
 

NOTIFICARE                                                                                                                                                                                       22.07.2010 

 

Vă aducem la cunoştinŃă faptul că, începând de Luni 26 iulie  2010, se vor modifica marjele pentru contractele Futures din tabelul de mai jos, 

disponibile pentru tranzacŃionare prin intermediul platformei StockHit World: 

 

Simbol 

bază 
Descriere Sector Bursa Moneda 

Marja iniŃială 

(Veche) 

Marja de 

menŃinere (Veche) 

Marja 

iniŃială 

(Nouă) 

Marja de menŃinere 

(Nouă) 

Marja de 

menŃinere 

(modificare %) 

T Feed Wheat Agriculture 
Euronext Commodities 

Derivatives - LIFFE 
GBP 500 500 720 720 44% 

OJ 
NYBOT Orange 

Juice 
Softs 

ICE Futures U.S.  – 

NYBOT 
USD 1,400 1,000 1,890 1,350 35% 

EBM 
Milling Wheat 

No. 2 
Agriculture 

Euronext Commodities 

Derivatives - PAR 
EUR 575 575 700 700 22% 

ECO 
European 

Rapeseed 
Agriculture 

Euronext Commodities 

Derivatives - PAR 
EUR 1,080 1,080 1,300 1,300 20% 

RC 
Robusta Coffee 

(10T) Series 409 
Softs 

Euronext Commodities 

Derivatives - LIFFE 
USD 1,000 1,000 1,200 1,200 20% 

KC 
NYBOT Coffee 

C 
Softs 

ICE Futures U.S.  – 

NYBOT 
USD 4,200 3,000 4,830 3,450 15% 

EMA Corn Agriculture 
Euronext Commodities 

Derivatives - PAR 
EUR 675 675 725 725 7% 

CC NYBOT Cocoa Softs 
ICE Futures U.S.  – 

NYBOT 
USD 2,660 1,900 2,590 1,850 -3% 

FCE CAC 40 Index 
Stock 

Indices 

Euronext Equity & 

Index Derivatives - PAR 
EUR 3,200 3,200 3,000 3,000 -6% 

AEX 
AEX Index 

Future 

Stock 

Indices 

Euronext Equity & 

Index Derivatives - 

AMS 

EUR 5,800 5,800 5,200 5,200 -10% 

JGB 1 
10 zear Japanese 

Govt. Bond 

Financials- 

Bonds 
Tokyo Stock Exchange JPY 390,000 390,000 480,000 480,000 23% 

 

 



 

 

Modificările intervin în urma deciziilor LCH Clearnet SA, JSCC (Japan Securities Clearing Corporation) şi US ICE de a revizui parametrii de calcul ai 

marjei, în vederea unui management mai performant al riscului. 

 

http://www.jscc.co.jp/en/futures/prm/113/spanparameter20100720e.xls 

https://www.theice.com/publicdocs/futures_us_reports/all/Futures_US_Margin_Requirements.pdf 

http://www.lchclearnet.com/risk_management/ltd/margin_rate_circulars/liffe/2010-07-15.asp 

http://www.lchclearnet.com/Images/SPANDerivatives_20100716.GB_tcm6-55185.pdf 

 

 

 

 

 

 

 

 

 

 

Echipa Romcapital 

 


