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unités de contrat dans le temps et entre les

intervenants

™

'LME COPPER

Antofagasta
Antofagasta
Antofagasta
Antofagasta

Antofagasta

O O H W N R

Antofagasta

Antofagasta 7

POSITION
OUVERTE NETTE

Juin 66 Juillet 66

VvV 360
A 166
vV 386
A 512

VvV 750
V 520

V 662
V 2000

V 15600
VvV 250
A 10616
V 620

V 850
V 560

A 210
V 2500

Aolt 06

V 156060
V1360
A 1115
VvV 350

V 670
V 1456
V 845
V 5000

Septembre

06
A 5060

A 3500
A 1536
A 720

VvV 3350
V 1356

V 1656

A 500

Octobre 06

V 25600
vV 750
V 1320
A 675

VvV 187
A 832

V 1756
V 5000

PT 11396
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La faculte de compenser les postions exprimées par unité de
contrat dans le temps et entre les intervenants

LME' COPPER Juin 06 Juillet 06 Aolt 66 Septembre 66 Octobhre 66

v 2000] v 2500| V 5000 A 5@@_
Ty s 0o QT r1cos 2 500 [RERED

EUromin A 1389 A 2019 A 2445 A 1539

dalcor A 512 A 529 A 350 \ 720 6575

Metdist A 500 V' 450 356 83
Pirelli caples N 2103 A 23520 Al5e8 A 2820 A 17956

POSIETEO)N 15195 17900 17423 18576 19427
OUVERTE C 38605 C 4600 C6877 L 1870 C10273
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N edge Margins CBOT Agricultural Products
\\\« )}g\b“t\kﬁ) the provisions of Paragraphs 8, 9, 10 and 11 of

| subject to)t
&}ﬂiﬁn 43@\02, mindmum; thitial* and maintenance* hedging
\Sﬁgé%lﬁchm;tments in futures shall be as follows:

Maintenance Margin | Initial Mar
\ %&Fr\\ac\:\\\;’ \ Y’e\:gen%age QP

Initial Margin
(per contract)

Crop year

" 00%

\\1%%\

N

$600

$250 December through September
19@%\; $S400 July trough May
100% |  $380
NS ﬁb%\ N \ G750 November through' September

October through September

S

" 5u50

October throughi September

¢,=!'15€%

 $375

\\

Jully troeugh May

100ys
100ys

3250

o N

N Q@iﬁﬁ?<_“
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thrbu\hMarch 24
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DES PERTES

\5*: principe sous jacent est que le marché conserve en
*5\\rmanence une marge de valorisation correspondant a un

maximum de variation journaliére autorisée déterminée par
\33u1 its conduisant a des appels de marges journaliers
§1 6ngges sur le jus d’orange sont les suivantes)
Dajtel \ “ert\ire HAJElL)E £has) | Compensation | deposit | Limite
\*14 5 151.4 | 149.1 151. 2 800 300 j
: 152.5 | 149.35 150/, 95 800 3200m
f%isﬁﬁ \Qiézxo 400 5 149, .9 800
149.3 | 149.4 |144.65 145/, 0 900
L dan0) | 4475 1423 900
\sigéy\f\*i4és§ 141, 2 000
.75 [ 141.6 | 142.75 900
*ﬁﬁﬁ§$\ \ \\\41 5 900 \
: ) 7 )

| 2433




S LAANON ACCUMULATION
| ; DES PERTES

Le principe sous jacent est que le marché ajuste chaque
\\]ours La marge de valorisation correspondant a un
‘maxamum de variation journaliere autoriseée déterminée
sioar\cllent conduisant a des appels de marges
yrnallers pour le solde

\p@i \Q ntltes DEPOSHE | COUIES Cours de Appel de| SOLDE
?trat\ Vdlesinizesfd“achat Compensatio | Marges | REPORT
d\a\\ HENCENVAVEN e f
DK } 8¢, s‘ \
v 2ooR [ 800) | 44505 151.2 211000 | -211000
0, 550 | 800 | 152,3 150), 95 150625 | -361625
15O * ﬁn=\ §149.3 149.9 125250 | -486875
25000 [ d4E,.0; 145,01 | C326375 | -160500
906/ | 141.5 | 142.3 136500 | -297000
5&1@6\\ ik 70500 | -267500
g | 198750) | -566250)|
;\f\¥§%$5~1 \J:iizgg@ 528750
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\af\éa \t * down the oiétlllty Scan Range

\é Ei\e\écah\?ghge \\i; 111ty up the Volatility Scan Range
o oui the Volatility Scan Range

5\¥a \é Ola\liit \Up\}he Volatility Scan Range

1ty dSWn the Volatlllty Scan Range

\the\Vblatlllty Scan Range

0 n\%he Q\i tlllty Scani Range

\g\fh:Eleatliity Scan Range

\iab he V\i t1 ity Scan Range
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N e e s o 0\ qndfea\weight = $20 per contract

; FsO40 a.m.-1:10 p.m. Lﬁb\\ \5
ne LTD is on a a%ﬁ:ﬁ}eﬂn\ar et clo e\s%grly, the
. > N\ *

e shall be nol trading at a price motr %\\1\ \\\E\t\ﬁsr NN N
sloit agove of ysllows dis Jfsavigus dayls set ilin\en\w\ice. NN
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http://www.cme.com/clr/clring/ctrctspecs/notes1392.html
http://rulebook.cme.com/rulebook10896.html
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\\ﬁﬁ{EURONEXT COCOA FUTURES

S

g?i;lg&s\\\\\\\\\
rerArl\\k\SQ

rJOIgJ Hi)n :iﬁﬁfﬁ

tenderable at \:§i§§0
V]

2 oyl eFﬁoA\\Cote d’Ivoire, Democratic Republic of Congo
2\1ré9 Equatorial Guinea, Ghana, Grenada Fine
gﬁhbllg of Slerra Leone, Togo, Trinidad and
\ﬁﬁ\Samoé\at contract price. All other growths

nt§\\\1 \\r
act specification attached below.
Delivery months b

\ie > Se tember December, such that ten
dediaverys moniths are \\xfd dIng
Dellvery units Sezigle: ﬁ e\1ver
weight off ten tonnes. * \w
sd@Delivery Unit - g* ° a nomxnal net weight of 100

.‘1very unit - |JJJJ\§§§6\§$\\h\S§h ﬁin\\\ﬁét welght of' 1,000

hé\hb\§§ﬁ§§bpln1

AGSERD) fuqzerdﬂm, Anr \ \ §lxs Gw
\S e

Quality Pl=:iss

ggeg cocoa with a nominal net

nge\Nomlnated Warehouse
or sufficiently
ambur , Humberside;, Le

Havre, Liverggol, London, or T ée\s \\\

Minimum price movement \\i?\

(ticks size and value)£1 gér \Q;\é

Last trading day =lsveoq BUEN Imu 1 \prioF\t \\\1ast
business day of the d¢i¢v~r/ m 2% ro\X \§¥o
Notice day/Tender day Tin=z ousiigsss dzy @ Xiy 1o

BQQQ\ last
Eracirg day

Trading hours 9Y:369 - 15:5¢

;rv T RN g T T T T T T T T T

N\
o U}'é\s \\3\\\
ract (No. 401)

=



http://www.euronext.com/file/view/0,4245,1626_53424_199620425,00.pdf
http://www.euronext.com/file/view/0,4245,1626_53424_609805745,00.pdf
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Procedures in respect of Cocoa and Robusta

Grad
Coffee Futu \é\bo tr aéts 28/06/05)

WhEre | \§é§§a <§\o Eender ‘a seller may be instructed by the
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