Report Specification for Derivatives Products

DCASS Risk Management Reports and Data Files
2.2 RP003, RPIO3 — Margin Summary

2.2 RP003, RPIO3 - Margin Summary

2.2.1 Summary

Report ID RP003, RPI03

Description This report is to list the margin requirement for all margin accounts under
each participant

Clearing House HKCC, SEOCH

Raw File No

Sorting Order

Clearing house, participant code, account ID, product area code (e.g. HKS,
HSI), commodity group (e.g. HKS, HKF), market (e.g. HSI, SOM)

Page Break

By participant

2.2.2 Layout
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RP003

HKEX — DCASS RUN DATE :  DDMMMYY
MARGIN SUMMARY RUN TIME : HH:MM:SS
PAGE 7,779

REPORT DATE : DDMMMYY

REPORT TIME : HH:MM:SS

CLEARINGHOUSE ~ : XXXXXXXXXX

PARTICIPANT ¢ XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX

PRODUCT COMMODITY MARKET

ACCOUNT AREA GROUP CODE MARKET NAME CccY TOTAL MARGIN DELIVERY P/L PREMIUM WITHHELD

XXXXXXXXXX XXXXXXXXXXXX  XXXXXX  XXXXX  XXXXXXXXXXXXXXXXXXXX XXX 77%,777,777,779- 11Z7,711,777,7719- 117,711,777, 179~
XXXXX  XXXXXXXXXXXXXXXXXXXX XXX 77%Z,777,777,779- 17Z7,717,777,7719- 117,711,777, 7179~

COMMODITY GROUP XXXXXX TOTAL XXX 77%Z,777,777,779- 17Z,717,777,779- 117,711,777, 7179~

PRODUCT AREA XXXXXXXXXXXX TOTAL XXX 77%Z,777,777,779- 17Z,711,777,779- 117,717,777, 7179~

XXXXXXXXXX XXXXXXXXXXXX  XXXXXX  XXXXX  XXXXXXXXXXXXXXXXXXXX XXX 77%Z,777,777,779- 177Z7,711,777,7719- 117,711,777, 7179~

COMMODITY GROUP XXXXXX TOTAL XXX 77%Z,777,777,779- 17Z7,711,777,779- 117,717,777, 7179~

PRODUCT AREA XXXXXXXXXXXX TOTAL XXX 77%Z,777,777,779- 177Z7,711,777,779- 117,711,777, 7179~

ACCOUNT XXXXXXXXXX TOTAL XXX 77%,777,777,779- 11Z7,711,777,7719- 117,711,777, 179~

XXX 77%Z,777,777,779- 177Z7,717,777,779- 117,711,777, 779~

#4kEND OF REPORT:ekok

2.2.3 Field Description

Fields

Descriptions

Header Record

Report Date

Date to which the report details refer

Report Time

Time to which the report details refer

Clearing House

The clearing house code

Participant

Participant code — Participant name

Details Record

Account

DCASS account where the margin is calculated

Product Area

Product area

Commodity Group

Commaodity group

Market Code

Market code

Market Name

Market name

Currency Contract currency of the margin
Total Margin Total margin requirement
Delivery P/L Delivery profit or loss (HKCC only)

Premium Withheld

Amount of Option premium to withhold (SEOCH only)
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2.2.4 Example for HKCC (REPORT-RP003)

RP003 HKEX - DCASS RUN DATE : 16SEP02
MARGIN SUMMARY RUN TIME : 16:32:21
PAGE : 1
REPORT DATE : 16SEP02
REPORT TIME : DAY END
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CAAA - AAA Futures HK Ltd

PRODUCT COMMODITY MARKET

ACCOUNT AREA GROUP CODE MARKET NAME CCY TOTAL MARGIN DELIVERY P/L PREMIUM WITHHELD
€0001 HKS HKS STOCK  STOCK FUTURES HKD 114, 600 0 0
COMMODITY GROUP HKS TOTAL HKD 114, 600 0 0
PRODUCT AREA HKS TOTAL HKD 114, 600 0 0
ACCOUNT C0001 TOTAL HKD 114, 600 0 0
Cl HST HST HST HANG SENG FUTURES & OPTIONS HKD 17,011, 010 0 0
MHT MINT - HSI FUTURES & OPTIONS HKD 2,335,210 0 0
WK1 HST WEEKLY OPTIONS HKD 40, 940 0 0
COMMODITY GROUP HSIT TOTAL HKD 19, 387, 160 0 0
PRODUCT AREA HST TOTAL HKD 19, 387, 160 0 0
Cl GDX GDX PDT10 USD GOLD FUTURES [IN)) 5, 100, 000 0 0
COMMODITY GROUP GDX TOTAL [IN)) 5, 100, 000 0 0
PRODUCT AREA GDX TOTAL [IN)) 5, 100, 000 0 0
ACCOUNT C1 TOTAL HKD 19, 387, 160 0 0
[IN)) 5, 100, 000 0 0
H1 HKM HKM HIBOR HIBOR FUTURES HKD 393, 750 0 0
COMMODITY GROUP HKM TOTAL HKD 393, 750 0 0
PRODUCT AREA HKM TOTAL HKD 393, 750 0 0
H1 HKS HKS STOCK  STOCK FUTURES HKD 87, 300 0 0
COMMODITY GROUP HKS TOTAL HKD 87, 300 0 0
PRODUCT AREA HKS TOTAL HKD 87, 300 0 0
ACCOUNT H1 TOTAL HKD 481, 050 0 0

##xEND OF REPORTkk

2.2.5 Example for SEOCH (REPORT-RP003)

RP003 HKEX — DCASS RUN DATE : 24JUNO3
MARGIN SUMMARY RUN TIME : 17:30:13
PAGE 1
REPORT DATE : 020CT02
REPORT TIME : DAY END
CLEARINGHOUSE ~ : SEOCH
PARTICIPANT : CCCC - CCC Securities Ltd

PRODUCT COMMODITY MARKET

ACCOUNT AREA GROUP CODE MARKET NAME CCY TOTAL MARGIN DELIVERY P/L PREMIUM WITHHELD
Al HKE HKE SOM STOCK OPTIONS HKD 0 0 0
COMMODITY GROUP HKE TOTAL HKD 0 0 0
PRODUCT AREA HKE TOTAL HKD 0 0 0
ACCOUNT Al TOTAL HKD 0 0 0
P1 HKE HKE SOM STOCK OPTIONS HKD 3, 848, 523— 0 0
COMMODITY GROUP HKE TOTAL HKD 3, 848, 523— 0 0
PRODUCT AREA HKE TOTAL HKD 3, 848, 523~ 0 0
ACCOUNT P1 TOTAL HKD 3, 848, 523~ 0 0

##xEND OF REPORT#kk
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