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Rules, Regulations and Procedures of Hong Kong Futures Exchange Limited


	Position Limits
	Position delta for Hang Seng China Enterprises Index Futures and Hang Seng China Enterprises Index Options combined of 12,000 long or short in all Contract Months combined, per Exchange Participant for the Exchange Participant’s own behalf; and 

Position delta for Hang Seng China Enterprises Index Futures and Hang Seng China Enterprises Index Options combined of 12,000 long or short in all Contract Months combined, per Client



	Large Open Positions
	500 open contracts, in any one Contract Month, per Exchange Participant for the Exchange Participant’s own behalf; and

500 open contracts in any one Contract Month, per Client



_________________________________________________________________________

	Position Limits
	Position delta for Hang Seng China Enterprises Index Futures and Hang Seng China Enterprises Index Options combined of 12,000 long or short in all Contract Months combined, per Exchange Participant for the Exchange Participant’s own behalf; and

Position delta for Hang Seng China Enterprises Index Futures and Hang Seng China Enterprises Index Options combined of 12,000 long or short in all Contract Months combined, per Client


	Large Open Positions
	500 open contracts in any one series per Exchange Participant for the Exchange Participant’s own behalf; and

500 open contracts in any one series, per Client. 




















Contract Specifications


for


Hang Seng China Enterprises Index (HSCEI) Options








Contract Specifications


for


Hang Seng China Enterprises Index (HSCEI) Futures









