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SPANY R« INGA—5 D74 JULHEE (REHRE) 2DV T

1. RERZIZEEHINT-LO—F - 24T DSPANY RT - INSA—H-D7 L JLIZB T+ BERF
AR CRHEINAELI—RE(TDSPANY RS - 185 A—5- D74 LI+ BERIELU T OEY T,

La—k4470
La—KE4A4TT
La—K4471
LI, BRI IIV—TEAAICUTOLI— R/ ThGEET BRI I —TIERRITY—rShET,
La—KFa472
La—K&247S
-La—F42473
LaA—KREA4TC(RTLyREAIZEHLI—K)
LaA—FE4T74(12OLA—FIZHRETEIRFEIF2DET, TN EIZHRZEEIEESHKLI—F)
La—Fe/T7B(ERETRFAEIZILa—K, LTOIEIZY—F)
S O—K
SSEMRER (%)
T aviRiER
La—FEA475 (BRI IIV—THa—KTU—h)
La—FE476 (BRI IN—Ta—RERTLYRBEIERLTY—R)
La—F24781/82(BRa—KR. EMRFA. AT avikFER . AT av B9 RUF T av#ERTEMAET/—H)

X RFALIL.ARFEWLE)NETIBATT, MEIFCEDSEERADEA ILIERAYET,
2. &ZLa—K- A4 FZHBFBT+—< v EH

A — FILITFRYN(A~Z)

N — #F (B#1~9)

n — HFUMURLTO~9)
X — BHEF

*“NNnnn"EEESNTWAEB X, "N E N OB/ AR TINFREAD, EEOEFT BT H/MNUA LTI IOBEEEKRLET,

HFEDERIIAEFTE. TAUSNDOERXESZE TRRINET,

"RBEOLO—FEEIEDLSE TERXFERONT, XFIE—UIRTINEFLA

La—FhOFERALAEWER L, fill"EEEINTEY., ZREGBYET, (fIlFIEB X, £ TEWTT )

‘CMEDRY INTGA—=BT7ALI)LIZEZSINTNALA—FIEE T, JCCHDYRT - INTA—=2 D7 )L THERLAZWNVNER I, IZEEALO—FDRFPIZFEETS
BEE I ERIEBERICEE®RAON ., UFRIEBBHNLI—FXRIZHIEEIE. TNEEB LURITETHIBRSh TLES,

HBHLOA—FDEYDEBENEHRTHNIL., ERERTEINTITRITSNMROEBERICHEEET,



Record TypeO (L.O—

~52470)

Exchange Complex Header(E¥§|Fﬁﬁ‘)lx—j”\‘y’}'\‘—)

A

L= —KID Record id 1 A XX "0"(E T + AN—R)
17 1k B I Clearing organization acronym 3 6 XXXXXX JCCH"
EEdE Business date 9 8 NNNNNNNN | CCYYMMDDEE4H H)
HGI#TH%, B Settlement or Intraday | 7 1X S YE
7 7 A LA File identifier 1 3 XX "B =T —U—T 57 AL

1 "B — T AT INT AV
EERELA Business time 40 4 NNNN HHMNEE )
7 7 A /VAERCH File creation date 34 8 NNNNNNNN | CCYYMMDDEE4H H)
7 7 A )VAERRFA File creation time P 4 NNNN HHMMEE )
T7ANT F—~< vk File format 3¢ p XX "U2" LR T A —~ b
Tl il 38 1
IHAER, R Clearing or Customer code 51 1] X A —ﬁ%%:!~]\“

— R I—F
Tl il 57 1
BRI, BRI Clearing or Customer Acronym 53 5 XXXXX "CLR" iE B4R
"CUST'E%




Record Typel (La—K%A71)
Exchange Header (BR5|fr A\ y5& —)

EIEED T [BREEGTE | #i%k | —a—~or | A '
L =1—R1D Record id 1 XX "1+ AN—R)
s | prlg AR Exchange acronym 3 3IXXX "TC"
Tfii fill 6 2
W pra—R Exchange code 8 2IX X "TC"




Record Type2 (L

—K2472)

Combined Commaodity Deflnltlon(ﬁnn7)lx TE =)

TH B 4 FEE [ BGfE | figk | Ja—~ok | AE B
L =2—RID Record id 1 A XX "2" (BT + AN—R)

5 | T R Exchange acronym 3 3 XXX "TC"

Tfii fill 6 1

BT —7 2 —R Combined commodity code 7 6 XXXXXX X EfE

YT FE Risk exponent 13 1N X A

AELEE Performance bond currency 14 3 XXX WEpEL Y —T b simE

AEL e m R —R Performance bond currency code 17 1X HEL 4 DIERA (%

I T al Gkl A AV Option Margin Style 1B 1 X "P" — premiun{~7'L- 37 2)
"E S EZERE — futured SEW)

7" a AMfEI R Limit option value 1P | X "YEN

T fill 2(] 3

Paih T —R1 Commodity code 1 33 [0 XXX... XXXX [E%EME

PR A AT 1 Contract type 1 33 XXX "FUT" — Futuregst#)
"PHY" — Physical (Spot}#i#)
"OOF" — Option on Futurgc¥ 4~ a>)
"OOP" — Option on Physic&li¥)4 7T =)

i fill 34 3

i —R2 Commodity code 2 3o [0 XXX... XXXX

RESLAA T2 Contract type 2 49 3 XXX "FUT", "PHY", "OOF", "OOP"

T fill 52 3

i —R'3 Commodity code 3 15 [0 XXX... XXXX

P A A A3 Contract type 3 q5 3 XXX "FUT", "PHY", "OOF", "OOP"

T fill 68 3

P —R4 Commodity code 4 11 [0 XXX... XXXX

P AT 4 Contract type 4 q1 3 XXX "FUT", "PHY", "OOF", "OOP"

T fill 84 3

P —R5 Commodity code 5 47 [0 XXX... XXXX

RS AAT7'5 Contract type 5 q7 3 XXX "FUT", "PHY", "OOF", "OOP"

T fill 100 3

PAih T —R6 Commodity code 6 103 L0 XXX... XXXX

PEAn A A6 Contract type 6 113 3 XXX "FUT", "PHY", "OOF", "OOP"

(&1

La—FEA 721 BRI I —TRMAISILA—REGYFET BN A DOER T IL—TITEHOLI—FEFDTEMNAEETT .
¥ Performance bond currency (SE#Ll€ @ &) &Performance bond currency code EEHlE @ EI—KR) IZIX. LO—FEA4TTORDEHIH

ESNFET,




Record Type3 (La—K4%2A73)
Inter Month Spread (R BEIATLYK)

TH B 4 FEE [ BB | Hik Ta—~ b | AE BT
L'2—RID Record id XX "3"(HF + AN—X)
P —T a—R Combined commodity code 3 6 XXXXXX
Parn N AT Ly REFEZRD A/ R | Intracommodity spread charge XX TAT HIRWNGE"01", EALLASNE"10" (3%)
a—F method code
TAT -7 47 1 Tier number — Tier 1 1 2 NN
BRAEH -7 471 Starting contract month — Tier 1 13 6 NNNNNN CCYYMMEEAEH )
WTH-7471 Ending contract month — Tier 1 19 6 NNNNNN CCYYMM & H )
TAT =T AT 2 Tier number — Tier 2 35 2 NN
BRI H -7 472 Starting contract month — Tier 2 27 6 NNNNNN CCYYMMYJE4EH )
WTH-7472 Ending contract month — Tier 2 33 6 NNNNNN CCYYMME & H )
TAT H -7 473 Tier number — Tier 3 3o 2 NN
BAdGEH -7 473 Starting contract month — Tier 3 41 6 NNNNNN CCYYMMEEAEH )
¥TH-7473 Ending contract month — Tier 3 47 6 NNNNNN CCYYMM & H )
TAT BT AT 4 Tier number — Tier 4 13 2 NN
BRIG A -7 47T 4 Starting contract month — Tier 4 55 6 NNNNNN CCYYMMYJE4EH )
WTH-7474 Ending contract month — Tier 4 61 6 NNNNNN CCYYMME & H )
(=]

La—KREAT3E,. BRI IL—TEEIZILa—RERYET,
X 2RAFLEOTIDDTATEREL TS, BRARTLYREIEED A yRa—RELTIEEIZ10"ELTRREINET,




Record Typed4 (LaA—KA2AT4)

Delivery Month Charge (#i= A EIIEEE) _
HHA B2 | BHsGOIE | B | Ja—~or | N
L 2—RID Record id 1 A XX "4" (BT + AR—R)
PEsnY L—7 a—R Combined commodity code 3 6 XXXXXX
W HEEEDO Ay Ra—R  |Delivery (Spot) month charge 9 AXX "01" — = BR H FBIHEEE A A (%)
method cod 10" — PR A I A %E R
S E Number of contract months in 11 2 NN =R H B A ER T HRH O
KSR B 1- R A & Delivery month 1 — Month number 13 2 NN 01, 02,93
KIS H 1- 1R A Delivery month 1 — Contract monti 15 6 NNNNNN CCYYMMEJEAE A )
X A 1- 10 b 72 40 |Delivery month 1 — Charge rate pdr 21 7 NNNNNNN
DO A EIEEE(EE T V%) |delta consumed by spreads
X A 1- 100 b 712 40 |Delivery month 1 — Charge rate pdr 29 NNNNNNN
D A EIPEEE (547 V%) |delta remaining in outrights
KSR B 2- TR A & Delivery month 2 — Month number R5 2 NN 01, 02,93
SFG U H 2- TR H Delivery month 2 — Contract monti 37 6 NNNNNN CCYYMMEJE4E A )
KGR A 2- 10w b 712 41 |Delivery month 2 — Charge rate pdr 43 7 NNNNNNN
DO A EIEEE (EE T V%) |delta consumed by spreads
KGR A 2- 10w b 712 41 |Delivery month 2 — Charge rate pdr 50 7 NNNNNNN
DN A EIPEEE (5547 V%) |delta remaining in outrights
T fill 57 6
FeA 7 a 1AL S -0V ORI |Short option minimum charge rate| 63 7 NNNNNNN  [REfE
LA AR
T fill 70 g
oA 7 A L& AE AT % |Short option minimum calculation 79 4 x ZEH#:Original methoi (U F /L AV v R)
AR methoc "1": £ K ( Short call, short put)
(E%]

¥ Method Code=01MDIEE . 11 ~62MTE TIXTHELYET,

La—KREeA4 74L& IV —TEAAIZILO—RERYET,

-1owl/g—lfg»rﬂl:sﬁir%é%ﬁ%ﬁl%Ili SO REGHRERII2DETTY ,, TNEFBATHELELIRERAERTETIEEIX 1D2OBRT IL—TITEHOLI—K2/(T4%%
DIENBYET,



Record Type5 (La—K417J5)
Combined Commodity Groups(B &% IL—TEf)

RAZ = [(FEEE] FE [ o] AR |
L 2—KID Record id 1 XX "5 (BT + A—R)
Erns V—7 B —R Combined commodity group code 3 3IXXX 5% E B

T fid fill 6 7

FaiL Y L — 7 a—R1 Combined commodity code 1 13 B X XX XXX

B LY )V — 7 —R2 Combined commodity code 2 19 BX XX XXX

FE LY L— 73 —R3 Combined commodity code 3 25 B X XX XXX

BT L — 7 a—R4 Combined commodity code 4 31 BX XX XXX

FE LY )L— 7 a—R5 Combined commodity code 5 37 B X XX XXX

B )L — 7 a—R6 Combined commodity code 6 43 BX XX XXX

Fa LY L — 7 a—R7 Combined commodity code 7 49 B X XX XXX

B LY )L — 7 —R8 Combined commodity code 8 55 BX XX XXX

FE LY L — 7 —R9 Combined commodity code 9 61 B X XX XXX

FEiLY /L —7"2—KR10 Combined commodity code 10 67 BIXXX XXX

D

La—KREA 5% BRI —THEMICILO—REBYET,

BERTIL—TFOERPI2ETOE&RTIV—TEHIZBLET,

A DDLA—REAFEICRETCEAERYT IL—THI—FOBERT IL—TaA—FHIIBRKI0FXTELGYET . TNEFBZABERT I —T#E BRIV —THI—F1HHEEIE. 10D
BT IN—TEICOWTERLI—FEEDIENTEETT,



Record Type6 (LaA—K4A2A176)

Inter Commodity Spreads (B gafEIATLVER)

TH B 4 | i [ BGfE | figk | Ja—~ok | AE B

L'2—RID Record id 1 AXX "6" (BT + AN—X)
Piin /L—7a2—R Commaodity group code 3 3 XXX
A7 Ly R SENEAT Spread priority ) 1 NNNN
ATV RILYy b —h Spread credit rate 10 7 NNNnnnn IN—F ok
Bg | g s - 271 Exchange acronym — Leg 1 17 3 XXX "TC"
T fill 20 il
Pan s —7a—R-1 71 Combined commodity code 21 g XXXXXX

—lLegl
TIVEIAT Ly RS - 7L Delta/Spread ratio — Leg 1 D7 7 NNNnnnn
AT Ly RY AR -L 71 Spread side — Leg 1 B4 1X "ALIE"B"
Bg | s o -1 272 Exchange acronym — Leg 2 35 3 XXX "TC"
T fill 38 il
PEm s N—Ta—R -2 Combined commodity code 39 g XXXXXX

—Leg 2
TIVEIAT LR -Leg2 Delta/Spread ratio — Leg 2 45 7 NNNnnnn
ATy RY AR -L 72 Spread side — Leg 2 b2 1X "ALIE"B"
g | s #e -3 Exchange acronym — Leg 3 53 3 XXX "TC"
T fill 54 il
Pagh s N— T a—R-L-73 Combined commodity code 57 g XXXXXX

—Leg 3
TIVHIAT LR -Leg3 Delta/Spread ratio — Leg 3 63 7 NNNnnnn
A7 VLR Y AR -1 73 Spread side — Leg 3 70 1X "ALIE"B"
g | s #re -4 Exchange acronym — Leg 4 71 3 XXX "TC"
T fill 74 il
Pagh s L— T a—R-L 4 Combined commodity code 75 g XXXXXX

—Leg4
TIVEIAT L R -Legd Delta/Spread ratio — Leg 4 81 7 NNNnnnn
AT Ly RY AR -L 74 Spread side — Leg 4 B3 1X ALIE"B

("=E]

La—Ra476ld. EREATLYRBRAEICILO—REGRYET,




Record Type81 (LO—FK4A24781)
Risk Arrays1 (1) X7 L 11

TH B 4 | FE [ BGfE | figk | Ja—~ok | AE B |
L'a—RID Record id 1 AXX "81"(F)
s | pirlg pR Exchange acronym 3 3 XXX "TC"
P — R Commodity (product) code 6 L0 XXX... XXX
T fill 16 1(
R A A7 a—R Product type code 24 F XXX "FUT" — Future (J&4)
"PHY" — Physical (Spo (¥i4)
"OOF" — Option on Futui(5c¥ 47> a)
"OOP" — Option on Physic&li¥) 4~ =)
FT v as Xy Option right code 29 1YX F T ar D6 O H
"P* (7w k)
"C" (z—/L)
S A Futures contract month B0 6 NNNNNN CCYYMME &4 H )
T fill 34 3
7 a Pk H Option contract month 39 6 NNNNNN CCYYMMEEAE ) . e D355 1322
T fill 45 3
7" a MERATIEA RS Option strike price 48 7 NNNNNNN
VA IDV AT T L AE Array value 1 55 4 NNNNN
Futures No Change/Volatility Up
2P UALDIVAT T LV AEDFF 7 |Sign for value 1 3 1 X "L "R E
T FVA2DVAT T LAl Array value 2 61 4 NNNNN
Futures No Change/Volatility Dowp
TS VA2DVATT L AIED T 5 |Sign for value 2 a6 1 X "X "R E
FUAIDIVATT L AA Array value 3 67 4 NNNNN
Futures Up 1/3 /Volatility Up
TS VAIDVATT L AED T 75 |Sign for value 3 P 1 X " "R E
VA ADVAT TV A{E Array value 4 73 4 NNNNN
Futures Up 1/3 /Volatility Down
TS VFADV AT T L AEDFF 5 |Sign for value 4 B 1 X "X R E
> FUASDIVAT T L AA Array value 5 79 4 NNNNN
Futures Down 1/3 /Volatility Up
S VABDVATT L AED T 75 |Sign for value 5 s /1 1 X " "R E
CFUF6DVATT U AE Array value 6 85 4 NNNNN
Futures Down 1/3 /Volatility Down]
I VF6DVATT L AIEDTE 5 |Sign for value 6 9P 1 X BT ER T




HH EE PRAARIE | kx| a—~or AR
FUFTDIVAI TV AE Array value 7 91 4 NNNNN
Futures Up 2/3 /Volatility Up
2P IATDIVAI T VAEDF 7 |Sign for value 7 % 1 X T "R E
T FUABDYVAI T LA Array value 8 97 4 NNNNN
Futures Up 2/3 /Volatility Down
I VABDIAIT L AED T 5 |Sign for value 8 142 1X "BE " AR E
FUAIDVAT T L AA Array value 9 103 4 NNNNN
Futures Down 2/3 /Volatility Up
T VAIDVATT LV AED T 75 |Sign for value 9 148 1X "L "R E

(f&#&]

La—Ka/47811E, Y —XEf(CILa—RERYET,




Record Type82 (LO—K%4782)
Risk Arrays2 (1) X7 L A2

TH B 4 | FE [ BGfE | figk | Ja—~ok | AE B
L'a—RID Record id 1 AXX "82" (T
s | pirlg pR Exchange acronym 3 3 XXX "TC"
P — R Commodity (product) code 6 L0 XXX... XXX
T fill 16 1(
R Z A7 a—R Product type code 6 PXXX "FUT" — Future (J&4)
"PHY" — Physical (Spo (¥i4)
"OOF" — Option on Futui(5c¥ 47> a)
"OOP" — Option on Physic&li¥) 4~ =)
FT v as Xy Option right code 29 1YX F T ar D6 O H
"P"(Fwh)
"C" (2—/L)
S A Futures contract month B0 6 NNNNNN CCYYME JE4E A )
T fill 34 3
7 a PRk H Option contract month $9 6 NNNNNN CCYYMMEEAEH ) | Je¥) D55 a1 X4
T fill 45 3
7" a MERATIEA RS Option strike price 48 7 NNNNNNN
T FUA 10DV AT T LA Array value 10 55 4 NNNNN
Futures Down 2/3 /Volatility Down]
> FUAL10DY AT L AfEDFF5|Sign for value 10 qo0 1X " AR E
FVFLIDIV AT T VA Array value 11 61 H NNNNN
Futures Up 3/3 /Volatility Up
2SIV LIDY AT T L AEDFF 75]Sign for value 11 d6 1 X "B " AR E
T UAL2DVAT T VA Array value 12 67 4 NNNNN
Futures Up 3/3 /Volatility Down
2 F VA 12DV AT L AfEDFF#|Sign for value 12 1 1X " AR E
FUALIDVAT T LA Array value 13 73 H NNNNN
Futures Down 3/3 /Volatility Up
S VALIDY AT T L AEDFF 75| Sign for value 13 718 1 X "L " A E
VA LADY AT T LA B Array value 14 79 4 NNNNN
Futures Down 3/3 /Volatility Down]
> F VA LADY AT L AfEDFF5|Sign for value 14 d4 1X " AR E
T FUAIDY AT T LA Array value 15 85 H NNNNN
Futures Up Extreme x Cover
Fractior




EH B s BHAGOIE | Hikk 73— < NE il
> FUA1DY AT L AfEDFF5|Sign for value 15 q90 1X " AR E
FUFL6DY AT T LA Array value 16 9l H NNNNN
Futures Down Extreme x Cover
Fractior
> FUAL6DY AT L AfEDFF5|Sign for value 16 d6 1X " AR E
IRV R T VH Composite delta q7 5 Nnnnn
IRV N T VE DG Sign for composite delta 1p2 1X "E " E
AL TIAR R TTAVT Implied Vol. as decimal fraction 1p3 8 NNnnnnnn S V—=XBEDE % DHRTT VT4
M= A Settlement price 111 7 NNNNNNN
N e Sign for settlement price 1J18 1X "
GCESD)

La—kKaq7821%, V) —XEfCILa—RERYET,




Record TypeB (LO—K%47B)

Array Calculation Parameters&Delta—Scaling Factors (') RV 7 L A&t
EH4 | i BRSO E |

BINGA—B TIE-RT—) T EE)

0 |

Hi2k

| 1
dx—=vh

HR 2% HE
A #h R

L'2—RID Record id 1 A XX "B"( L+ AN—R)

5 | prlg PR Exchange acronym 3 3 XXX "TC"

P —R Commodity code 3 40 XXX... XXX

Py A7 a—NR Product type code 14 J XXX "FUT" — Futures/c4)
"PHY" — Physical (Spot)Ei#)
"OOF" — Option on Futurécm4 7> =)
"OOP" — Option on Physic&fii 4+~ 2. )

SEWiRgE A Futures contract month L9 6 NNNNNN CCYYMWME & A )

T fii fill 25 3

d 7 a PRk A Option contract month 18 6 NNNNNN CCYYMWMIEEEAEH ) . A7 L ar LIS OSA 12

T fill 34 3

R—2ARTT VT« Base volatility 3Y B NNnnnnnn T2t + /R LT 64T

NTTAVT A AFx v LY Volatility scan range 45 8 NNnnnnnn BB +/ R LT 6T

R e A Futures price scan range 53 5 NNNNN FEIOHMT

R 7 2 ) 2 Extreme move multiplier 48 5 NNnnn HHM T+ /R LA T 3T

vl Z 2B LT 55 D F1 23— 3 [Extreme move covered fraction 63 5 Nnnnn TR AT + /N LT 4T

el Interest rate ds I5 Nnnnn R T + /DR LU AMT

FRAFIRE ] Time to expiration 73 7INnnnnnn TR AT + /N LT 64T
REHETO AL

IV I TN R A D Lookahead time 40 6 nnnnnn /N LLT 64T

T IV A=) TR Delta scaling factor 46 6 NNnnnn R +/ R LU AT

R H Expiration (settlement) date D2 8 NNNNNNNN CCYYMMDEEEAEH H) , FEEROR G H

T fii fill 100 1

7 — /Bl S A [ED Coupon or dividend yield 112 8 NNnnnnnn  [5XE1H

[E=]

LO—FAATBIE. B RFB. &Y/ ATV BEICILO—RERYET,




Record TypeC (La—KZA47C)
ity (“Inter month™) spread(7_'47FEE]0)PE'ﬁ|:'ﬁ':ﬂZ7°|/“JF‘)

Tier to Tier Intra Commod

HHA ity | BRserE | #i%k | T+ I N
L =1—RID Record id 1 XX "C'(3LF- + AX—A)
FEsnY L—7 a—R Combined commodity code 3 6 XXXXXX
P N AT Ly REEZRD 2 R |Intra Commodity spread method 9 XX "10"
a—F code
(R EhA Spread priority il P NN ATV RE R
L7 Number of legs 1B 2 NN
IRy R T B HTZDDOPEEHN A |Charge rate 15 7 NNNNNNN
7Ly NEIEER
L&y - L1 Leg number — Leg 1 2 2 NN
TAT Fy - L1 Tier number — Leg 1 34 2 NN
BT LS A7y REEE [Delta per spread ratio — Leg 1 26 2 NN
-171
~— b AR L1 Market side — Leg 1 8 1X "AXT"B
LI -2 Leg number — Leg 2 P9 2 NN
TAT Hg =L 2 Tier number — Leg 2 31 2NN
a7 VZ /A7y RHE  |Delta per spread ratio — Leg 2 33 2 NN
— L2
~ =7y b AR=L 72 Market side — Leg 2 35 1X "AX 3"B"
e A Leg number — Leg 3 6 2 NN
TAT g L3 Tier number — Leg 3 33 2NN
FAmNT VZ /A7y RHE |Delta per spread ratio — Leg 3 40 2 NN
— 173
~— b AR L3 Market side — Leg 3 |2 1X "AX 3"B"
LI - 74 Leg number —Leg 4 13 2 NN
TAT s L4 Tier number — Leg 4 |5 2NN
RN T VZ /A7 yRHE |Delta per spread ratio — Leg 4 47 2 NN
— L4
~—ybhe AR L4 Market side — Leg 4 1O 1X "AX 3"B"

(f"#%]

La—KRaA47ClE. RILYRRUBERYI IIV—TEAI21La—RERYET,

“ALJETREMRETY A, La—F

FRERICHRESNILT TRDOYFET,




Record TypeS (LaA—K4A2A47JS)

Scanning Tiers (T4 7 DX E) _

EH % ' Rk [ BGfE | figk | Ja—~ok | AA B '
L'2—RID Record id 1 2IX X "S'(SLF + AN—XR)
P’in'“ﬁu‘?uﬁ“/l/~7°:r: N Combined commodity code 3 BIX X XXX X
2x v/ PEmEA7 LR 2 [Scanning / intercommodity spreading| 9 2IXX "01"
VyRa—R method code
Tfii fill 1] 72
FEMINE T T A XA 2R |Weighted futures price risk 83 X A R AYE

calculation method

¢EED)

BRIV —TEAEIZILa—RERYET,

»Scanning / Intercommodity Spreading Method Code (RFv>/BEGMBIRTL YK AYyk-a—FK) [, “01” (non—tiered processing (ZR AN R ¥ /BREBATLYREDOMmAIZDLNTID
DTATEERT HAVIR)) ELRYET,

«ZMOL3a—FI[&. Weighted futures price risk method GEMIIMETSA R YR ARV (FTIA R Y RIEFHEL, Kb TILATHERTIEEDHEAVYR) LN DENERESH
LIGEDHERLET,



Record TypeT (I/ZI—I:’)"’ij)
Currency Conversion Rates( ?ﬁ%—l/ ~)

TH B 4 FE [BiE | sk | oa—~or | AE BT |
L'2—RID Record id 1 XX "T" (LT + AN—2R)
R oTE R Convert-from currency 3 XXX aﬁ TEAE (5%)
R eim s Convert-from currency 6 B (%)
R s R Convert-to currency 7 aﬁ TEAE (5%)
A 5‘6@/\ Convert-to currency X E B (%)
A Conversion multiplier NNNNnnnnnn %%ﬁ4ﬁf+ /N LLT 64T
[f= %]
X MBETEE GH) /METBER (M) RUBELEBEER GH) A MEEBER (THD) IZ[E, LTROELE
G SIS EEI—R
3 char acter character
AUD A
NZD Z
USD $
GBP L
CAD C
EUR E
FRF F
DEM D
HKD H
HUF U
ITL I
JPY Y
MXN P
NOK N
SGD G
ESP T
ZAR R
SEK K
CHF S
KRW O
TWD W
AUC Q




