(Mg EVCEY ) HAZ 5 IR CGEER NI 52 R MN) (CFTC Regulation)
% 40.131) FK R kAT I%ﬁ&ﬁﬁ%ﬁﬁ%ﬂw K (THREEVCAESE) < (H
BRERVCASY ) M SRR LSRR, 1z sChoe (Mg @ uicmd) 1
HITA . RAERANT OGBS )1 A E e A mh B e, (5 B T80 1R Bl 1A A 22
BIREELKR S, INAREEEESST. R ASE 2SOk R s SE M AR, 1S
JESLIRA

HRBEL A H, e ORI A A (g @30aEE) &2k,
EZmMAErE o el CERBTER” ) MHEME RS RMA Tt A (i
#VEE) FREEIFAEE R, Ha el Ee. BARGHREAGIE, ZE
LR AEHA (T EEVCEE) IS 285 A SRR 5 A AT S PR3 A A ] 45
KA T T k2 Tl RIEZHARERD

A (i EEBGEE) MNERZHEIERC S, T B@REEm, BEABERL.
IR RN 5B W55 AR B E A R AU . FEMRHE B A% A5 B AT S 21l
1 B R U =4 1) Ll

Z R TR AL R B SR AR S R AR AF SRR AN O SEAT RS . BB & 24
SERPEP S SRR TR O EA A A # B B BT, BN G L BB AT
53, ELAR 7S B A ATEAT 3 AN RLAA AT AR N = AT AT AR AE & B A AT £ ) B ot ) S Al
B 2RI . BhAl, A (TgIRE EVCES) AN N LB SRl T A ﬁ
BEERE I QI ST E . Va2 A7 K B A (] o Ath 4 fl ™ it B0 4 i e 55 1) 222
BRI .

A (MiplE EUOES ) A AR B U] H K, AR BEE RSPt T
AHE R Z R RN SRR . & (TS EB0ES) (B E REA
AT VERRIR ) A5 S Z P SR e &, H A A R HAR AT 7] AR A7 380 . ok
HAEFN S, POVHSFEMHEMR, TR T RE 2 BT REA 2 R AERITROL, IR
VER IS 2 R BE. AR AT AN E PR A0 m%ﬁ%ﬁ%ﬁ%ﬁ%*%%mo$<ﬁ%
WERUOES) PSR ETIEMERR OO B B 2R KR B A, B2
FIT SR B AT 355 BBz S R IR K(W%%%LM@%»$H%%Eﬁﬁ%%&ﬁ%ﬁ%
WAEM(E BT RE S AR AEATE . BRI, WREHARMBER, S H N T, I 5
& B SR i) B4 2R TR 1A

%ﬁm%ﬁ%ﬂ%ﬁﬂ%ﬁ%%%ﬁ%ﬁﬂﬂk#zmwﬁ%ﬁ%%@ma\%ma%%
WIT952 5 Fr(CBOT) AL VA2 5 BT (NY MEX) ML 29 75 5 28 5y BT (COMEX) F) B 75 # ) F
% AR T (BIESERMEARMEDTD BN S L Er .

ZRTERDEAR I RA (Mg E @ UCE S ) a5 KRR G B & AT mik
R X B S A B AR ]9 A X B XA VR, B R A5 A Y B AT T e
AT A T R A 1 O -



A IR AT B WU o B ettt , P DRHE B SEA S R 5. 7E BB Rl X
BEAT AT AZ 5 K FHAR SC LB 8 Al E ARSEXRG,  JF BL AR 28 12 HE0E A Tz ml i s 4 X 1) = 3
ARANE AT .

FEFNS, MRAE GEFRAIASHE) (¢ GEZRLWIBNE) ) (B8 289 &) , ZINHAFR AL
SR T (CME Inc.)s 2 hIaF 5552 5 BT (CBOT)  ZHZR 142 5 BT (NYMEX) H14il
2T i 22 2 B (COMEX) #5452 21| i A 1A m] i 3412 5 i (recognised market operator), i &
TnEF 7 A A2 2 3 A | (CME Inc.) A 52 21 R 4 19 T BB (recognised clearing house) .
Bribz 4b, Z R AT SRR TR GIESR AR BRIEY TR 3RS 352 A 1 sl (1 F
A, BREEFTINGE (EREiE ) (55 110 3D TN IR AL 55 IR S5 I VR AT .

FEA I, AU A R MRS ENE M A BV S & @R A
IS 2o W RIEXS A AR A AT BRI, S NERUMAL I Ll 3. 27 e ]
B PAHKIE A QIESR S B 661D S BLE A58 5 BAR (AR SC & Rl 55 R I

CME Group. the Globe Logo. CME. Globex. E-Mini. CME Direct. CME DataMine #lI
Chicago Mercantile Exchange /& 2 il & i it 22 5 1% i A 7] (CME Inc.) I i #5 . CBOT #
Chicago Board of Trade »& Board of Trade of the City of Chicago, Inc.[{Fitr. NYMEX Al
ClearPort 7= New York Mercantile Exchange, Inc. fIFifr. COMEX s& Commodity Exchange,
Inc. (I FR o FITE HAb R AR5 9 H A B A NI 7= o ARG X LLRPRL ) —J7 B i vF
A, XEERPRIASE S, Bl AT IRRERNRSA. . ZHl. ARSI AT 0
A o AR IAR I ARV AT . ik s DL HAD 77 N LR 25 U RS E B BN .

Ji A ©2021 CME Group Inc. £ 84 T A AU .

i Zr Hukik: 20 South Wacker Drive, Chicago, Illinois 60606



MR EEGES

ZIMEEMRZ SR (CME) « ZmMEHE SRR S (CBOT) « AAR

2B WA B (NMEX) FIZAR A5 (COMEX)
B 5 HAT R IVEIE

BN =% N 539

jzaig=p il 2021 4E 7 H 14 H

B Z W HT RA2106-5

A H 20214£7 A 28 H

AT W VOB S S BT A A C CRTC I EH B WNE, ¥ T % H 2021 42 7 7 28 HAERL,
AEHUAR 2020 5 10 H 26 H A& A0 B2 S B 37 I8 @ 0@ & RA2015-5. X IRIIR AN T 150
WA 3T C By, LAVERAIEAT Comnmitted Cross ( “C—Cross” ) M%7 o] LLITAE 4 T Bk
KA C-Cross BEATAH I USRS

BRIEEAAE, A USCE M AR A A B RAR

AR A AR RS S 58 BB R w] I8 I DL BRI 2

http://www. cmegroup. com/rulebook/files/rule—539-c—crossing—protocols. x1sx

1. 32 AT Hil v 38 O AR IR
PAT A I 52 XTI 2 577 Z [BHELT B8 T3 A 0T Z B H) AT 258 5 (R % B P k4T
HI7RIE . 30 R Jr T T BN A B SRIE AE VT VA I8 38 N AT BTV I

FEAE 5y KIT AT I AE 5 BRI HEAT PRAT RTVA I, Bk 1 4% OME B 549 ( “RATBRBATA 5— ( “LOX
ITEL” ) AT CME bt 31 52 J0IALSE 53 LA

7 Globex A2 B HIfrf CME. CBOT. NYMEX A1 COMEX A% 5 HAKU™ i LA K CBOT & 2L H it 22
(invoice swap spreads) 0T HAT HIVAE -

2. Globex FRVFHIAT BiIVA I B — R 24
HAEERRPATAZ G 3RF T FARENER T, A rddaTaried.

HE T BEAT PAT IR 045 T R VR AR A DA R AS S SO 5 B RE IR BEAZ 5 BIRAT, AN AT ATF2E 5
AT, BANET T B DL R REECR] 2

FCVFREAT AT HIrVA I8 IR I 42 5 LI 539. C 1Y ZERAAT

3. Globex EH# 4T BIVABERE XX (Crossing Protocols)
R E 77 i I SRV T A2 i R A



http://www.cmegroup.com/rulebook/files/rule-539-c-crossing-protocols.xlsx
http://www.cmegroup.com/rulebook/files/rule-539-c-crossing-protocols.xlsx

2T RA2106-5
2021 4E7 A 14 H
o, L9

3% 5 75 WU AR SCVF AT VB P2 2E 1) Globex 1T L N MR E 7= i 2 SR 28 B, 5
S b AL AT REA 2 A A SR CAT

DN RE 7 il B i ZELA P AN 5K R A2 SO BURA O RN 539. C Y Sz o
VU AZ SRR AR

A. Globex Cross ( “G—Cross” )

TE G-Cross W, REHAT AIVAIE—J7 BT B ASe 5 N Bl Globex o L7V HAEZH — AT AN 5
a4 A% N2 Globex. G-Cross FILFEIRMIE K (Request For Quote “RFQ” ).

G-Cross PMSGE M T S VFHRAT HINVAE (19 A7 1 B2 5430077 i, (BN RTF F3 AAE AT IR T 5 85 4
BEAEAT HoA i 72 BRAL 5

B. Agency Cross( “A-Cross” )

7E A=Cross W1, &40 75 fd A2 X7 %) (Cross Sequence  “CS” ) [d] Globex fiy N SEHLFISZ B, 7EH0AT
V@), WAUE Globex H NEF AR E HAT. BARL. . M ZEBUHEM RFQ. 2 )5, W21 LA
NAE Globex A —A CS, HoE XN ZH HIRHTH# (day-1imit order) fig N2 J& SRV 24 H 43
A B T A (day—fill-and-kill order) :

o X HTH K NYMEX A1 COMEX 7=, 1T LA ZITE RFQ S\ 5 . (5) #2% =+ (30) #b I Hi N, J7 ]

o X TRIAT CME SNCIILT S5 IR dh, 11 80 Z0(E RFQ SN J5 111 (15) B 2 =1 (30) P A,
J7 AT AR AT A S o

HAT, {Y CME Direct 3Z#% A-Cross ThRE. A FFEMI R CME Direct HIME S, vl DA N EERE T ik

http://www. cmegroup. com/trading/cme—direct/registration. html

EJR CME Direct Eff) A-Cross DIRESCVFALL RIAE— 17358 Fy 5 _EIRN S A) SEANISE 3T L, (HIX L6 i
BURE A AN 73 TR CME Globex 1T B, EAT RS2 HE F 7 il PR R o SR 2E AT Ab

LT W IUEFRAR KGRI ENIT B B[ “AZ0%E " (Aggressor), IXRE 8 CS PHEH ARG T 1T #4E
N2 H BT SISO T Ay 2 H SRS SR T 5. WRAEH A RFQ 22 5 30 75
P e N KRNI S BR U 55 Fa A\BT (19 REQ AT CS, 4 7] AAREEHEAT AL 5 o

FEETT VT Bk ST E) 5 T B 5 s AR T BEE T RGE T T AN AR IS 5 BRATIKAR LR ARAT LT
BEAT UL, — BB MR e UL o AR 5 VT B b R AR VG A 4% 0 40 o AR X 07 AT
[N AR A S 5 1T B L O R G BE R A% 1 70 S B A

RIS SRR 1 A8 5 RATKAS P ) B R SR AN S2 Ay, B0 58 5 AR IR A v 04T SR sl o,
CS _ERIPRASIT BB e e AT, BRARAE CS 23 CME - Globex Z BT 4 &5 T B AL T =10 2 XM


http://www.cmegroup.com/trading/cme-direct/registration.html

2T RA2106-5
2021 £ 7 A 14 H
BIW, L9

WEHVETT BA A . WRAE CS B3k CME  Globex Z HIA g 55 T B T8 1) 238 A& FHT 1T B4R,
JEARG A SRS IT S ) — 4SR5 5 58 S0 BB AR rh A (3T SR BEAT 58 5

C. Committed Cross ( “C—Cross” )

1E C—Cross W, ZEHAT HIVAIE J5, D ZILE Globex Hraar A\ [ & K8 52 B 32 XiE K (Request
For Cross, “RFC” )i1J®#.. RFC #i\J5, Globex ¥ife/ma8 X e M H47E 1. (6) B 5 K 4.

FELL IR PRI R, BEAT C-Cross (4577 £E [RI R BEAT 52 S BURT TF a4 A — IR XU IR T 5
DK e RIRE AT 52 SR SR (0 AU o A8 5 CL 2 [F) 1K) C-Crosss 28 5y AHIRIR 7= il & 2 23
i, BEEARRAT AN (076 Tk A BRI A o R A Fe V. BEAh, AR /AL AIEE C-Cross
Ao PO AT FT7, W — a6 25 1R 958 S AT 0 o, EL# C-Cross CAHAT N
1k,

WS 5HEER, BRI RAR) C-Cross A Z 5 B N, R A 3 oA A RD
Rk AR 5 2 ERMAR AT RIE S, B MR E /R AR R - G4/ % KRB & B
A7 LS5 BRAF I FE R A A TTA5 2 00N B34 J 1 S A2 5 P R (AT DA o+ 474 S0 o RIDRE R 2R 1) C-
Cross ZIEHE ARG AMEM S 532 5 10— 5 A MR BER AT, B LA HEE T B L
a3 ot 2 P AREE 53R, A2 5 D R IBEIEAT 30

SRR, TS 5 E N EERE C-Cross TRESARYE C-Cross FIL 51T HL 1) HoAh 1T
R EE . AR AT VFAT IR C-Cross XHHIE SN AR WL A8 AT JE T B RAT B i )
%#O

C—Cross HIVLHECE AR BT 7= i 4 2 B A M E 2 BAE M A BB E VLRC (Better Price or
Volume Match, “BPVM” ). 1& WA PR T A A TEA% =52 BPVM 2 FC 2 7= i R AH 545 S
AP T IE B B AR DS EC A A b

1. 45 BPVM ffJ C—Cross VGHECH s

7E RFC #2752 Globex B}, WIRHM M B REM CLhm T AR EAN, KT
T AN B RPC A% &5 R e AR RS2 AT RFC 42 2 B0 K T 2 s A SE AN I 4K
&, T ELE RFC $ N G 558 R A= 2 8] i 7 (5) A0 PN 1A SEAR 1) 1% B iz B A i N 1) Gl obex
o, F84 REC B fIREE A Ar b ( “BPVM Z-ER” ) IIPKE BA REC 842 X o 7E 5411 BPVM 43 Bic
J&, REC IR0 23070 4% T 3038 2 p T i gt A7 UL

AR SR REC A4 S5 7] foe (2 S S2 AN RS 1T RFC A KT 2 foe SR S2 0 B, 496 L BPYM SV
A2 BRI RFC Hie 5 24 s 3K SE i O B 2 Z2 40

2 RFC Mk AR R IA B _FR EESR, 58 AU 3% SCEE 2 s i AT ILIE
2. Jt BPVM [ C—Cross VCHC VA

AR REC A& £ REC $242 )5 11 (5) B 1R i 1 28 5 ZeFBIRA o (0 B S AN A S i (Bl B0 SR
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a2, U RFC 20811 100%44 LA RFC Mk 3t 47 UL .

WS RFC M k&7 RFC 3222 J5 11 (5) #0 N 25T /b i 17 3 v ) s 4 SEA B S Ay, REC 11 B )3 A
— I DR F 55T REC M AS (AN 48 5 KA o 3T B BEAT DU . XS, RFC —i4 38 435/
B 100%K5 32 B LA RFC 41k 5 RFC 3 —ia T Bk AT UCES . FRAFME A F B, &5 00) REC i —
T A VCEC TR 435 3 58 PR B A28 G BRI A

CME Direct % 3% C-Cross ThfE, i HAth g 7 B AL W 5 (Independent Software Vendors, “ISV” )
JRA] B LR 1Z I RE

D. RFQ + RFC Cross ( “R—Cross” )

7E R—Cross ", TERATRIVAIE G, UIAE Globex Hii NET X4 i JAR B & 1R 2 A 22 8 2H A 11 RFQ.
ZJG, WZRAE REQ Fr N 5 -+ 11 (15) 0 3 =+ (30) #P N 4\ REC 1T 5, J7 Al k&2 4T38 %« T3t CME
FLI S BRI &, RFC 1T B ZFE RFQ N5 (5) P & =1 (30) I T LU N,  DA4k it
1T38 5% » RFQ Al RFC 1T B WA ZBE AR [F] (1) 58 25 I TR B N o AR R AE RFQ ST N5 1) 30 #P Y \ RFC 3T
B W TEEEAE RFC 1T B N2 BT BTN — RFQ, 13T B A\ I R S 800 905 Eik i —%, AT
LT S

RFC 1T ¥R BB AT T B R, 1A, 58RI RFQ 3% A £~ REC BRI 2R 15
B. 5 R-Cross x HHZ 575 A\ RFQ 5 k%5 Globex I)— & RFQ A X .

VF% ISV 34k R-Cross. X CME Direct (T35 Z 575, 1% PN LIV h BEXS I 1EAE A E I [R]
PAGM N REC. L Dh RETE AL (R HEXS AR SCH I TR) 2SR A3 5T . R—Cross AJULACHRIT -

L BSR REC k& S 1 A8 5 B A R R R SRR AN S Ay, B 58 5 Ze B AS i B0A KA B2,
JU] RFC % (7 100%KF7E RFC 4252 J5 3L RILL REC A4 #EAT ILAC -

2. IR RFC ri <51 s b id ids o (e AR SR A B, RFC AT 8 b 3 ) — 32 S R LA 8%
T REC HirA& (A% S KA o (3T BAEAT UL S . KR H)S, RFC —IARIARBUINCE T 100%KE 2B
LA RFC fir#% 5 RFC 55— 4T AT ULAC . BRARBH S BUH, 750 REC 2% — A AR ILAC 7]
ARG IR B AE AL B RATIK A

B RA XN RIME Bt DU s A A -
https://www. cmegroup. com/confluence/display/EPICSANDBOX/Cross+on+CME+Globex

4. 3N 539.C. XX WHiUR
A% = i AR 993 B 56 BE A1 AT Jd e DA R 2
http://www. cmegroup. com/rulebook/files/Rule—539-C-Crossing—Protocols. x1sx

HRAFEVCEE G EFHE, ATECR TR H e A 5

Jessica Leung, ¥EM5WEEAMNBEA % L, HIE:  +852 2582 2251
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CME #E| 539
LT ZH B EMERS TR

539.A. —MEEIREH IR
AT ANAS TS A S Ui SEN . e sl dELLTE 4 H B TR 22 5, RHI4461 B Al C i fTid
TE LR AL o

539.B. BIAMEM
IR BRI AR FARERN 526 K535 5 ARIEFIN 538 IR Sk ~F H 428 5 sk AR AR ML 549 (1)K
ITERPATZ S

539.C. HX Globex “FE3 5 KIATHIVAE
fis e 2 SR DL, W R — 5 (W) A BN o5 — 07 (L07) ¥ 3EAT S A A, XU AT DAE Globex -
& EPATZ S I, FEATIAT ATV :

1.

Horp = AR S — 77 S HAL T2 5 77 AT AT VA8, BRAEFESAT 2 55 145 206 HoA A
— IR

- BRARH A SRR AT S, 5 R AT AT B VA8 B T AT (1) W HEAE 5 07 3% B VB VR, B (i1)

A FH R 8 TR 45 2R 8L, AR ERA

TR SCVFR T 1%

PRI, IR A Z AN & AT S AN VAR T S, WS 5 BORE “ARRE” E o TR AR
539.C. “IMWBER" (“ZEXHIKR” ) PrEk.

a.

b.

Globex Cross( “G—Cross” )
WAIE SETE Globex P& I H T HIAT B, /£ —MTHRMA TR 5 G, LA
EHIN

Agency Cross( “A-Cross” )

L0 A X741 (Cross  Sequence) [A] Globex Hii ASKHAISL R, FEATHIVAIEG, 7
Globex P& HEIANEEXREE BT, IR MhrZd A RRimiE=Rk ( “RFQ” ). ZJ5, Wi
ERFQ NG +H (15) M E =+ (30) AL Globex V& H#N—M2 X747 o] gk sL i3t
T2 5, 22 P A SO 2 H BRT B A 2 5 52 RN 2% H 430 A2 s EGH AT B, H
J7 VT B ZRUS B NAE R 2 H BN T B, 2 JE ST RN B8 AT B v 2 H B0 A sl T
., CS WK AAEMIFIHIAE Z iy (R BN . SR AE RFQ A5 30 0P N\ S B RIS B
W E R CS AT ARSATRE 5

Committed Cross( “C-Cross” )

CERAT IS, BAUE Globex ¥ £ Fhli I 236 5392 43 AR ( “RRC™ ) AT
RFCHIAJ, Globex FAIHRA SUSTER (5) WGk, (63 5 FUKIR “MRRE” Mo
SR B KB o, R REC s 7E REC 4222 GLobex T A2 5 0 Ee 4114
BV REC A0k 5 [R) s 3 S S A1 RPC A2 55 B KT 240 Globex bt KL isisE, H
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£ REC H N\ B2 YR A 22 8] 1 (5) B0 P A SE A AR K L Bz B A A A B GLobex P &5 7,
U] RFC % 5 € B 70 Eb ( “BPVM L™ ) #5528 3o

RFQ + RFC Cross( “R-Cross” )

TEPAT RV IE JG, L ZIAE Globex H 4 NEF X4 #A TR . HARUY 2 B4 & I i 1 R
( “RFQ” ). ZJ&, WZAE RFQ 3 N5+ 10 (15) B & =+ (30) B P fai N\ RFC 1T 5, J7 ml 4k skt
17285, B 7 FLH AT SO R ) RFC 1T 50 A 7R S RFQ J&5 1. (5) #0 2 =1 (30) #b
i\ . RFQ Al RFC 1T B Z0AEAH FIFAC 2 ) AL BN o Gl SRR AE RFQ SN S5 1 30 #P I H A
RFC 17 B, FFAE RFC 1T B\ 2 BT BN —A RFQ, %17 B A [N [E S 5415 Fik
—&, M4k a3t 1738 5 o

CBOT #LI 539
2 EEeRH Bk MERSERS

539. A. — 2R ILE TN
FEATT AT 22 HE B RS i BN S s AR DA 4 H TR 38 5, R 51461 B F1C FRRTiR
LR A o

539.B. BIAMEH
IR PRAANE F AR RN 526 33E47 K522 B AR HE RN 538 HEAT HIAH Sk~ HAL 5 o

539. C. B 3X Globex FHER ZHIPATRIVE
ML RHIEOLT, R —J7 (B 7)) & B8N A — 7 (LJ7) ¥ 3047 I a1 #4E, S5 AT BATE Globex ~F
& EPITE G, AT AT RV E

L Ho = AR S — 5 BRI 2 575 3 AT PATRNAE, BRARSS 5 5% )5 S e lR S fe v it

Foft ) 3

o

2. BRARRIELCHUAT 3, B MREAT AT RIVAIE XU AT (1) [ ARAE 5 J5 3% S VB A VT, B (i 1)
M FH e 388 P BT B A4 2T B, AR A

3. TSV T %
UG SR s A ZE RS BT A AT IR AT S, WER 5 BORRE R dior
RN 539. C. “AEXHNER” (“AEXEERT ) Fréf.

a.

Globex Cross( “G—Cross” )
A JEAE Globex “F- & Hr N H 5 VT B, 1R85 — M A N 5E i 6 B2 &, 7 A vl
PN

Agency Cross( “A-Cross” )

LA XF ] (Cross  Sequence) [A] Globex ¥y A\ EHEAISZH ., fEPATRIVAIESGE, /£
Globex V& H ¥ ANEFRTREE BT BARL. W Z B & MHRmiE R ( “RFQ” ) . ZJ5, 20
£ RFQ BN 5+ 1L (15) FP & =+ (30) B2 N #E Globex -G N — A58 XF 41 5 o] 4k 4833
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1758 5, X I X2 H BRI T $udi N 2 Ja SE RV N 25 H e HU8A8 siEBoE T .
T AT BB S NAE R 2 H AN AT B, 2 J5 57 B N B8 AT BE D 2 H A s A B0
WL, CS MUK AEAEM R A Sy IS TR B A o WARRAE RFQ AR 30 B0 P A N\ SK BTS2 4,
W T E RGN CS A A Ak ST A 5

c. Committed Cross( “C—Cross” )
TEPATRIVEIE J5, LILE Globex “F & H i A A& KB 5 S L AS XAk R ( “RFC” ) 1T 5L,
RFC #i N J5, Globex “FE¥ R XKIEH B) e kKA. 7R85 FRE “ME” X
PR R H H e = b, iR REC AR 7E RFC #2822 Globex “F & & HT i LM, 8k
H REC Wi &5 A S A LS A% RFC 22 7 £ K T4 1) Globex bl SEseh f98E, HAE
RFC i N\ 258 Xk Az 2 [ i 1 (5) A P A BEAR (1) SE B B Sz s Ak Bl A 21 Globex P&, I
RFC H it (FR5 1 1 43 B ( “BPVM 43FC” ) #458 o

d. RFQ + RFC Cross( “R-Cross” )
EPAT R IE )G, DFAE Globex Hh 4 N EF T4 & W1 1% . IR 2 B4 & 1R i R
( “RFQ” ). ZJa, WALE RFQ B N5+ 1. (15) BV ZE =1 (30) FV W% N\ RFC 1T H, J5 AJ 4k 453
1772 5%« RFQ Al RFC 1T B ZAUTEAR R AZ G I IR B N o An SR RAE RFQ N5 1 30 F0 N iy
A RFC 1T 8, FRBAE RFC 1T B N\ /T EHT R N —) RFQ, ZiT B (NS Huais k-
R — 2, MR EERATAE 5

NYMEX F1 COMEX ¥R 539
2P RH Pk e ERHERS

539. A. —ZEILE I
FEAT AR TG e HE B e i SN S AR DA 4 H TR 28 5, R85 B 1 C FRRTiR
LRSI .

539.B. BlAMEH
IR PRI FEIE B T AR R RN 526 K522 5 HRAE N 538 A Ik ~F HARAZ G o

539. C. B 3% Globex “F & 5 HIAT i Vo il
MEAE FAESLR, iR —J7 (F5) & B\ A — 5 (&) ¥t 47 I AR, £ Globex P& LHAT
2 G, X5 ] PAHEAT B AT B VA I

L Hrp i AMEAERS —  5HA35 2 507 AT PATRINAE, BRAEAC 5 5% i 77 56 R fe v st
AP

2. BRARARYE SR AT Z, 5 MIBEAT $hAT AR RO XUT AN (1) AR 5 7 1B Fe @ VR, B (11)
M FH e 38 P BT BSR4 2T B, AR R A

3. IRV TS
PAUNIST . SR A Z AL G BT A AT IR i S, A0S 5 FOREE “ARRE” o A AR
539.C. “ZXIEER" (“ZXHBER” ) Frik.
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a. Globex Cross( “G-Cross” )
IR SEAE Globex “F- & HHI N H 7 T 5., 13— MT B NGE 5 2 5, 4 A s
BN

b. Agency Cross( “A-Cross” )

LA w4 A X751 (Cross  Sequence) 1] Globex fii N SEHLFISZH . fEPATHIVEE 5, 75
Globex V& I ANEF AR E HITT . WIRL. I Z8dH & MIRMIER ( “RFQ” ) » 25, AT
RFQ I NG+ 1L (15) P& =1 (30) FPIWTE Globex “FEHHN—NZXF H 77 o] gkt 4T
L5y, ST HNRIE R HBRYT R AN  JE LBV N S H A4 BB GHIT 3. B
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