
Report Specification for Derivatives Products  
 DCASS Risk Management Reports and Data Files 
 2.3 RP004 –Greeks 

A1.2.3.1 

 

2.3 RP004 - Greeks 

2.3.1 Summary 

Report ID RP004 
Description List greeks per commodity per expiry month/date with open interest 

in each participant account 
Clearing House HKCC, SEOCH 
Raw File No 
Sorting Order Clearing House, participant code, account, market (e.g. SOM), 

commodity code, expiry month/date. Note: HSI, MHI & XHS will be 
treated as one commodity for the purpose of this report. Similarly, 
HHI, MCH & XHH will be treated as one commodity. 

Page break By market 

2.3.2 Layout 
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RP004                                                      HKEX - DCASS                                          RUN DATE :  DDMMMYY 
                                                              GREEKS                                             RUN TIME : HH:MM:SS 
                                                                                                                 PAGE     :    Z,ZZ9   
REPORT DATE    : DDMMMYY                                                                                                             
REPORT TIME    : HH:MM:SS 
CLEARINGHOUSE  : XXXXXXXXXX                                                                                                                
PARTICIPANT    : XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX                                                                                  
ACCOUNT        : XXXXXXXXXX                                                                                                               
MARKET         : XXXXXXXXXXXXXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX 
                                                                                                                                     
                  EXPIRY                                CHANGE OF                                                                                    
COMMODITY         MONTH/DATE            DELTA           DELTA          GAMMA            VEGA           THETA            RHO 
----------------  --------          --------------  --------------  --------------  --------------  --------------  -------------- 
XXXXXXXXXXXXXXXX  XXXXXX            ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ- 
                  XXXXXX            ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ- 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY XXXXXXXXXXXXXXXX TOTAL    ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
XXXXXXXXXXXXXXXX  XXXXXX            ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ- 
                  XXXXXX            ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ- 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY XXXXXXXXXXXXXXXX TOTAL    ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ-  ZZZZZZZ9.ZZZZ- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
 
 
                                                       ***END OF REPORT*** 

2.3.3 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 
Account DCASS account where position is kept 
Market Market code – Market name 
Details Record  
Commodity Underlying code 
Expiry Month/Date Expiry Month/Date in format YYMMDD or YYMM. Products 

with multiple expiration dates in a month would be shown in 
YYMMDD; Products with only one expiring series in a month 
would be shown in YYMM. 

Delta Position Delta 
Change of Delta Change of position delta between previous business day and 

report day 
Gamma Position Gamma  
Vega Position Vega  
Theta Position Theta 
Rho Position Rho  
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2.3.4 Example for HKCC (REPORT-RP004) 
RP004                                                      HKEX - DCASS                                          RUN DATE :  30OCT09 
                                                              GREEKS                                             RUN TIME : 19:34:20 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 30OCT09    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : HKCC  
PARTICIPANT    : CAAA  - AAA FUTURES (HK) CO LTD          
ACCOUNT        : C1         
MARKET         : HHI & XHH        - H - SHARES FUTURES & OPTIONS, FLEXIBLE H-SHARES INDEX OPTIONS                                    
 
                  EXPIRY                                CHANGE OF 
COMMODITY         MONTH/DATE            DELTA           DELTA          GAMMA            VEGA           THETA            RHO 
----------------  --------          --------------  --------------  --------------  --------------  --------------  -------------- 
  
HHI               1003                   100.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY HHI              TOTAL         100.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
MCH               1003                   100.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY MCH              TOTAL         100.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
XHH               0912                    46.6800-         2.0900-         0.0300-      1737.8879-       482.1596        752.4907- 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY XHH              TOTAL          46.6800-         2.0900-         0.0300-      1737.8879-       482.1596        752.4907- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
XHH & MCH & HHI   0912                    46.6800-         2.0900-         0.0300-      1737.8879-       482.1596        752.4907- 
                  1003                   120.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY XHH & MCH & HHI  TOTAL         166.6800-         2.0900-         0.0300-      1737.8879-       482.1596        752.4907- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
 
 
RP004                                                      HKEX - DCASS                                          RUN DATE :  30OCT09 
                                                              GREEKS                                             RUN TIME : 19:34:20 
                                                                                                                 PAGE     :        2 
REPORT DATE    : 30OCT09    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : HKCC  
PARTICIPANT    : CAAA  - AAA FUTURES (HK) CO LTD          
ACCOUNT        : C1         
MARKET         : MHI & HSI & XHS  - MINI-HANG SENG FUTURES & OPTIONS, HANG SENG FUTURES & OPTIONS, FLEXIBLE HANG SENG INDEX OPTIONS  
 
                  EXPIRY                                CHANGE OF 
COMMODITY         MONTH/DATE            DELTA           DELTA          GAMMA            VEGA           THETA            RHO 
----------------  --------          --------------  --------------  --------------  --------------  --------------  -------------- 
  
HSI               100330                 100.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                  100410                   2.8128          0.0000          0.0000          0.0000          0.0000          0.0000 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY HSI              TOTAL          97.1872-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
MHI               100330                 100.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY MHI              TOTAL         100.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
XHS               091230                   0.1600-         0.0000          0.0000         23.6261-         9.7259          2.8239- 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY XHS              TOTAL           0.1600-         0.0000          0.0000         23.6261-         9.7259          2.8239- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
XHS & MHI & HSI   091230                   0.1600-         0.0000          0.0000         23.6261-         9.7259          2.8239- 
                  100330                 120.0000-         0.0000          0.0000          0.0000          0.0000          0.0000  
                  100410                   2.8128          0.0000          0.0000          0.0000          0.0000          0.0000 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY XHS & MHI & HSI  TOTAL         117.3472-         0.0000          0.0000         23.6261-         9.7259          2.8239- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
 
RP004                                                      HKEX - DCASS                                          RUN DATE :  30OCT09 
                                                              GREEKS                                             RUN TIME : 19:34:20 
                                                                                                                 PAGE     :        3 
REPORT DATE    : 30OCT09    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : HKCC  
PARTICIPANT    : CAAA  - AAA FUTURES (HK) CO LTD          
ACCOUNT        : C1         
MARKET         : STOCK            - STOCK FUTURES                                                                                    
 
                  EXPIRY                                CHANGE OF 
COMMODITY         MONTH/DATE            DELTA           DELTA          GAMMA            VEGA           THETA            RHO 
----------------  --------          --------------  --------------  --------------  --------------  --------------  -------------- 
  
ALC               0912                    10.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY ALC              TOTAL          10.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
 
 
 
                                                       ***END OF REPORT*** 
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2.3.5 Example for SEOCH (REPORT-RP004) 
RP004                                                      HKEX - DCASS                                          RUN DATE :  01AUG09 
                                                              GREEKS                                             RUN TIME : 12:46:26 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 31JUL09    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : SEOCH 
PARTICIPANT    : CCCC  - CCC SECURITIES LTD               
ACCOUNT        : A1         
MARKET         : SOM              - STOCK OPTIONS                                                                                    
 
                  EXPIRY                                CHANGE OF 
COMMODITY         MONTH/DATE            DELTA           DELTA          GAMMA            VEGA           THETA            RHO 
----------------  --------          --------------  --------------  --------------  --------------  --------------  -------------- 
  
BOA               0907                     0.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                  0908                     0.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY BOA              TOTAL           0.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
CCC               0907                     0.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                  0909                     0.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY CCC              TOTAL           0.0000          0.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
HKG               0909                  1004.9000-       224.6000-       730.5000-       193.9810-        90.7573         30.3860  
                  0912                  1253.0000-       179.2000-       543.1000-       356.2650-        67.6211        121.5300  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY HKG              TOTAL        2257.9000-       403.8000-      1273.6000-       550.2460-       158.3784        151.9160  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
 
 
 
RP004                                                      HKEX - DCASS                                          RUN DATE :  01AUG09 
                                                              GREEKS                                             RUN TIME : 12:46:26 
                                                                                                                 PAGE     :        2 
REPORT DATE    : 31JUL09    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : SEOCH 
PARTICIPANT    : CCCC  - CCC SECURITIES LTD               
ACCOUNT        : M1         
MARKET         : SOM              - STOCK OPTIONS                                                                                    
 
                  EXPIRY                                CHANGE OF 
COMMODITY         MONTH/DATE            DELTA           DELTA          GAMMA            VEGA           THETA            RHO 
----------------  --------          --------------  --------------  --------------  --------------  --------------  -------------- 
  
BEA               0907                     0.0000         10.0000          0.0000          0.0000          0.0000          0.0000  
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY BEA              TOTAL           0.0000         10.0000          0.0000          0.0000          0.0000          0.0000  
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
HKB               0909                    29.0310-         0.2010          0.1890          0.5111          0.0224          1.9334- 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY HKB              TOTAL          29.0310-         0.2010          0.1890          0.5111          0.0224          1.9334- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
SHK               0907                     0.0000          0.0540          0.0000          0.0000          0.0000          0.0000  
                  0909                     1.5395-         0.1485-         0.0870-         0.6859-         0.3106          0.2140- 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY SHK              TOTAL           1.5395-         0.0945-         0.0870-         0.6859-         0.3106          0.2140- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
 
 
 
RP004                                                      HKEX - DCASS                                          RUN DATE :  01AUG09 
                                                              GREEKS                                             RUN TIME : 12:46:26 
                                                                                                                 PAGE     :        3 
REPORT DATE    : 31JUL09    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : SEOCH 
PARTICIPANT    : CCCC  - CCC SECURITIES LTD               
ACCOUNT        : P1         
MARKET         : SOM              - STOCK OPTIONS                                                                                    
 
                  EXPIRY                                CHANGE OF 
COMMODITY         MONTH/DATE            DELTA           DELTA          GAMMA            VEGA           THETA            RHO 
----------------  --------          --------------  --------------  --------------  --------------  --------------  -------------- 
  
ABCDE             0909                     2.4434-         0.0526          0.2478          0.0230          0.0094-         0.0364- 
                                    --------------  --------------  --------------  --------------  --------------  -------------- 
COMMODITY ABCDE            TOTAL           2.4434-         0.0526          0.2478          0.0230          0.0094-         0.0364- 
                                    ==============  ==============  ==============  ==============  ==============  ============== 
 
 
 
 
                                                       ***END OF REPORT*** 


