
<Attachment 2: Details of market making obligations of E Fund (HK) HSI ESG 

Enhanced Index ETF> 

 

The maximum spread of two-sided market making orders 

entered by a Market Maker into the System (in percentage) 
0.40% 

The minimum quote size of market making 

orders that are within the maximum spread 

(per side)* 

HKD 200,000 

RMB 170,000 

USD 25,000 

The minimum period of time for which a Market Maker shall 

maintain a market making order after initially entering it into 

the system (in seconds) 

1 second 

The minimum participation rate of a Market Maker per trading 

day (in percentage) 
80% 

 

* Refer to trading currency of the product 


