
Cassa di Compensazione e Garanzia SpA

Margini Iniziali Vigenti per il Comparto Derivati Azionari dal 19 Aprile 2010

contratto Codice Multiplier
 Intervallo del 

Margine

Margine 

Futures 
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Margine 

Minimo 

Unitario

Short 

Options 

Adjustment

Gruppo di Prodotti
Fattore di 

Compensazione

FTMIB Futures FTMIB  €     5,00 11,50% € 1.800 € 130 === === ===

miniFTMIB Futures MINI  €     1,00 11,50% € 360 € 26 === === ===

FTMIB Option FTMIB € 2,50 11,50% === € 65 20% === ===

FTMIB Dividend Futures FDIV € 5,00 13,50% € 500 === === === ===

A2A Option / Futures A2A 2.500 16,75% € 210 € 21 20% === ===

ACEA Option / Futures ACE 500 12,50% € 120 € 20 20% === ===

ANSALDO STS Futures STS 100 11,00% € 30 === === === ===

ATLANTIA Option / Futures ATL 500 12,50% € 180 € 44 20% === ===

AUTOGRILL Option / Futures AGL 500 15,50% € 120 € 22 20% === ===

BANCA CARIGE Futures CRG 1.000 15,75% € 90 === === === ===

BANCA MONTE PASCHI SIENA Option / Futures BMPS 1.000 13,75% € 60 € 8 20% === ===

BANCA POPOLARE MILANO Option / Futures PMI 500 21,25% € 70 € 24 20% === ===

BANCO POPOLARE Option / Futures BP 500 29,75% € 100 € 35 20% === ===

BULGARI Option / Futures BUL 1.000 16,25% € 170 € 36 20% === ===

BUZZI UNICEM Option / Futures BZU 100 16,50% € 30 € 9 20% === ===

CAMPARI Futures CPR 500 11,25% € 100 === === === ===

CIR Futures CIR 1.000 18,00% € 90 === === === ===

CREDITO VALTELLINESE Futures CVAL 500 12,50% € 80 === === === ===

DANIELI Futures DAN 100 21,00% € 40 === === === ===

EDISON Futures EDN 1.000 12,25% € 80 === === === ===

ENEL Option / Futures ENEL 500 15,50% € 50 € 13 20% === ===

ENI Option / Futures ENI 500 18,00% € 190 € 62 20% === ===

ERG Option / Futures ERG 500 17,00% € 150 € 31 20% === ===

ESPRESSO Option / Futures ES 1.000 23,75% € 100 € 19 20% === ===

EXOR Option / Futures EXO 100 23,75% € 30 € 16 20% === ===

FIAT Option / Futures F 500 18,50% € 100 € 38 20% === ===

FIAT PRV Futures FP 500 21,50% € 80 === === === ===

FIAT RNC Futures FR 500 18,00% € 90 === === === ===

FINMECCANICA Option / Futures FNC 500 14,00% € 110 € 33 20% === ===

FONDIARIA SAI Option / Futures FSA 100 18,75% € 30 € 13 20% === ===

FONDIARIA SAI RNC Futures FSAR 100 17,00% € 20 === === === ===
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GENERALI Option / Futures G 100 13,00% € 30 € 10 20% === ===

GEOX Option / Futures GEO 500 13,75% € 80 € 17 20% === ===

IMPREGILO Option / Futures IPG 500 21,75% € 60 € 10 20% === ===

INTESA SAN PAOLO Option / Futures ISP 1.000 21,25% € 70 € 24 20% === ===

INTESA SAN PAOLO RNC Option / Futures ISPR 1.000 27,00% € 90 € 24 20% === ===

ITALCEMENTI Option / Futures IT 100 15,75% € 20 € 6 20% === ===

LOTTOMATICA Option / Futures LTO 100 13,25% € 30 € 9 20% === ===

LUXOTTICA GROUP Option / Futures LUX 500 13,50% € 220 € 47 20% === ===

MEDIASET Option / Futures MS 1.000 13,50% € 120 € 31 20% === ===

MEDIOBANCA Option / Futures MB 500 14,75% € 110 € 27 20% === ===

MEDIOLANUM Option / Futures MED 500 17,75% € 50 € 16 20% === ===

MILANO Futures MI 1.000 17,25% € 90 === === === ===

MONDADORI Option / Futures MN 1.000 17,75% € 120 € 23 20% === ===

PARMALAT Option / Futures PLT 1.000 12,75% € 70 € 12 20% === ===

PIRELLI & C Option / Futures PC 5.000 19,50% € 230 € 16 20% === ===

PRYSMIAN Option / Futures PRY 100 21,25% € 30 € 11 20% === ===

RECORDATI Futures REC 500 11,75% € 80 === === === ===

SAIPEM Option / Futures SPM 500 19,50% € 310 € 81 20% === ===

SARAS Futures SRS 1.000 13,75% € 90 === === === ===

SEAT PAGINE GIALLE Option / Futures PG 5.000 63,25% € 330 € 25 20% === ===

SNAM RETE GAS Option / Futures SRG 1.000 10,00% € 90 € 13 20% === ===

STMICROELECTRONICS Option / Futures STM 100 15,50% € 10 € 5 20% === ===

TELECOM ITALIA Option / Futures TIT 1.000 15,25% € 40 € 9 20% === ===

TELECOM ITALIA RNC Option / Futures TITR 1.000 17,00% € 50 € 6 20% === ===

TENARIS Option / Futures TEN 500 22,50% € 180 € 61 20% === ===

TERNA Option / Futures TRN 5.000 10,00% € 390 € 47 20% === ===

TISCALI Option / Futures TIS 5.000 58,75% € 220 € 20 20% === ===

UBI BANCA Option / Futures UBI 500 16,50% € 120 € 32 20% === ===

UNICREDIT Option / Futures UCG 1.000 26,25% € 70 € 24 20% === ===

UNIPOL Option / Futures UNI 1.000 17,75% € 80 € 8 20% === ===
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