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2.1 RP001 - Mark-to-Market Margin 

2.1.1 Summary 

Report ID RP001 
Description To show the position and Mark-to-Market margin requirement of 

each participant margin account 
Clearing House SEOCH 
Raw File No 
Sorting Order Clearing house, participant code, account, market, commodity, 

series (underlying, expiration date, instrument group, strike price) 
Page break By commodity 

2.1.2 Layout 

 
    +    1    +    2    +    3    +    4    +    5    +    6    +    7    +    8    +    9    +    0    +    1    +    2    +    3 
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012 
RP001                                                      HKEX - DCASS                                          RUN DATE :  DDMMMYY  
                                                      MARK-TO-MARKET MARGIN                                      RUN TIME : HH:MM:SS 
                                                                                                                 PAGE     :    Z,ZZ9    
REPORT DATE    : DDMMMYY                                                                                                             
REPORT TIME    : HH:MM:SS 
CLEARINGHOUSE  : XXXXXXXXXX                                                
PARTICIPANT    : XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX                                                                                  
ACCOUNT        : XXXXXXXXXX                                                                                                              
MARKET         : XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX 
COMMODITY      : XXXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX                                                       CURRENCY : XXX 
                                                                                                                                     
                                                                                                                 
                      UNDERLYING                                     MARG     MARG     MTM/SETTLE    TRADING       MARK-TO-MARKET 
       SERIES           PRICE         LONG     SHORT     COVER       LONG     SHORT       PRICE        UNIT            MARGIN                                                        
-------------------- ------------  --------- --------- ---------  --------- --------- ------------- ------------ ------------------- 
 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
 
                                                                                                                -------------------- 
COMMODITY XXXXXX TOTAL                                                                                           ZZZ,ZZZ,ZZZ,ZZ9.99- 
                                                                                                                ==================== 
 

 
REPORTID                                                   HKEX - DCASS                                          RUN DATE :  DDMMMYY  
                                                      MARK-TO-MARKET MARGIN                                      RUN TIME : HH:MM:SS 
                                                                                                                 PAGE     :    Z,ZZ9    
REPORT DATE    : DDMMMYY                                                                                                             
REPORT TIME    : HH:MM:SS 
CLEARINGHOUSE  : XXXXXXXXXX                                                
PARTICIPANT    : XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX                                                                                  
ACCOUNT        : XXXXXXXXXX                                                                                                              
MARKET         : XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX 
COMMODITY      : XXXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX                                                       CURRENCY : XXX 
                                                                                                                                     
                                                                                                                 
                      UNDERLYING                                     MARG     MARG     MTM/SETTLE    TRADING       MARK-TO-MARKET 
       SERIES           PRICE         LONG     SHORT     COVER       LONG     SHORT       PRICE        UNIT            MARGIN                                                        
-------------------- ------------  --------- --------- ---------  --------- --------- ------------- ------------ ------------------- 
 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXX    ZZZ,ZZ9   ZZZ,ZZ9   ZZZ,ZZ9    ZZZ,ZZ9   ZZZ,ZZ9 XXXXXXXXXXXX  ZZZ,ZZ9.ZZZZ ZZZ,ZZZ,ZZZ,ZZ9.99- 
 
                                                                                                                -------------------- 
COMMODITY XXXXXX TOTAL                                                                                           ZZZ,ZZZ,ZZZ,ZZ9.99- 
                                                                                                                ==================== 
 
MARKET XXXXX TOTAL                                                                                               ZZZ,ZZZ,ZZZ,ZZ9.99- 
                                                                                                                ==================== 
 
ACCOUNT XXXXXXXXXX TOTAL HKD                                                                                     ZZZ,ZZZ,ZZZ,ZZ9.99- 
ACCOUNT XXXXXXXXXX TOTAL XXX                                                                                     ZZZ,ZZZ,ZZZ,ZZ9.99- 
                                                                                                                ==================== 
 
 
 
 
 
                                                       ***END OF REPORT*** 

 



Report Specification for Derivatives Products  
 DCASS Risk Management Reports and Data Files 
 2.1 RP001 - Mark-to-Market Margin 

A1.2.1.2 
 

2.1.3 Field Description 

 

Fields Description 
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 the margin is calculated 
Market Market code – Market name 
Commodity Underlying code – underlying name 
Currency Denomination of monetary values 
Details Record  
Series Series name 
Underlying Price Closing price of the underlying of the series 
Long Number of long contracts in the margin propagated account 
Short Number of short contracts in the margin propagated account 
Cover Number of short contracts in the margin propagated account 

that are covered 
Marg. Long Number of long positions subject to margining 
Marg. Short Number of short positions subject to margining 
MTM/Settle Price Mark-to-market or settlement price 
Trading Unit Number of shares per contract 
Mark-to-Market Margin Mark-to-market margin amount 
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2.1.4 Example for SEOCH (REPORT-RP001) 
RP001                                                      HKEX - DCASS                                          RUN DATE :  04JUL03 
                                                      MARK-TO-MARKET MARGIN                                      RUN TIME : 17:31:01 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 02OCT02    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : SEOCH 
PARTICIPANT    : CCCC  - CCC Securities Ltd                         
ACCOUNT        : P1         
MARKET         : SOM   - STOCK OPTIONS                    
COMMODITY      : HKG    - HONG KONG AND CHINA GAS                                                                CURRENCY : HKD 
 
 
                      UNDERLYING                                     MARG     MARG     MTM/SETTLE    TRADING       MARK-TO-MARKET 
       SERIES           PRICE         LONG     SHORT     COVER       LONG     SHORT       PRICE        UNIT            MARGIN 
-------------------- ------------  --------- --------- ---------  --------- --------- ------------- ------------ ------------------- 
  
HKG10.00J2                  10.30          0       100         0          0       100         0.56    1,000.0000          56,000.00  
HKG10.00V2                  10.30          0       100         0          0       100         0.37    1,000.0000          37,000.00  
HKG11.00K2                  10.30        100         0         0        100         0         0.34    1,000.0000          34,000.00- 
HKG11.00W2                  10.30        100         0         0        100         0         1.15    1,000.0000         115,000.00- 
 
                                                                                                                -------------------- 
COMMODITY HKG    TOTAL                                                                                                    56,000.00- 
                                                                                                                ==================== 
 
 
 
 
RP001                                                      HKEX - DCASS                                          RUN DATE :  04JUL03 
                                                      MARK-TO-MARKET MARGIN                                      RUN TIME : 17:31:01 
                                                                                                                 PAGE     :        2 
REPORT DATE    : 02OCT02    
REPORT TIME    : DAY END 
CLEARINGHOUSE  : SEOCH 
PARTICIPANT    : CCCC  - CCC Securities Ltd                         
ACCOUNT        : P1         
MARKET         : SOM   - STOCK OPTIONS                    
COMMODITY      : ABCDE  - ABCDE                                                                                  CURRENCY : HKD 
 
 
                      UNDERLYING                                     MARG     MARG     MTM/SETTLE    TRADING       MARK-TO-MARKET 
       SERIES           PRICE         LONG     SHORT     COVER       LONG     SHORT       PRICE        UNIT            MARGIN 
-------------------- ------------  --------- --------- ---------  --------- --------- ------------- ------------ ------------------- 
  
ABCDE50.00J2                44.40        100       100         0          0         0         0.61    1,000.0000               0.00  
ABCDE50.00V2                44.40        500       500         0          0         0         6.68    1,000.0000               0.00  
ABCDE55.00K2                44.40        100       100         0          0         0         0.59    1,000.0000               0.00  
ABCDE55.00W2                44.40        500       500         0          0         0        11.61    1,000.0000               0.00  
 
                                                                                                                -------------------- 
COMMODITY ABCDE  TOTAL                                                                                                         0.00  
                                                                                                                ==================== 
 
MARKET SOM   TOTAL                                                                                                     4,780,647.79- 
                                                                                                                ==================== 
 
ACCOUNT P1         TOTAL HKD                                                                                           4,780,647.79- 
                                                                                                                ==================== 
 
 
 
                                                       ***END OF REPORT*** 


