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Foreword 

 

As indicated in the 28th of July 2020 notice, the following are the parameters necessary for margin 
purposes: 

 

Class Multiplier 
Adjustment 

type 

Margin  

Interval  

Futures 

Straddle 

Margin 

Minimum  

Margin 

Short Option 

Adjustment 

ISP1 500/K= RETT 18,0% 70 13 20% 

UBIA 500 CUM 30,5% 50 20 20% 

2ISP1 
 

500/K=  
RETT 18,0% 70 13 - 

3ISP1 500/K= RETT 18,0% - 13 20% 

 


