
SPAN® Parameter　  Trigger on Emergency Margin Call

1. SPAN® Parameter 

Months ： （ ticks ) ： ：
Months ： （ ticks )
Months ： （ ticks ) （ ticks ) （ ticks )

Tier 1 ： Months ： All Months ： All Months
Tier 2 ： Months
Tier 3 ： Months

2  -  2 ： （ ticks ) - ： - ：
2  -  3 ： （ ticks )
1  -  1 ： （ ticks ) （ tick ) （ tick )
1  -  2 ： （ ticks )
1  -  3 ： （ ticks )
3  -  3 ： （ ticks )

- % ( ： )
- % ( ： )
- % ( ： )

＊１ ： 1 to 20 Months are the quarterly months. Price Scan Range for the following quarterly month is applied for the serial month.    

＊２ ： The values of Delta Per Sperad Ratio between commodities are not necessarily correspondent because each calculated figure is rounded.

２．Trigger on Emergency Margin Call

Months ： ticks ( ticks and above, Emergency Margin Call is triggered. )
Months ： ticks ( ticks and above, Emergency Margin Call is triggered. )
Months ： ticks ( ticks and above, Emergency Margin Call is triggered. )

＊３ ： Emergency Margin Call is triggered in case that the leading month of Euroyen Futures moves over the above numbers.
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Effective from October 20, 2009
to November 16, 2009.
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