Report Specification for VaR Platform — for Familiarisation Programme
VaR Platform Reports and Data Files
DWHO0081C — Daily Participant Margin Multiplier Report

|
Report Description

Daily Participant Margin Multiplier Report

Report ID . DWHO0081C
Report Name . Dalily Participant Margin Multiplier Report
Purpose . The report shows the current and to-be effective multiplier, if applicable, to be

used in the flat rate margin calculation, which can be referenced in MTM and
Margin Requirement Report (RMAMROL1).

Time Available : This report will be generated overnight, and available for retreival via RAP on
next business day.

Frequency : Once daily

Sep 2021
Page 1 of 4



Report Specification for VaR Platform — for Familiarisation Programme

VaR Platform Reports and Data Files
DWHO0081C — Daily Participant Margin Multiplier Report

Report Data File Layout

One PDF file will be generated for DWHO0081C and available in RAP for retrieval.

File Name :

Content

DWHO0081C_<CCASS Part_ID>_ALL_ALL__yyyymmddhhmmss.pdf

Contain at least 4 records. The first record is the header record which provides the

report name. The second record is the business date of the report. The third record

provides field names and the forth record shows the current and new flat rate margin

multipliers.

Field Description:

#

(R1)
(R2)

(R3)

(R4)
(R5)
(R6)

(R7)

(R8)

Sep 2021

Data item

Report Name
Report Date

Review Date

Participant ID
Participant Name
Current Flat Rate
Margin  Multiplier
as of Review Date
New Flat Rate
Margin Multiplier

New Flat Rate
Margin  Multiplier
Effective Date

Daily Participant Margin Multiplier Report
Date of the report being generated; formatted as

Date of flat rate margin multiplier review formatted as

Name of Participant

The flat rate margin multiplier currently in effect

The flat rate margin multiplier to be applied on

Blank if there is no change to the current flat rate
margin multiplier

Data size Remarks
X(42)
X(11)

“‘dd mmm yyyy”
9(8)

“yyyymmdd”
X(6) Participant ID
X(80)
9(10)v9(2)
9(10)v9(2)

effective date
9(8)

The effective date of the new flat rate margin
multiplier to be used in the calculation of flat rate
margin requirement

Blank if there is no change to the current flat rate
margin multiplier
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Disclaimer:

1.

The information contained in this document is for familiarisation purposes only and should not be
used in any commercial context or form including reliance of such information for any purpose.

Nothing in this document constitutes an offer, solicitation, invitation or recommendation to buy or
sell any securities, futures contracts or other products or to provide any investment advice or
service of any kind. This document is not directed at, and is not intended for distribution to or
use by, any person or entity in any jurisdiction or country where such distribution or use would be
contrary to law or regulation or which would subject Hong Kong Exchanges and Clearing Limited,
The Stock Exchange of Hong Kong Limited, Hong Kong Futures Exchange Limited, HKEXx
Information Services Limited (together, the “Entities”, each an “Entity”), or any of their affiliates or
any of the companies that they operate, to any registration requirement within such jurisdiction
or country. Nothing in this document may be regarded as creating any obligation on the part of
any of the Entities.

Although the information contained in this document is obtained or compiled from sources
believed to be reliable, none of the Entities guarantees the accuracy, validity, timeliness or
completeness of the information or data for any particular purpose. None of the Entities and the
companies that they operate shall accept any responsibility for, or be liable for, errors, omissions
or other inaccuracies in the information or for the consequences thereof. The information set out
in this document is provided on an “as is” and “as available” basis and may be amended or
changed. It is not a substitute for professional advice which takes account of your specific
circumstances and nothing in this document constitutes legal advice. None of the Entities shall
be responsible or liable for any loss or damage, directly or indirectly, arising from the use of or
reliance upon any information provided in this document.
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Sample Control and Data Files

Sample file:

Data File: DWHO0081C_B00013_ALL_ALL_20201216013349.pdf

H K E I Daily Participant Margin Multiplier Report
g 07
E i 15 Dec 2020

Daily Review:

New Flat
Rate

Current Flat
Rate Margin  New Flat Rate Marei
Review Date  Participant ID Participant Name Multiplier as Margin &

Multiplier
Effective
Date

of Review Multiplier
Date

20201213 B00013 ABC Company 2.00 1.00 | 20201217

Sep 2021
Page 4 of 4



