
Global Futures Margin Requirement Update: 21-Apr-2026

Index Futures

Contract, Margin Details * (Margin level subjects to latest changes in relevant exchanges)

Products Exchanges Futures Trader Contract Size Initial Margin Mainteance Minimum 

Product Code (USD) Margin (USD) Price Fluctuations

E-Mini Dow Jones CBOT YM USD 5 x Index 15,180 13,801 1 = USD 5

Micro E-Mini Dow Jones CBOT MYM USD 0.5 x Index 1,518 1,381 1 = USD 0.5

Mini S&P 500 CME ES USD 50 x Index 28,155 25,596 0.25 = USD 12.5

Micro E-Mini S&P 500 CME MES USD 5 x Index 2,480 2,255 0.25 = USD 1.25

E-Mini Nasdaq-100 CME NQ USD 20 x Index 27,439 34,036 0.25 = USD 5

Micro E-Mini Nasdaq-100 CME MNQ USD 2 x Index 3,697 3,361 0.25 = USD 0.5

US Index ICE DX USD1000 x Index       2,187 1,989 0.005 = USD5

Europe

FTSE 100 INDEX LIFFE FFI GBP 10 x INDEX    GBP 6,358 GBP 5,341 0.5=GBP 5

Asia

Nikkei 225 Stock Index SGX SSI JPY 500 x Index JPY 2,456,300 JPY 2,063,292 5 = JPY 2,500

Nikkei 225 Stock Index CME NIY JPY 500 x Index JPY 2,234,576 JPY 2,031,454 5 = JPY 2,500

FTSE Taiwan Index SGX STWN USD 40 x Index 10,890 9,148 0.25 = USD 10

FTSE XINHUA CHINA A50 INDEX SGX CN USD 1 x Index 1,210 1,017 1 = USD 1

光大證券國際有限公司

總辦事處：香港銅鑼灣希慎道33號利園一期28樓

電話︰+852 2822 5001 (香港) +86 4001 195 525 (內地)     傳真︰+852 3920 2789 網址︰http://www.ebshk.com

Everbright Securities International Company Limited

Head Office :28/F, Lee Garden One, 33 Hysan Avenue, Causeway Bay, Hong Kong

General Line : +852 2822 5001 (Hong Kong) +86 4001 195 525 (Mainland)     Fax : +852 3920 2789 Website : http://www.ebshk.com

SCO 504 09/07

USA

1



Contract, Margin Details * (Margin level subjects to latest changes in relevant exchanges)

Products Exchanges Futures Trader Contract Size Initial Margin Mainteance Minimum 

Product Code (USD) Margin (USD) Price Fluctuations

Euro FX CME 6E EUR 125,000 2,970 2,701 0.00005= USD6.25

E-Mini Euro FX CME E7 EUR 62,500 1,485 1,351 0.0001= USD6.25

British Pound CME 6B GBP 62,500 2,200 2,001 0.0001= USD6.25

Japanese Yen CME 6J JPY 12,500,000 3,388 3,081 0.0000005= USD6.25

EURO FX/JAP YEN CME RY EUR 125,000 JPY 550,000 JPY 500,005 0.01 = JPY1250 

E-Mini Japanese Yen CME J7 JPY 6,250,000 1,540 1,401 0.000001= USD6.25

Swiss Franc CME 6S CHF 125,000 4,950 4,501 0.0001= USD12.50

Australian Dollar CME 6A AUD 100,000 2,090 1,901 0.0005= USD5

New Zealand Dollar CME 6N NZD 100,000 1,430 1,301 0.0001= USD10

Canadian Dollar CME 6C CAD 100,000 1,100 1,001 0.00005= USD5

Chinese RMB / USD CME RMB RMB 1,000,000 2,750 2,501 0.00001= USD10

SGX USD/CNH FX Futures SGX UC USD 100,000 CNY 12,342.00 CNY 10,368.00 0.0001= 	CNH 10

SGX INR/USD FX Futures SGX SIU INR 2,000,000 726 610 100 = US0.01 cents

Contract, Margin Details * (Margin level subjects to latest changes in relevant exchanges)

Products Exchanges Futures Trader Contract Size Initial Margin Mainteance Minimum 

Product Code (USD) Margin (USD) Price Fluctuations

Crude Oil NYMEX CL 1,000 Barrels 19,136 17,397 0.01 = USD 10

MiNI Crude Oil NYMEX QM 500 Barrels 9,585 8,714 0.025 = USD 12.5

NY Harbor ULSD NYMEX HO 42,000 Gallons 39,230 35,664 0.0001 = USD 4.2

RBOB Gasoline NYMEX RB 42,000 Gallons 21,430 19,483 0.0001 = USD 4.2

Natutal Gas NYMEX NG 10,000 mmBtu 4,755 4,323 0.001 = USD 10

E-Mini Natutal Gas NYMEX NG 2,500 mmBtu 1,197 1,089 0.005 = USD 12.5

COMEX Gold COMEX GC 100 oz 44,885 40,805 0.1 = USD 10

COMEX Mini Gold COMEX QO 50 oz 22,545 20,496 0.25 = USD 12.5

COMEX Silver COMEX SI 5,000 oz 94,409 85,828 0.005 = USD 25

COMEX Mini Silver COMEX SI 2500 oz 47,265 42,969 0.0125 = USD 31.25

HG Copper COMEX HG 25,000 Pounds 15,840 14,401 0.0005 = USD 12.5

Platinum NYMEX PL 50 oz 36,459 33,145 0.1 = USD 5

Palladium NYMEX PA 100 oz 61,233 55,667 0.05 = USD 5
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Products Exchanges Futures Trader Contract Size Initial Margin Mainteance Minimum 

Product Code (USD) Margin (USD) Price Fluctuations

Aluminium - 3m LME LAH3M 25 Tonnes 8,190 6,880 0.25=USD6.25

Copper - 3m LME LCA3M 25 Tonnes 23,225 19,509 0.25=USD6.25

Lead - 3m LME LPB3M 25 Tonnes 4,323 3,632 0.25=USD6.25

Nickel - 3m LME LNI3M 6 Tonnes 14,766 12,404 1=USD6

Tin - 3m LME LSN3M 5 Tonnes 42,556 35,748 1=USD5

Zinc - 3m LME LZS3M 25 Tonnes 7,453 6,261 0.25=USD6.25

Contract, Margin Details * (Margin level subjects to latest changes in relevant exchanges)

Products Exchanges Futures Trader Contract Size Initial Margin Mainteance Minimum 

Product Code (USD) Margin (USD) Price Fluctuations

Sugar #11 ICE SB 112,000 Pounds 1,067 971 0.0001 = USD 11.2

Coffee ICE KC 37,500 Pounds 9,687 8,807 0.0005 = USD 18.75

Cocoa ICE CC 10 Tonnes 5,749 5,227 1 = USD 10

Cotton #2 ICE CT 50,000Pounds 1,596 1,451 0.0001 = USD 5

Orange Juice ICE OJ 15,000Pounds 6,078 5,526 0.0005 = USD 7.5

Wheat CBOT ZW 5,000 Bushels 2,723 2,476 0.0025 = USD12.5

Mini Wheat CBOT XW 1,000 Bushels 545 496 0.125 = USD1.25

Corn CBOT ZC 5,000 Bushels 1,395 1,269 0.0025 = USD 12.5

Mini Corn CBOT XC 1,000 Bushels 280 225 0.125 = USD 1.25

Soybeans CBOT ZS 5,000 Bushels 2,860 2,601 0.0025 = USD 12.5

Mini Soybeans CBOT ZS 1,000 Bushels 572 521 0.125 = USD 1.25

Soybean Oil CBOT ZL 60,000Pounds 3,003 2,731 0.0001= USD6

Soybean Meal CBOT ZM 100 Tonnes 2,217 2,016 0.1 = USD 10

Rough Rice CBOT ZR 2,000 Hundredweights 2,063 1,876 0.05 = USD 10

SICOM TSR20 SGX STF 5 Metric Tonnes 860 723 0.1 = USD 5

TSI Iron Ore CFR China (62% Fe Fines) SGX SFE 100 Metric Tons 1,283 1,078 0.05 = USD 5

LIVE CATTLE CME LE 18 metric tons 4,719 4,291 0.00025 = USD 10

LEAN HOG CME HE 40,000 Pounds 2,431 2,211 0.00025 = USD 10
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Contract, Margin Details * (Margin level subjects to latest changes in relevant exchanges)

Products Exchanges Futures Trader Contract Size Initial Margin Mainteance Minimum 

Product Code (USD) Margin (USD) Price Fluctuations

US T-Bonds (30years) CBOT ZB USD 1,000 x Index 4,070 3,701 1/32 = USD 31.25

US T-Notes (10years) CBOT ZN USD 1,000 x Index 2,063 1,876 1/64 = USD 15.625

30DAY FEDERAL FUNDS CBOT ZQ USD 4,167 x Index 1,458 1,326 0.005 = USD 20.835

Ultra U.S Treasury Bond CBOT UB USD 1,000 x Index 5,665 5,151 1/32 = USD 31.25

Three-Month SOFR CME SR3 USD 2,500 x Index 220 201 0.005 = USD 12.5

Disclaimer:
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Interest Rate Futures

The margin table is provided by CES Commodities Limited. CES Commodities Limited is a licensed corporation for Type 2 regulated activity (dealing in futures contracts) under the Securities and Futures Ordinance.

The information in the Margin Table is for general reference only and the information contained therein may NOT be up-to-date.  It is our intention to update the information monthly.  In the interval between the monthly updates, the

relevant information may have been changed.   Furthermore, due to market fluctuation or change in exchange requirements, the margin requirements relating to particular contracts may be subject to sudden changes with very short

notice or without notice at all.

 

We make NO warranty whatsoever as to the accuracy, completeness and timeliess of the information contained in the Margin Table.  We DISCLAIM ALL OF OUR LIABILITY whatsoever in relation to the information contained therein.

You should not rely on the information contained therein for trading purpose or any other purpose.
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