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2.9 RP010, RPI10 – Net (Risk) Margin Summary 

2.9.1 Summary 

Report ID RP010, RPI10 
Description This report lists the daily NET (risk) margin requirement for each participant 
Clearing House HKCC / SEOCH 
Raw File  No 
Sorting Order Clearing house, participant code, account, product area code (e.g. HKE), 

commodity group (e.g. HKS, HKF), market (e.g. HSI) 
Page Break By Participant 

2.9.2 Layout 

 
HKCC 
+    1    +    2    +    3    +    4    +    5    +    6    +    7    +    8    +    9    +    0    +    1    +    2    +    3 
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012 
REPORTID                                                   HKEX – DCASS                                          RUN DATE :  DDMMMYY 
                                                        NET MARGIN SUMMARY                                       RUN TIME : HH:MM:SS 
                                                                                                                 PAGE     :    Z,ZZ9    
REPORT DATE    : DDMMMYY                                                                                                             
REPORT TIME    : HH:MM:SS 
CLEARINGHOUSE  : HKCC                                                                                                                
PARTICIPANT    : XXXXX – XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX                                                                                  
                                                                                                                                     
 
             PRODUCT    COMMODITY MARKET                                           MARK-TO-MARKET 
ACCOUNT       AREA       GROUP    CODE           MARKET NAME                CCY        MARGIN         TOTAL NET MARGIN  
---------- ------------ --------- ------ --------------------------------   ---   ----------------    ---------------- 
 
XXXXXXXXXX XXXXXXXXXXXX XXXXXX    XXXXX  XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX   XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                  XXXXX  XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX   XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ----------------    ---------------- 
COMMODITY GROUP XXXXXX TOTAL                                                XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
PRODUCT AREA XXXXXXXXXXXX TOTAL                                             XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
 
XXXXXXXXXX XXXXXXXXXXXX XXXXXX    XXXXX  XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX   XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ----------------    ---------------- 
COMMODITY GROUP XXXXXX TOTAL                                                XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
PRODUCT AREA XXXXXXXXXXXX TOTAL                                             XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
 
ACCOUNT XXXXXXXXXX TOTAL                                                    XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                            XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
 
 
                                                       ***END OF REPORT*** 

 
SEOCH 
    +    1    +    2    +    3    +    4    +    5    +    6    +    7    +    8    +    9    +    0    +    1    +    2    +    3 
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012 
REPORTID                                                   HKEX – DCASS                                          RUN DATE :  DDMMMYY 
                                                     NET RISK MARGIN SUMMARY                                     RUN TIME : HH:MM:SS 
                                                                                                                 PAGE     :    Z,ZZ9    
REPORT DATE    : DDMMMYY                                                                                                             
REPORT TIME    : HH:MM:SS  
CLEARINGHOUSE  : SEOCH 
PARTICIPANT    : XXXXX – XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX                                                                                  
                                                                                                                                     
             PRODUCT    COMMODITY MARKET                                           MARK-TO-MARKET                                     
ACCOUNT       AREA       GROUP    CODE           MARKET NAME                CCY        MARGIN            RISK MARGIN                    
---------- ------------ --------- ------ --------------------------------   ---   ----------------    ---------------- 
 
XXXXXXXXXX XXXXXXXXXXXX XXXXXX    XXXXX  XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX   XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                  XXXXX  XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX   XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ----------------    ---------------- 
COMMODITY GROUP XXXXXX TOTAL                                                XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                            XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
PRODUCT AREA XXXXXXXXXXXX TOTAL                                             XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                            XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
 
XXXXXXXXXX XXXXXXXXXXXX XXXXXX    XXXXX  XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX   XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ----------------    ---------------- 
COMMODITY GROUP XXXXXX TOTAL                                                XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
PRODUCT AREA XXXXXXXXXXXX TOTAL                                             XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
 
ACCOUNT XXXXXXXXXX TOTAL                                                    XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                            XXX   ZZZ,ZZZ,ZZZ,ZZ9-    ZZZ,ZZZ,ZZZ,ZZ9- 
                                                                                  ================    ================ 
 
 
                                                       ***END OF REPORT*** 
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2.9.3 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 (HKCC or SEOCH) 
Participant  Participant code – Participant name 
Details Record  
Account DCASS account where net margin is calculated 
Product Area Product area 

Commodity Group Commodity group 

Market Code Market code 

Market Name Market name 

CCY Contract currency of the margin 

Mark-to-Market Margin Mark-to-Market margin requirement 

For HKCC: 
Total Net Margin 
 
For SEOCH: 
Risk Margin 

 
Total net margin requirement 
 
 
Net risk margin requirement 
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2.9.4 Example for HKCC (REPORT–RP010) 
 
RP010                                                      HKEX - DCASS                                          RUN DATE :  19MAR12 
                                                        NET MARGIN SUMMARY                                       RUN TIME : 17:38:18 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 19MAR12    
REPORT TIME    : DAY END  
CLEARINGHOUSE  : HKCC       
PARTICIPANT    : CCCC  - CCC FUTURES (HK) LTD        
 
 
             PRODUCT    COMMODITY MARKET                                           MARK-TO-MARKET   
ACCOUNT       AREA       GROUP    CODE           MARKET NAME                CCY        MARGIN         TOTAL NET MARGIN 
---------- ------------ --------- ------ --------------------------------   ---   ----------------    ---------------- 
  
CNET       HSI          HHI       HHI    H - SHARES FUTURES & OPTIONS       HKD                 0              90,000  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP HHI    TOTAL                                                HKD                 0              90,000  
                                                                                  ================    ================ 
 
CNET       HSI          HSI       HSI    HANG SENG FUTURES & OPTIONS        HKD                 0             258,040  
                                  WK1    HSI WEEKLY OPTIONS                 HKD                 0             109,407- 
                                  XHS    FLEXIBLE HANG SENG INDEX OPTIONS   HKD                 0             171,267 
                                                                                  ----------------    ---------------- 
COMMODITY GROUP HSI    TOTAL                                                HKD                 0             319,900  
                                                                                  ================    ================ 
PRODUCT AREA HSI          TOTAL                                             HKD                 0             409,900  
                                                                                  ================    ================ 
 
CNET       HKS          HKS       STOCK  STOCK FUTURES                      HKD                 0              20,650  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP HKS    TOTAL                                                HKD                 0              20,650  
                                                                                  ================    ================ 
PRODUCT AREA HKS          TOTAL                                             HKD                 0              20,650  
                                                                                  ================    ================ 
 
CNET       RMB          RMB       RMB    RMB CURRENCY FUTURES               CNY                 0             212,850  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP RMB    TOTAL                                                CNY                 0             212,850  
                                                                                  ================    ================ 
PRODUCT AREA RMB          TOTAL                                             CNY                 0             212,850  
                                                                                  ================    ================ 
  
ACCOUNT CNET       TOTAL                                                    HKD                 0             430,550  
                                                                            CNY                 0             212,850  
                                                                                  ================    ================ 
  
H1         HSI          HHI       HHI    H - SHARES FUTURES & OPTIONS       HKD                 0              90,415  
                                  XHH    FLEXIBLE H-SHARES INDEX OPTIONS    HKD                 0             117,115  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP HHI    TOTAL                                                HKD                 0             207,530  
                                                                                  ================    ================ 
PRODUCT AREA HSI          TOTAL                                             HKD                 0             207,530  
                                                                                  ================    ================ 
  
H1         GDX          GDX       PDT10  COMMODITY FUTURES                  USD                 0           5,100,000  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP GDX    TOTAL                                                USD                 0           5,100,000  
                                                                                  ================    ================ 
PRODUCT AREA GDX          TOTAL                                             USD                 0           5,100,000  
                                                                                  ================    ================ 
  
ACCOUNT H1         TOTAL                                                    HKD                 0             207,530  
                                                                            USD                 0           5,100,000  
                                                                                  ================    ================ 
 
                                                       ***END OF REPORT*** 
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2.9.5 Example for SEOCH (REPORT-RP010) 
 
RP010                                                      HKEX - DCASS                                          RUN DATE :  19MAR12 
                                                     NET RISK MARGIN SUMMARY                                     RUN TIME : 17:38:20 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 19MAR12    
REPORT TIME    : DAY END  
CLEARINGHOUSE  : SEOCH      
PARTICIPANT    : CCCC  - HKEX CLEARING DUMMY         
 
 
             PRODUCT    COMMODITY MARKET                                           MARK-TO-MARKET   
ACCOUNT       AREA       GROUP    CODE           MARKET NAME                CCY        MARGIN            RISK MARGIN 
---------- ------------ --------- ------ --------------------------------   ---   ----------------    ---------------- 
  
ANET       HKE          HKE       SOM    STOCK OPTIONS                      HKD           875,016             603,188  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP HKE    TOTAL                                                HKD           875,016             603,188  
                                                                                  ================    ================ 
PRODUCT AREA HKE          TOTAL                                             HKD           875,016             603,188  
                                                                                  ================    ================ 
  
ANET       ZZZ          RSO       RSO    XXX NEW PRODUCT                    CNY           163,384              96,983  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP RSO    TOTAL                                                CNY           163,384              96,983  
                                                                                  ================    ================ 
PRODUCT AREA ZZZ          TOTAL                                             CNY           163,384              96,983  
                                                                                  ================    ================ 
  
ACCOUNT ANET       TOTAL                                                    HKD           875,016             603,188  
                                                                            CNY           163,384              96,983  
                                                                                  ================    ================ 
  
P1         HKE          HKE       SOM    STOCK OPTIONS                      HKD            43,310              53,038  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP HKE    TOTAL                                                HKD            43,310              53,038  
                                                                                  ================    ================ 
PRODUCT AREA HKE          TOTAL                                             HKD            43,310              53,038  
                                                                                  ================    ================ 
  
P1         ZZZ          RSO       RSO    XXX NEW PRODUCT                    CNY            88,512              62,472  
                                                                                  ----------------    ---------------- 
COMMODITY GROUP RSO    TOTAL                                                CNY            88,512              62,472  
                                                                                  ================    ================ 
PRODUCT AREA ZZZ          TOTAL                                             CNY            88,512              62,472  
                                                                                  ================    ================ 
  
ACCOUNT P1         TOTAL                                                    HKD            43,310              53,038  
                                                                            CNY            88,512              62,472  
                                                                                  ================    ================ 
  
 
 
 
                                                       ***END OF REPORT*** 

 


