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VaR Margin Amount by Issue File Specifications

#, Date Item Page Description of Revision
Version
- 2022/6/24 - — _|First release
Nov. 2022 | 2022/11/1 |3. File Format — |Corrected an error in the Japanese version
_ | *Added the description of Contract Period Code for Electricity futures (weekly)
Mar. 2024 | 2023/10/31 4. Record Structure - Changed the product name from “Nikkei 225 Weekly Option” to “Nikkei 225 Mini Option”
Nov. 2024 | 2024/11/5 |2. Posting Location and Time — |The time of publication has been changed.
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| VaR Margin Amount by Issue File Specifications

1. File Outline
-VaR Margin for 1 short position and 1 long position is included for each instrument listing at the end of the day (EOD).
*VaR Margin is the amount calculated by parameter files (VPF and BPF) at EOD.

2. Posting Location and Time

=The file is posted on JSCC web site (the following URL).
*URL will be publsihed separately.

-The file is posted every business day around 16:45. * Posting time may change day by day depending on the situation of BPF file creation.

3. File Format

*The file name is as follows.
All-Instruments-VaR yyyymmdd 1600.csv
The "yyyymmdd" part of the file name takes the date of file output.
-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

Bt ) 2% 7€ 51
Ne ks Name of ltem Format Description Example
01 |88 —F Instrument Code string |ldentification code for Futures and Options Transactions 187130018
(9-digit code)
02 [A&YIN—T3—F Product Group Code string |See "Commodity Codes for BPF and APF". NK225
03 [BE&I—F Product Code string |See "Commodity Codes for BPF and APF". NK225E
04 [E@REAT Product Type string ["Future": Futures Option
"Option": Options
05 [Fyka—iL Put/Call string |"-" : Futures Call
"Put" : Put
|| "Call" : Call
06 |BRA Contract Month string |Input Futures Contract Month code YYYYMM for Futures, 202201
YYYYMMDD for Flex Futures.
Input Option Contract Month code YYYYMM (YYYYMMDD for Flex
Option, YYYYMMW for Nikkei 225 Mini Option and Electricity
futures (weekly)).
07 |HEFIATEE Strike Price string  [Input Option strike price. 22000
"-" for Futures.
08 [FEY14%EEHLE Margin for 1 Short Double |Margin for 1 Short 1000
09 |BLVARGFHLS Margin for 1 Long Double [Margin for 1 Long 0
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