
 Risk management arrangements of HK futures in respect of the Easter Holidays  

Dear Client: 

According to the HKEx announces the details of temporary holiday risk 

management arrangements, the margin levels for the following futures contracts 

will be effective after the close of business of the regular trading session on 08 

Apr 2020.:- 

Products   
Initial 

Margin(HKD) 

Maintenance 

Margin(HKD) 

HSI shares Index 
Current  

Temporarily 
 

154,546 

176,890 
 

123,636 

141,512 

Mini HSI Index 
Current 

Temporarily 
 

30,909 

35,378 
 

24,727 

28,302 

H-shares Index 
Current 

Temporarily 
 

61,712 

73,482 
 

49,369 

58,785 

Mini H-shares 

Index 

Current 

Temporarily 
 

12,342 

14,696 
 

9,873 

11,756 

USD/CNH  
Current 

Temporarily 
 

25,232 (CNY) 

28,775(CNY) 
 

15,700 (CNY) 

17.903(CNY) 

CNH/USD 
Current 

Temporarily 
 

1,679(USD) 

1,921(USD) 
 

1,044(USD) 

1,194(USD) 

 

The futures contracts will be restored to the current levels on 14 Apr 2020. 

 


