (FH&)* XEE) Delivery
g
B
R
Euro-Schatz EUR EUREX FGBS E & 7#%: 14:00 - 04:00 EUR 474 EUR 395 473.00 0.005pt. EUR100,000 9 Consecutive  Physical
BT HA R BREE (HKD 4,037) (HKD 3,364) B =EUR (HKD 1,909,673) Quarterly Mths &%
5 HEIEZ H
Three Month Euro EUR NYSE-Liffe | E FEF#%: 08:00 - 04:00 EUR 712 EUR 593 352.21 0.005pt. EUR 1,000,000 6 Consecutive  Cash
=& A BT [E¢ (HKD 6,065) (HKD 5,051) #i=EUR (HKD 2,136,031) Mths & Next 22 IR
12.5 Quarterly Mths
B ATO(E 4
R B Z %2218
+H
Three Month Sterling (Short) GBP NYSE-Liffe L E ZE1#%: 14:30 - 01:00 GBP 342 GBP 285 364.11 0.01pt. GBP500,000 3 Consecutive  Cash
=B H g g (HKD 3,263) (HKD 2,719) #k=GBP (HKD 1,188,011) Mths & Next 23 %
125 Quarterly Mths
BT e A
A e Z %23
=H
Long Gilt GBP NYSE-Liffe R E ZE-7#%: 15:00 - 01:00 GBP 2,520 GBP 2,100 50.32 0.01pt. & GBP100,000 3 Quarterly Physical
W EEES HLgE (HKD 24,042) (HKD 20,035) =GBP 10 (HKD 1,209,811)  Mths =t
AT 3MEZR H
10-year JGB JPY TSE - E &% : 07:45 - 10:02 JPY 966,000 JPY 690,000 157.19 0.01pt. JPY 100M (HKD 3 Quarterly Physical
+EAARE H7T (07:00 pre-open H[#ii A$§%) (HKD 72,172) (HKD 51,552) ¥t =JPY  11,345,103) Mths =t7|
11:30 - 14:02 10000 AT 3EZEH

(11:05 pre-open i AF5<)
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* United States; Europe & Australia have day light saving time, relevant information will be updated accordingly.

M~ BONBBINSGH 0 B A AR - RGOl R Er A B S &k

> Note: Physical delivery is not available by Blackwell Global Futures Limited. Force Liquidation will be taken if deliveralbe contacts are not settled by clients 3 days before first
notice day or last trading day (earlier day is applied).

HEFEE: WEARGREFETEYREIRE - R OB EFTER 2 E A H SR 35 H Z A =855 HET-Fa (LT B R ), SRR L SR & TRt ra.

f All captial involved in the LME market can only be withdrawn or applied to other markets after prompt day specified by LME though, it can be applied to the LME again.
BRI BB S (LME) HAE1E 2 H (Prompt Date) 1% A4 I HZHU SR H & 52 S AT A B AT AR A 5 FT .

Name of Exchange %7 5 Fi 3t 37 447% Exchange Code =2 77 {5t
Australian Securities Exchange SENEE45 5 FT ASX

Bursa Malaysia Berhad & 2KpPEaE38 55T BM

Chicago Mercantile Exchange = IIEFG£38 5 BT CME

CME - Chicago Board of Trade ZfjlI &35 5 it ™ 2 IEHA &5 5 F CME-CBT
CME - New York Mercantile Exchange = /IS p53E38 B ATl T 4L4TRG SR S BT CME-NYMEX
European Exchange BUHAEAE 5t EUREX

Hong Kong Exchange &#%2 5 Ff HKEX
Intercontinental Exchange Europe $MIE22 5 e FECHEA & ICE-EUROPE
Intercontinental Exchange U.S. JH&AZ 5 R N EREHIE ICE-US
Korea Exchange #&E%5 5 bt KRX

London Metal Exchange fasi&EA 5 LME

NYSE Liffe 44792 B3z 5 FiE BG4 L i85 NYSE-Liffe
NYSE-Liffe US 4455 8k< 5FTHE T S2BRHTEE 5 NYSE-Liffe
US Osaka Securities Exchange K#E&535 5 OSE
Singapore Exchange ¥z 5t SGX
Thailand Futures Exchange ZEEHI &3 5T TFEX

Tokyo Commodity Exchange 5857 T 3% 558 S0 FT TOCOM
Tokyo Grain Exchange B 84138 5P TGE

Tokyo Stock Exchange B 5is5525 5 Ft TSE
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