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Stock Indices
Futures

Instrument Country Currency Spread Minimum
Trade
Size

Margin Increment Overnight
Interest
(annual) –
Sell

Overnight
Interest
(annual) –
Buy

Trading
hours
(GMT)

Quoted
months

Exchange

S&P500 US USD 0.25
over
market

1 0.50% 0.25 ­1.0% ­1.0% 23:00­
21:14 &
21:30­
21:59

Mar,
Jun,
Sep,
Dec

CME

NASDAQ 100 US USD 1.00
over
market

1 0.50% 0.25 ­1.0% ­1.0% 23:00­
21:14 &
21:30­
21:59

Mar,
Jun,
Sep,
Dec

CME

DJ 30 US USD 3.00
over
market

1 0.50% 1.00 ­1.0% ­1.0% 23:00­
21:14 &
21:30­
21:59

Mar,
Jun,
Sep,
Dec

CBOT

CAC 40 France EUR 1.00
over
market

1 2.00% 0.50 ­1.0% ­1.0% 07:00­
20:59

Monthly
(not all
months
are
liquid)

Euronext.LIFFE

DAX 30 Germany EUR 2.50
over
market

0.10 2.00% 0.50 ­1.0% ­1.0% 07:00­
20:59

Mar,
Jun,
Sep,
Dec

EUREX

FTSE 100 UK GBP 1.00
over
market

1 2.00% 0.50 ­1.0% ­1.0% 08:00­
20:59

Mar,
Jun,
Sep,
Dec

Euronext.LIFFE

FTSEMIB Italy EUR 10.00
over
market

0.10 2.00% 5.00 ­1.0% ­1.0% 08:00­
16:39

Mar,
Jun,
Sep,
Dec

Borsa Italiana
(Italian
Derivatives
Exchange)

RUSSELL2000 US USD 0.30
over
market

1 2.00% 0.10 ­1.0% ­1.0% 01:00­
22:59

Mar,
Jun,
Sep,
Dec

ICE

DJ EURO
STOXX50

EU EUR 1.00
over
market

1 2.00% 1.00 ­1.0% ­1.0% 07:00­
20:59

Mar,
Jun,
Sep,
Dec

EUREX

SMI Switzerland CHF 2.00
over
market

1 2.00% 1.00 ­1.0% ­1.0% 07:00­
20:59

Mar,
Jun,
Sep,
Dec

EUREX

MSCI Taiwan USD 0.10
over
market

 10 2.00% 0.10 ­1.0% ­1.0% 00:45­
05:44 &
06:35­
17:59

Monthly SGX ­
Singapore
Derivatives
Exchange

NIKKEI225 Japan JPY 15.00
over
market

 100 2.00% 5.00 ­1.0% ­1.0% 23:45­
06:24 &
07:15­
17:59

Mar,
Jun,
Sep,
Dec

SGX ­
Singapore
Derivatives
Exchange

IBEX 35 Spain EUR 2.00
over
market

1 2.00% 1.00 ­1.0% ­1.0% 08:00­
18:59

Monthly MEFF

HSI Hong Kong HKD 10.00
over
market

1 2.00% 1.00 ­1.0% ­1.0% 01:15­
03:59 &
05:00­
08:14 &
09:00­
14:59

Monthly Hong Kong
Futures
Exchange

OMX30 Sweden SEK 0.50
over
market

10 2.00% 0.25 ­1.0% ­1.0% 08:00­
16:24

Monthly OMX Nordic
Derivatives

Stock Indices
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SPI 200 Australia AUD 2.00
over
market

1 2.00% 1.00 ­1.0% ­1.0% 23:50­
06:29 &
07:10­
21:59

Mar,
Jun,
Sep,
Dec

Sydney Futures
Exchange

NIFTY50 India USD 3.00
over
market

1 2.00% 0.50 ­1.0% ­1.0% 01:00­
10:09 &
11:15­
17:59

Monthly
(not all
months
are
liquid)

SGX ­
Singapore
Derivatives
Exchange

DOLLAR
INDEX

US USD 0.05
over
market

10 2.00% 0.005 ­1.0% ­1.0% 01:00­
21:59

Mar,
Jun,
Sep,
Dec

ICE US

AEX Netherlands EUR 0.10
over
market

1 2.00% 0.05 ­1.0% ­1.0% 07:00­
20:59

Monthly Euronext.LIFFE

CHINA A50 China USD 15.00
over
market

1 2.00% 2.50 ­1.0% ­1.0% 01:00­
07:54 &
08:40­
17:59

Monthly SGX ­
Singapore
Derivatives
Exchange

Explanation of Terms: *from table headings


