AS-VaR Parameter File Specifications

Japan Securities Clearing Corporation

November 2024 edition

DISCLAIMER: This is the reference translation of the original Japanese document. Japan Securities Clearing Corporation shall accept no responsibility or liability for damage or loss caused by any error, inaccuracy, or misunderstanding
with regard to this translation. This document may not be reproduced or redistributed in whole or in part without the permission of Japan Securities Clearing Corporation.

1/4



AS-VaR Parameter File Specifications

# ltem .
Version Date ltem 4 Outline
2023/3/117 - |Firstrelease
2023/4/6 |42 _AS-VgR Parameter Fllg F_ormat Details
Partial revision of the description
2024/11/5 - |2. Post Location and Time
Revisions associated with trading hours revisions at Tokyo Stock Exchange, etc.
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|AS- VaR Parameter File Specifications

1. File Outline

+ Margin parameter information for Futures/Option Contracts subject to AS-VaR Margin calculation is included in this file.
-If Commodities with different contract size exist within the same Combined Commodity, such as Gold Standard Futures, the parameters based on the Commaodity with the largest contract size are included.

+ File name is as shown below.
AS-VaR Parameters YYYYMMDD.csv
-The "YYYMMDD" part of the file name takes the date of file output.

2. Post Location and Time

+ The file will be posted on JSCC Website (at URL shown below).
https://www.jpx.co.jp/iscc/datafeed/derivatives/reference/

- There will be parameter revisions on the last business day of each week, in principle, and the file will be posted around 17:30 on the last business day of each week.
-Please note that it may take more time than usual for posting information in some cases, such as the business day before the listing of new product.
+ When JSCC decides to temporarily revise all or a part of the parameters due to the market conditions or the like, it will give advance notification and post revised parameters around 18:00 on the same day.

3. File Format

- Data is in CSV format.
+ The delimiter is a comma.

+ The following applies to the character code.
Encoding: UTF-8 without BOM
Newline code: CRLF

4. Record Structure, File Format Details

- Layout specifications and details of the items are stated on “4-2. AS-VaR Parameter File Format Details.”

Disclaimer
Japan Securities Clearing Corporation (*JSCC”) is taking every possible precautions when preparing the files. However, JSCC gives no guarantee on accuracy or completeness of the files

it prepares, and has no liability in any mistake in, delay or interruption of the publication. Furthermore, JSCC shall not be liable for any damage arising out of any utilization of information
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https://www.jpx.co.jp/jscc/datafeed/derivatives/reference/

4-2. AS-VaR Parameter File Format Details

No. IEH 4 (F04) Name of ltem Maximum Digits Format Description Example
1| E R Effective Date 10 string Input Effective Date in “YYYY-MM-DD” format. 2021-12-08
Exchange
T . “OSE”: Osaka Exchange
2| B5IRa—F Exchange 10 string “TOCOM”: Tokyo Commodity Exchange OSE
“ODEX”: Osaka Doiima Exchange
N . . . Combined Commodity Group Code.
=] —_
@RI IN—TEE Combined Commodity Group 15 string See “Commodity Codes for BPF and APF”. PME
. . . . Combined Commodity Code.
= J—
AlmRIIL—7 Combined Commodity 15 string See “Commodity Codes for BPF and APF”. GOLD
5|imi&ZEEIRY BPL - double Input price fluctuation risk information. 240000
—— = Input volatility fluctuation risk information.
A I I=EhI -
8| RSTAITAEENIRY VFR double Example: When 1%, input as 0.01. 0.0407
T|IRTLYREEIRY SFR - double Input spread fluctuation risk information. 9000
Input interest rate fluctuation risk information.
& FZE ) -
8| EMEBIRY RFR double Example: When 1%, input as 0.01. 0
Input contract size information of the relevant Combined
Commodity. However, if Commodities with different contract
9|B5IFEHK Product Group Contract Size - double size exist within the same Combined Commodity, input the 1000
parameter based on the Commodity with the largest contract
size.
10|F1BBEHFIIL—T Level1 Aggregation Group - string Aggregation Group for Level 1. PME
1|1 o p e T s Levell1'CorreIat|on-Pr|ce ) double Multiplier for scallpg posmon of Level 1 instrument to position 1
Multiplier of the representative instrument.
12| E2REE T IL—T Level2 Aggregation Group - string Aggregation Group for Level 2.
. = Level2 Correlation-Price Multiplier for scaling position of Level 2 instrument to position
k 7 SHEESES - - 2
13| 2B el R R B Multiplier double of the representative instrument.
14| FEIREEBEEEY IL—T Level3 Aggregation Group - string Aggregation Group for Level 3.
15| 3pe R o R E R Levell3' Correlation-Price ) double Multiplier for scallpg posmon of Level 3 instrument to position
Multiplier of the representative instrument.
16| FAREBEE T IL—T Level4 Aggregation Group - string Aggregation Group for Level 4.
- = Level4 Correlation-Price Multiplier for scaling position of Level 4 instrument to position
k 7 SHEESES i - 2
17| SRS R R S R Multiplier double of the representative instrument.
18| FEoMEEEET Y IL—T Level5 Aggregation Group - string Reserve item
10| 5me R o R E R Level5 Correlation-Price ) double Reserve item

Multiplier
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