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2013年第 13號法律公告

《2013年證券及期貨 (合約限量及須申報的持倉量 ) (修訂 )
規則》

(由證券及期貨事務監察委員會根據《證券及期貨條例》(第 571章 )第
35(1)條訂立 )

1. 生效日期
本規則自 2013年 4月 12日起實施。

2. 修訂《證券及期貨 (合約限量及須申報的持倉量 )規則》
《證券及期貨 (合約限量及須申報的持倉量 )規則》(第 571章，附
屬法例 Y)現予修訂，修訂方式列於第 3條。

3. 修訂附表 1(期貨合約的訂明上限及須申報水平 )

附表 1，在第 11項之後——
加入

“12. 恒指波幅指數
期貨合約

任何一個合約月
10 000份未平倉 
合約

任何一個合約月
1 000份未平倉
合約

13. 美元兌人民幣
(香港 )期貨
合約

8 000份好倉或淡
倉淨額合約 (所有
合約月合計 )，但
就現貨月合約而
言，在最後 5個 
交易日的限額是
2 000份未平倉合
約

任何一個合約月
500份未平倉合
約”。

L.N. 13 of 2013

Securities and Futures (Contracts Limits and Reportable 
Positions) (Amendment) Rules 2013

(Made by the Securities and Futures Commission under section 35(1) 
of the Securities and Futures Ordinance (Cap. 571))

1. Commencement

These Rules come into operation on 12 April 2013.

2. Securities and Futures (Contracts Limits and Reportable 
Positions) Rules amended

The Securities and Futures (Contracts Limits and Reportable 
Positions) Rules (Cap. 571 sub. leg. Y) are amended as set out 
in section 3.

3. Schedule 1 amended (prescribed limit and reporting level for 
futures contracts)

Schedule 1, after item 11—

Add
“12. HSI Volatility 

Index futures 
contract

10 000 open contracts 
for any one contract 
month

1 000 open 
contracts for 
any one 
contract 
month

13. US Dollar vs 
Renminbi 
(Hong Kong) 
futures 
contract

8 000 net long or 
short contracts for all 
contract months 
combined except that 
the limit for the spot 
month contract 
during the last 5 
trading days is 2 000 
open contracts

500 open 
contracts for 
any one 
contract 
month”.
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註釋
第 1段

Securities and Futures (Contracts Limits and Reportable Positions) (Amendment) 
Rules 2013

L.N. 13 of 2013
B129

Explanatory Note
Paragraph 1

註釋

 根據《證券及期貨條例》(第 571章 )第 35(1)條，證券及期貨事務
監察委員會可訂明任何人可持有或控制的期貨合約的數目上限，
並可就該等合約，訂明須申報的持倉量。

2. 該等上限及須申報的持倉量已就《證券及期貨 (合約限量及須申
報的持倉量 )規則》(第 571章，附屬法例 Y)附表 1指明的期貨
合約設立和訂定。附表 1現予修訂，加入恒指波幅指數期貨合約
及美元兌人民幣 (香港 )期貨合約。

Explanatory Note

 Under section 35(1) of the Securities and Futures Ordinance 
(Cap. 571), the Securities and Futures Commission may 
prescribe limits on the number of futures contracts that may be 
held or controlled by any person. It may also prescribe the 
reportable positions in respect of such contracts.

2. Those limits and reportable positions are established and fixed 
for the futures contracts specified in Schedule 1 to the Securities 
and Futures (Contracts Limits and Reportable Positions) Rules 
(Cap. 571 sub. leg. Y). Schedule 1 is amended by adding the 
HSI Volatility Index futures contract and the US Dollar vs 
Renminbi (Hong Kong) futures contract.
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