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Contract Unit
合約規模

Minimum Price 
Fluctuation
最小變動價位

Trading Hours
交易時間

Product Code 
產品代碼

Listed Contracts 
上市週期

Termination Of Trading
交易終止

Position Limits
持倉限額

5 bitcoin, as defined 
by the CME CF Bitcoin 
Reference Rate (BRR)

$5.00 per bitcoin=$25.00 per 
contract
Calendar Spread and Basis 
Tradeat Index Close (BTIC): 
$1 per bitcoin=$5 per 
contract

CME Globex HK Time
Monday - Friday 
7:00 a.m. - 6:00 a.m.

BTC Monthly contracts listed for 
the nearest 2 months in 
the March quarterly cycle 
(Mar, Jun, Sep, Dec) plus 
the nearest 2 serial months 
not in the March quarterly 
cycle.

Trading terminates at 4:00 
p.m. London time on the last 
Friday of the contract month. 
If that day is not a business 
day in both the UK and the 
US, trading terminates on 
the preceding day that is a 
business day for both the UK 
and the US.

Spot Position Limits are 
set at 1,000 contracts. 
A position accountability 
level of 5,000 contracts 
will be applied to positions 
in single months outside 
the spot month and in all 
months combined. The 
reportable level will be 25 
contracts.

5 比特幣，由 CME CF
比特幣參考價格 (BRR)
確定

單邊交易：

每比特幣 $5.00 美元

=每份合約 $25.00 美元

跨期價差：

每比特幣 1.00 美元

=每份合約 $5.00 美元

CME Globex Hong 
Kong 
Time：

上午 7:00 –上午 6:00
星期一–星期五

BTC 季月週期（3月、6月、9月

、12月）內最近兩個月份，

以及季月周期外的最近兩個

月份。

最後一個交易日為合約月的最

後一個星期五。到期期貨的交

易終止時間為最後一個交易日

倫敦時間下午 4:00。

現貨持倉限額為 1,000 份合

約。現貨月以外的單月和所

有月份一起，持倉問責水平

為 5,000 份合約。
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Block Minimum
場外大宗交易最低

限額

Price Limit Or Circuit
價格限制

Margin rate
結算

Contract months 
保證金

Commission
佣金

Price Quotation 
價格報價

5 contracts Special price fluctuation 
limits equal to 7% above 
and below prior settlement 
price and 13% above and 
below prior settlement price 
and a price limit of 20% 
above or below the previous 
settlement price. Trading will 
not be permitted outside the 
20% above and below prior 
settlement price.

Cash Settled by 
reference to Final 
Settlement Price, 
equal to the CME CF 
Bitcoin Reference 
Rate (BRR) on Last 
Day of Trading.

Initial Marqin 60% USD 15 
(including Exchange Fee) ; 
Negotiable 
(Special Clients/High 
frequency trading clients)

USD per BTC

 

5 份合約 參考最終結算價格進行

現金結算，最終結算價

格相當於最後一個交易

日 CME CF 比特幣參

考價格 (BRR)。

初始保證金 60% 15 美金

 (已包括交易所費) ;  

面議 

 (特選客戶/高頻交易客戶)

每個比特幣 / 美元給定營業日的價格限制乃參考

最新的比特幣期貨結算價（每

個營業日倫敦時間下午4點結

算）。

特殊價格波動限制等於上一交

易日結算價的 ±7%、±13% 和
 ±20%。比上一交易日結算價

高或低 20% 以上的交易將不

允許進行。


