
Unit Margin Rate (UMR) - File Description 

 

 File name: umr_yymmdd.csv 

 File format: CSV format 

 

File layout: 

Header 

Field Name 

Field Description Data Data type Max 

length 

Series Name Series Identifier 

 

e.g.  

HSIJ6, 

A5010.00C7 

Alphanumeric 
32 

Side Buy or Sell 

 

 

“BUY” : LONG 

“SELL” : SHORT 

Character 
4 

Unit Margin Rate Positive integer with 

4 implicit decimals in 

base 10 text format. 

e.g.  

0849000000 

Numeric 
10 

 

 

 


