
 

 



 

 

Based on KELER CCP’s General Business Rules, KELER CCP Ltd. has approved the margin 

requirements for the following products listed below. The requirements will become effective from 

04 October 2017. 
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CAD/HUF V104 X     all trading months 7 HUF 1 000 80% 2,8 

CHF/HUF V/W15 X X X all trading months 7,5 HUF 1 000 70% 4,5 

CZK/HUF V19 X     all trading months 0,45 HUF 100 000 70% 0,27 

EUR/HUF V/W16 X X X all trading months 8 HUF 1 000 70% 4,8 

GBP/HUF V/W14 X X   all trading months 12 HUF 1 000 80% 4,8 

JPY/HUF V17 X   X all trading months 8,5 HUF 1 000 80% 3,4 

NOK/HUF V103 X     all trading months 1,1 HUF 10 000 70% 0,66 

PLN/HUF V41 X     all trading months 2,4 HUF 10 000 70% 1,44 

TRY/HUF V/W43 X X X all trading months 3,3 HUF 1 000 70% 1,98 

USD/HUF V/W12 X X X all trading months 9,5 HUF 1 000 80% 3,8 

AUD/USD V/W48 X X X all trading months 0,027 USD 1 000 80% 0,0108 

AUD/JPY V/W95 X X   all trading months 3,4 JPY 1 000 80% 1,36 

AUD/CAD V/W97 X X   all trading months 0,035 CAD 1 000 80% 0,014 

AUD/CHF V/W98 X X   all trading months 0,025 CHF 1 000 80% 0,01 

CAD/CHF V/W102 X X   all trading months 0,025 CHF 1 000 80% 0,01 

CAD/JPY V51 X   X all trading months 3,6 JPY 1 000 80% 1,44 

CHF/JPY V30 X     all trading months 4 JPY 1 000 80% 1,6 

CHF/PLN V/W80 X X   all trading months 0,14 PLN 1 000 60% 0,112 

EUR/AUD V/W100 X X   all trading months 0,045 AUD 1 000 80% 0,018 

EUR/CAD V/W101 X X   all trading months 0,045 CAD 1 000 80% 0,018 

EUR/CHF V/W23 X X X all trading months 0,035 CHF 1 000 70% 0,021 

EUR/CZK V34 X   X all trading months 0,9 CZK 1 000 40% 1,08 

EUR/GBP V/W24 X X   all trading months 0,03 GBP 1 000 80% 0,012 

EUR/HRK V52 X     all trading months 0,25 HRK 1 000 0% 0,5 

EUR/JPY V/W22 X X X all trading months 4,5 JPY 1 000 80% 1,8 

EUR/NOK V32 X     all trading months 0,3 NOK 1 000 70% 0,18 



 

 

P
ro

d
u
c
t 

n
a
m

e
 

S
P
A

N
 c

o
d
e
 

F
u
tu

re
s 

p
ro

d
u
c
t 

W
e
e
k
ly

 p
ro

d
u
c
t 

O
p
ti

o
n
 p

ro
d
u
c
t 

T
ra

d
in

g
 m

o
n
th

s 

P
ri

c
e
 c

h
a
n
g
e
 r

a
n
g
e
 

(+
/-

) 

C
o
n
tr

a
c
t 

si
z
e
 

S
p
re

a
d
 d

is
c
o
u
n
t 

b
e
tw

e
e
n
 t

ra
d
in

g
 

m
o
n
th

s 

S
p
re

a
d
 p

a
ra

m
e
te

rs
 

b
e
tw

e
e
n
 t

ra
d
in

g
 

m
o
n
th

s 

EUR/PLN V/W33 X X X all trading months 0,14 PLN 1 000 50% 0,14 

EUR/RON V44 X   X all trading months 0,14 RON 1 000 0% 0,28 

EUR/RSD V94 X     all trading months 4 RSD 1 000 0% 8 

EUR/RUB V54 X     all trading months 3 RUB 1 000 50% 3 

EUR/SEK V31 X     all trading months 0,35 SEK 1 000 80% 0,14 

EUR/TRY V/W45 X  X X all trading months 0,2 TRY 1 000 50% 0,2 

EUR/USD V/W21 X X X all trading months 0,035 USD 1 000 80% 0,014 

GBP/AUD V/W81 X X   all trading months 0,06 AUD 1 000 80% 0,024 

GBP/CAD V/W99 X X   all trading months 0,06 CAD 1 000 70% 0,036 

GBP/CHF V/W29 X X X all trading months 0,05 CHF 1 000 80% 0,02 

GBP/JPY V/W28 X X X all trading months 6 JPY 1 000 80% 2,4 

GBP/PLN V/W82 X X   all trading months 0,2 PLN 1 000 80% 0,08 

GBP/SEK V39 X     all trading months 0,4 SEK 1 000 80% 0,16 

GBP/TRY V/W105 X X   all trading months 0,25 TRY 1 000 60% 0,2 

GBP/USD V/W27 X X X all trading months 0,05 USD 1 000 80% 0,02 

NZD/JPY V96 X     all trading months 3,2 JPY 1 000 80% 1,28 

USD/BRL V56 X     all trading months 0,15 BRL 1 000 0% 0,3 

USD/CAD V/W49 X X X all trading months 0,043 CAD 1 000 80% 0,0172 

USD/CHF V/W25 X X X all trading months 0,03 CHF 1 000 80% 0,012 

USD/CZK V38 X     all trading months 0,8 CZK 1 000 80% 0,32 

USD/JPY V/W26 X X X all trading months 4,1 JPY 1 000 80% 1,64 

USD/MXN V57 X     all trading months 0,8 MXN 1 000 80% 0,32 

USD/NOK V36 X     all trading months 0,27 NOK 1 000 80% 0,108 

USD/PLN V/W37 X X   all trading months 0,13 PLN 1 000 70% 0,078 

USD/RUB V55 X     all trading months 2,5 RUB 1 000 50% 2,5 

USD/SEK V35 X     all trading months 0,3 SEK 1 000 80% 0,12 

USD/TRY V/W47 X X X all trading months 0,16 TRY 1 000 60% 0,128 

USD/UAH V59 X     all trading months 1 UAH 1 000 0% 2 



 

 

Currency Exchange rate 

AUD 210 

BRL 83 

CAD 210 

CHF 270 

CZK 12 

EUR 310 

GBP 345 

HRK 42 

JPY 2,4 

MXN 15 

NOK 33 

PLN 73 

RON 67 

RSD 3 

RUB 5 

SEK 33 

TRY 75 

USD 260 

UAH 10 

Price change range * contract size * exchange rate  

2 * Price change range * contract size * exchange rate * (1 – spread discount[%]) 

Short option minimum price is 10% of initial margin for all option products. 

Volatility scan range for all option products (+/-) 10%. 

Method of margining: Netting. 

Additional margin for delivery month: - 

Spreads between products: - 

Budapest, 29 September 2017 

KELER CCP Ltd. 


