SPAN Risk Paramter File Specification

Japan Securities Clearing Corporation

Version Revised in May, 2018
*Records with regard to Flexible Options will be set after the introduction at Osaka Exchange.

SPAN and PC-SPAN are the trade marks registered with CME (Chicago Mercantile Exchange). CME permits their use in this material, but CME does not take any responsibility for the use of

SPAN by any person or organization. The content of this material is precedented by any materials disclosed by CME and subject to change without prior notice.
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.

1/217



SPAN Risk Paramter File Specification

# (Update
. Item .
history) Date Item Outline
. No.
Version
5,2015 2015/5/25 |Revisions for the introduction of Weekly Options [ 1 |-Type 3 record

Changed the descriptions in No. 05,06,08,09,11,12,14 and 15 to "See Note."
Added descriptions about contract period and method of setting contract period for Weekly
Options in Note.

*Type 4 record
Changed the descriptions in No.06 and 09 to "See Note 3 for Type 3 record".

*Type 81 and 82 records

Changed the descriptions in No.07 and 10 to "See Note 3 for Type 3 record".
Changed the descriptions in No.08 and 11 to "See Note 4."

Changed the description in Note 4.

*Type B record

Changed the description in No. 05 and 08 to "See Note 3 for Type 3 record."
Changed the description in No.06 and 09 to "See Note 5."

Changed the descriptions in Notes 4 and 5.

*Type E record
Changed the descriptions in No.05,09,13 and 17 to "See Note 3 for Type 3 record."

*Type S record
Changed the descriptions in No0.06,07,09,10,12,13,15,16,18 and 19 to "See Note 3 for Type 3
record."
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SPAN Risk Paramter File Specification

# (Update
. Item )
history) Date Iltem Outline
. No.
Version
2,2018 Changes of SPAN Code Structure related to 1 |-Type 3 records
Nikkei225Weekly Options Changed the description about contract period and method of setting contract period for

Weekly Options in Note with regard to No.5 (Tier 1 Starting Contract Month).

Revisions for the introduction of Flexible Options | 2 |*Type 81 and 82 records
Added descriptions after introducing Flexible Options in No. 11 (Option Contract Day or Week
Code).
*Type B records
Added descriptions after introducing Flexible Options in No. 9 (Option Contract Day or Week

Loada)

2017/3/31
Edition

Changes of Commodity Group Code Setting 3 |*Type 5and 6 records
Value related to Single Stock Options Changed the description of Equity Options in No.2 (Combined Commodity Group Code).

Changes related to Exchange Header Record 4 |-Type Orecord

Changed the description of Equity Options in No.4(Settlement or Intraday Flag), No.5(File
Identifer) and No.6 (Business Time).

2017/11/22|0Other 1 [-Cover Sheet

Edition Added the description with regard to Flexible Options in Cover Sheet.
*Type 0, 3,B,C, Pand T record
Changed the description in "Examples" area partially.

Revisions for the introduction of Flexible Options | 1 [*Changed the description in "Examples" area partially.
6,2018 2018/5/11

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.
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SPAN Risk Parameter File Specification

Type 0 Record [Exchange Header]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 [La—KID Record ID 1 2 X(02) | 0:Type 0 record (Fixed) 0a
02 |BBIFRY V—7BE# Exchange Complex Acronym 3 6 X(06) [OSE : Osaka Exchange OSEaaa
03 [EXBf Business Date 9 8 9(08) _|Enter YYYY/MM/DD 20170215
04 [Z7AILFER Settlement or Intraday Flag 17 1 X(01) | 1:Intraday Margin S
| : Emergency Margin
S : After the end of trading
05 |Z7AILID File Identifier 18 2 X(02) | E:Earlyfile FC
FC : Other than Early file
06 |EXHEZ Business Time 20 4 9(04) (1100 : Intraday Margin file 1700
1300 : Emergency Margin file
1600 : Early file
1700 - Final file
07 [271IL{ER B File Creation Date 24 8 9(08) | Enter YYYY/MM/DD 20170215
08 |77 ILIEREEZI File Creation Time 32 4 9(04) | Enter HH/MM 1545
09 |Z7AINT+—< vk File Format 36 2 X(02) [ U2:Expand format (Fixed) u2
10 |9°0R/29MEERLEAVT (-4 Gross/Net-margining Indicator 38 1 X(01) |G:Gross N
N : Net
11 |47 VavBiERIRR 77 Overall Limit Option Value Flag 39 1 X(01) |Y:Adopted N
N: Not adopted
12 [Fl& Filler 40 11 X(11) |Blank
13 |DUFTYT EEI—K Clearing or Customer Code 51 1 X(01) |[A:Clearing
C or blank : Customer
14 [FE Filler 52 1 X(01) |[Blank
15 |7V [BEEDEFR Clearing or Customer Acronym 53 5 X(05) |CUST : Customer
CLR or blank : Clearing
16 | FiE Filler 58 1 X(01) |Blank
17 |7HOok24Ta—FK Account Type Code 59 1 X(01) |If Clearing or Customer Code (Item No.13) is A (Clearing
Member Firm),
N or blank: Normal
M : Member
If Clearing or Customer Code (Iltem No.13) is C (Customer),
H or blank: Hedger
M : Member
S : Speculator
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SPAN Risk Parameter File Specification

Type 0 Record [Exchange Header]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
18 |[Fl& Filler 60 1 X(01) |Blank
19 |[ZHOUREAT DR Account Type Acronym 61 5 X(05) |If Clearing or Customer Code (Item No.13) is A (Clearing
Member Firm),
NRML or blank : Normal
MBR : Member
If Clearing or Customer Code (Item No. 13) is C (Customer),
HEDGE or blank : Hedger
MBR : Member
SPEC : Speculator
20 |FiE Filler 66 1 X(01) |[Blank
21 [ZELESISRO—F Performance Bond Class Code 67 1 X(01) |1 or blank : Main
2 : Filler
22 | FiE Filler 68 1 X(01) |[Blank
23 [GEHLE IS A DREFE Performance Bond Class Acronym 69 5 X(05) | CORE or blank : Main
RESRV : Filler
24 | Fi% Filler 74 1 X(01) |[Blank
25 (- Ea—F Maintenance or Initial Code 75 1 X(01) M or blank : Maintenance margin
| : Initial margin
26 | FiE Filler 76 1 X(01) |Blank
YAEDR FoHE R0l -3 Maintenance or Initial Acronym 77 5 X(05) [MAINT or blank : Maintenance margin
INITI : Initial margin
28 | Fim Filler 82 51 X(51) |Blank
Note:

1. If the fields below Clearing or Customer Code (Item No. 13) are left blank or NULL, or if the last space of the record has been eliminated,

default values should be set as shown above.
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.
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SPAN Risk Parameter File Specification

Type 1 Record [Exchange Header]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |La—FKID Record ID 1 2 X(02) 1:Type 1 record (Fixed) 1a

02 [ERSIFTREHR Exchange Acronym 3 3 X(03) [OSE: Osaka Exchange OSE

03 |Fi& Filler 6 2 X(02) |Blank aa

04 [ERBIFFa—F Exchange Code 8 2 X(02) |OS : Osaka Exchange 0S

05 | P& Filler 10 123 | x(123) [Blank

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.
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SPAN Risk Parameter File Specification

Type 2 Record [First Combined Commodity Record]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |La—FKID Record ID 1 2 X(02) |2:Type 2 record (Fixed) 2a
02 |EX5IFTRRHF Exchange Acronym 3 3 X(03) [OSE : Osaka Exchange OSE
03 |Fi& Filler 6 1 X(01) |[Blank 4
04 |BE&RYIL—Ta—FK Combined Commodity Code 7 6 X(06) |See "Commodity Codes used on RPF and APF" NK2254
05 [URIFEH Risk Exponent 13 1 9(01) [See Note 1. 2
06 [FEMLEBEEISOOI—F Performance Bond Currency 14 3 X(03) | JPY : Japanese yen (Fixed) JPY
ISO Code
07 [(ElEEEI—F Performance Bond Currency Code 17 1 X(01) | Y:Yen (Fixed) Y
08 |[# 7 avitii& R 41U Option Margin Style 18 1 X(01) | P orblank : Premium method P
F : Futures method
09 AT aMERIR(FYL-FTay Limit Option Value (Cap Available 19 1 X(01) |Y:Adopted N
fmiEn LR)7S5 Net Option Value) Flag N or blank : Not adopted
See Note 4.
10 [AVER—Ta iR B FIR Combination Margining Method Flag 20 1 X(01) |S: Split-allocation 4
277 D or blank : Delta-split-allocation
11 |FiiE Filler 21 2 X(02) |Blank o8
12 |[BE&ma3—k1 Commodity (Product) Code 1 23 10 X(10) NK2252anan
13 |EREAT1 Contract Type 1 33 3 X(03) [See Note 2. PHY
14 |[Fl& Filler 36 3 X(03) |Blank Ana
15 |[#E&ma—k2 Commodity (Product) Code 2 39 10 X(10) NK225F anna
16 |BERAA1T2 Contract Type 2 49 3 X(03) [See Note 2. FUT
17 | Tl Filler 52 3 X(03) |Blank sas
18 |EHma—k3 Commodity (Product) Code 3 55 10 X(10) NK225MF aaa
19 |EREAT3 Contract Type 3 65 3 X(03) [See Note 2. FUT
20 [FiE Filler 68 3 X(03) |Blank 484
21 [B&ma—F4 Commodity (Product) Code 4 71 10 X(10) NK225Eaanna
22 |EmR174 Contract Type 4 81 3 X(03) |See Note 2. OoP
23 | FiE Filler 84 3 X(03) |Blank A8l
24 |BE&a—Ks Commodity (Product) Code 5 87 10 X(10) NK225W1aaa
25 [BERE1T5 Contract Type 5 97 3 X(03) |See Note 2. OOP
26 [FiE Filler 100 3 X(03) |Blank AAA
27 |@E&a—Fs6 Commodity (Product) Code 6 103 10 X(10) NK225W3aaa
28 |EmR176 Contract Type 6 113 3 X(03) |See Note 2. OooP
29 |FiE Filler 116 17 X(17) |Blank
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| SPAN Risk Parameter File Specification |

Type 2 Record [First Combined Commodity Record]

|N<_> |IEE% [Item name |Position |Digit |Attribute |Description |[Example (a indicates blank) |
Note:

1. Risk Exponent (Item No.05) is applied to Array Value, Short Option Minimum Charge, Price Scan Range, Charge Rate per Delta Consumed by Spreads,
Charge Rate per Delta Remaining in Outrights and Intra-Commodity Spread Charge.

2. For Contract Types (Item No. 13,16,19,22,25 and 28), the following codes are entered:
FUT : Futures

PHY : Physical

CMB : Combination

OOF : Options on futures

OOP : Options on physical
0OO0C : Options on combination

3. One Type 2 Record can contain up to six Commodity Codes or Contract Types. If seven or more Commodity Codes or Contract Types are entered,
another Type 2 Record will be added immediately after the first Type 2 Record.

4. |If Limit Option Value Flag (Item No.09) is Y, a cap will be put on the Net Option Value.

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.
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SPAN Risk Parameter File Specification

Type 3 Record [Second Combined Commodity Record (Intra-Commodity Spread Charge Parameters)]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |La—FKID Record ID 1 2 X(02) [3:Type 3 record (Fixed) 3a

02 |E&mYIL—Ta—FK Combined Commodity Code 3 6 X(06) |See "Commodity Code Used for SPAN Risk Parameter File" |NK2254
03 |ARMARTLYFREIEEEDOHEFIEI—F [intra-commodity (Intermonth) Spread |9 2 X(02) |01 : No intra-commodity spread charge 10

Charge Method Code 10 : Table control method
See Note

04 |T471ES Tier 1 Tier Number 11 2 9(02) 01

05 |74 71DEARIR A Tier 1 Starting Contract Month 13 6 9(06) [See Note 3 201703
06 |T471DETEREA Tier 1 Ending Contract Month 19 6 9(06) |See Note 3 203703
07 |[T472% %5 Tier 2 Tier Number 25 2 9(02) 48

08 [T+ 72D EHRERE B Tier 2 Starting Contract Month 27 6 9(06) |See Note 3 ARLAAL
09 |[F4720# TIEA Tier 2 Ending Contract Month 33 6 9(06) [See Note 3 AAAAAL
10 |T4738= Tier 3 Tier Number 39 2 9(02) e

11 T4 73DEHREEA Tier 3 Starting Contract Month 41 6 9(06) [See Note 3 SAABAA
12 |74 73D TRA Tier 3 Ending Contract Month 47 6 9(06) |See Note 3 ARLAAL
13 |T4T74ES Tier 4 Tier Number 53 2 9(02) 48

14 | T4 7ADEARE A Tier 4 Starting Contract Month 55 6 9(06) |See Note 3 ARLAAL
15 |[T474DE TR A Tier 4 Ending Contract Month 61 6 9(06) [See Note 3 SAALAA
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SPAN Risk Parameter File Specification

Type 3 Record [Second Combined Commodity Record (Intra-Commodity Spread Charge Parameters)]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
16 | P& Filler 67 2 X(02) |Blank aa
17 |Z#H)/HEIFEI LS LE 3R (AU =T HIUb) Initial to Maintenance Ratio 69 4 9(1)V9(3) |Enter 1 integer digit and 3 fractional digits. 1000
— Member Account
18 |LH/HEIFEIHLE LE R (AyY =T HIUL) Initial to Maintenance Ratio 73 4 9(1)v9(3) [Enter 1 integer digit and 3 fractional digits. 1000
— Hedger Account
19 |BH)/HEFAEHLE LR Initial to Maintenance Ratio 77 4 9(1)V9(3) |Enter 1 integer digit and 3 fractional digits. 1000
(AN Fab—3—7h"Uh) — Speculator Account
20 [Pl Filler 81 52 X(52) [Blank
Notes:

1. If Intra-commodity (intermonth) Spread Charge Method Code (Item No.03) is 01, no intra-commodity spread charge will be applied to the relevant combined commodity group.

2. If Intra-commodity (intermonth) Spread Charge Method (Iltem No.03) is 10, a maximum of four Intra-commodity Spread Tiers can be set for each Record.
If five or more Tiers are to be set for one Combined Commodity group, another Type 3 Record will be added immediately after the first Type 3 Record.

3. Contract Month Codes (Item No. 04 - 15) should be set as follows.

YYYY/Contract Month*(2-digit)
[Example]
March 2015 contract —

201503

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.
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SPAN Risk Parameter File Specification

Type 4 Record [Third Combined Commodity Record (Delivery Charge Parameters)]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |[La—KID Record ID 1 2 X(02) [4:Type 4 record (Fixed) 4a
02 [BmYIN—Ta—F Combined Commodity Code 3 6 X(06) [See "Commodity Codes used on RPF and APF" NK2254
03 |RRRFIINEEDOFTEFIEO—F Delivery (Spot) Charge Method Code 9 2 X(02) |01 : No delivery charge 01
10 : Table-driven method
11: Basis risk method
See Note 1.
If Item No.03 is 01 or 10
04 [ERRFIMNEEEORREAH Number of contract months in delivery [11 2 9(02) 48
05 |[ERRAFIMNEIREAIDERAES  |Delivery Month1 - Month Number 13 2 9(02) AL
06 |RMRBAIDREA Delivery Month1 - Contract Month 15 6 9(06) |See Note 3 for Type 3 Record. AAAAAA
07 |REBRA1DIR YL TILALEYD Delivery Month1 - Charge Rate Per 21 7 9(07) ARLARAL
RIREIMEZECHE T ILY) Delta Consumed By Spreads
08 |REBRAL1DIR YL TILALEYD Delivery Month1 - Charge Rate Per 28 7 9(07) ARLARAL
RIRRBIMEEEERTILA) Delta Remaining In Outrights
09 [ERAFIMNEIREA20DERAES  |Delivery Month2 - Month Number 35 2 9(02) AL
10 |MERA2QDRA Delivery Month2 - Contract Month 37 6 9(06) |See Note 3 for Type 3 Record. AAAAAL
11 [HREBA201RYE-TILZLEYD Delivery Month2 - Charge Rate Per 43 7 9(07) ARAALAA
IREI S EECHE T ILY) Delta Consumed By Spreads
12 |[HEREBA201RYE-TILZE-YD Delivery Month2 - Charge Rate Per 50 7 9(07) ARAALAA
RISRBE S EE(ERTILA) Delta Remaining In Outrights
13 | P& Filler 57 6 9(06) sosass
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SPAN Risk Parameter File Specification

Type 4 Record [Third Combined Commodity Record (Delivery Charge Parameters)]

|N9 |IE EE3 [Item name |Position |Digit |Attribute |Description |[Example (a indicates blank)
If tem No.03 is 11
04 |BRiEREMI—F Spot commodity (Product) Code 11 10 X(10) |Used only if ltem No.03 is 11 AALAAALAAA
05 [N=—RYRGFv—IL—F Basis Risk Charge Rate 21 7 9(07) |Used only if ltem No.03 is 11 £a8asas
06 |Fi& Filler 28 35 X(35) [Used only if ltem No.03 is 11 A A ADAAAR
14 |FEA T a1 B S -Y DRIEEEPEEE |Short Option Minimum Charge Rate 63 7 9(07) 0000776
15 |[HEFENE R FZREB (A /N—R) Risk Maintenance Performance 70 3 9(1)V9(2) [Enter 1 integer digit and 2 fractional digits. 100
Bond Adjustment Factor - Members See Note 2.
16 |MEFINEFERB(~NvIv—F) Risk Maintenance Performance 73 3 9(1)V9(2) [Enter 1 integer digit and 2 fractional digits. 100
Bond Adiustment Factor - Hedgers See Note 2.
17 |HEFENERAEZRE (AN F1b-4—H) Risk Maintenance Performance 76 3 9(1)V9(2) [Enter 1 integer digit and 2 fractional digits. 100
Bond Adiustment Factor - Speculators See Note 2.
18 |FeA T arv RIBIINSEAE AL Short Option Minimum Calculation 79 1 X(01) |See Note 3. 2
Method
19 [Pl Filler 80 53 X(53) |Blank
Notes:

1. If Delivery (Spot) Charge Method Code (Item No. 03) is 10, up to 2 Delivery Months can be entered for one Record.
If one Combined Commodity Group has three or more Delivery Months, another Type 4 Record will be added after the first Type 4 Record.

2. If Risk Maintenance Performance Bond Adjustment Factors (Item No.15,16 and 17) are O or blank, the default value should be 100.

3. Short Option Minimum Calculation Method (Item No.18) is the method of determining the number of short option positions for which Short Option Minimum Charge is calculated.

1 indicates the larger of Call or Put position numbers, and 2 indicates the total number of Call and Put positions.

DISCLAIMER: Thisis 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.
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SPAN Risk Parameter File Specification

Type 5 Record [Combined Commodity Record]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |[La—KID Record ID 1 2 X(02) |5 : Type 5 record (Fixed) 5a
02 |[BE&YI—TEa—K Combined Commodity Group Code 3 3 X(03) [ IDX: Index group and Equities Options group IDX

JGB : JGB group
03 [Fi& Filler 6 7 X(07) [Blank AAAAAAL
04 |BE&Y I —Fa—F1 Combined Commodity Codel 13 6 X(06) DJIAaa
05 [y IL—Ta—Fk2 Combined Commodity Code2 19 6 X(06) FC50an
06 |[BE&mYIL—Ta—F3 Combined Commodity Code3 25 6 X(06) FTSEJP
07 [B&RYIN—Ta—F4 Combined Commodity Code4 31 6 X(06) JN4004
08 [BE&mY I —Fa—FKs Combined Commodity Code5 37 6 X(06) " ) " MOTana
09 |F&Y )L—F3—F6 Combined Commodity Code6 43 6 x(0g) | °6¢ commodity Code for RPF and APF NIFTY~
10 |E&YIIL—Fa—K7 Combined Commodity Code? 49 6 X(06) NK2254
11 |E&YIIL—Ta—F8 Combined Commodity Code8 55 6 X(06) NKVIaa
12 |E&YIL—Fa—K9 Combined Commodity Code9 61 6 X(06) NKYDaa
13 |[BE&RJIIL—F3—F10 Combined Commodity Code10 67 6 X(06) REITaa
14 |[Fi& Filler 73 60 X(60) |Blank
Note:

1. One Type 5 Record can contain a maximum of 10 Combined Commodity Codes. If 11 or more Combined Commodity Codes are entered,
another Type 5 Record will be added immediately after the first Type 5 Record.

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.
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SPAN Risk Parameter File Specification

Type 6 Record [Inter-Commodity Spread Record]

T8 B %

Ne Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |[La—KID Record ID 1 2 X(02) [6:Type 6 record (Fixed) 6a
02 (BRI IL—TE#Ha—F Commodity Group Code 3 3 X(03) | IDX: Index group and Equities options group IDX
JGB : JGB group
03 |RTLvrEEIBAL Spread Priority 6 4 9(04) 0001
04 [BRERATLYR-HLIDvkL—k Spread Credit Rate, in Percent 10 7 9(3)V9(4) |Enter 3 integer digits and 4 fractional digits. 0908400
05 |LJ 1D ERE|ATEEFR Exchange Acronym Legl 17 3 X(03) [OSE : Osaka Exchange OSE
06 |FiE Filler 20 1 X(01) |Blank 5
07 [LY1oE&T IL—Fa—FK Combined Commodity Code Legl 21 6 X(06) [See "Commodity Codes used on RPF and APF" NK2254
08 [LY10BERETIVE AT L yREEE Delta Per Spread Ratio Legl 27 7 9(3)v9(4) [Enter 3 integer digits and 4 fractional digits. 0010000
09 |LT1DI—4Ib Y AR A>T 47—%  |Spread Side Legl 34 1 X(01) |Enter AorB A
10 |L Y 20 ERE| AR Exchange Acronym Leg2 35 3 X(03) |OSE : Osaka Exchange OSE
11 [Fil& Filler 38 1 X(01) |[Blank 4
12 LY 20@E&T IV—TFa—F Combined Commodity Code Leg2 39 6 X(06) |See "Commodity Codes used on RPF and APF" TOPIXa
13 LY 20BE&BTILE S ATy R ER Delta Per Spread Ratio Leg? 45 7 9(3)v9(4) |Enter 3 integer digits and 4 fractional digits. 0012500
14 LY 2DR—4Yb Y AR AT 44 —%  |Spread Side Leg2 52 1 X(01) |Enter Aor B B
15 |LY 3D ERE | P& R Exchange Acronym Leg3 53 3 X(03)
16 | Tl Filler 56 1 X(01) |Blank
17 |[LY3oBE@&Y IL—TFa—Fk Combined Commodity Code Leg3 57 6 X(06)
18 |LY3DBEMBTILE A RTL YR Delta Per Spread Ratio Leg3 63 7 9(3)V9(4) |Enter 3 integer digits and 4 fractional digits.
19 |[LT3DR—yb Y AR -4 T4 —%  [Spread Side Leg3 70 1 X(01) |Enter AorB
20 |LY 4D BB | Fib& ¥R Exchange Acronym Leg4 71 3 X(03)
21 |Fi& Filler 74 1 X(01) |Blank
2 |LJsn@ERyT V—F3—F Combined Commodity Code Leg4 75 6 X(06)
23 (LY 4B RBTILE S RATLyREE Delta Per Spread Ratio Leg4 81 7 9(3)Vv9(4) |Enter 3 integer digits and 4 fractional digits.
24 (LT 4DR—4 b AR -4 T44—4R  |Spread Side Leg4 88 1 X(01) |Enter AorB
25 |[ESEBATLYREISIZEDFIEa—F Inter-commodity Spread Method 89 2 9(02) |01 : No Tier used
Code 20 : Tier used
26 |[BMBATLYREISIZEDFIELID Method4:Target Exchange Acronym 91 3 X(03)
X R ER 5 | AT RS FR
27 | FiE Filler 94 1 X(01) |Blank
28 (BARERATLYREISIZEDFIE4D Method4:Target Combined 95 6 X(06)
MREMYT IN—TA—F Commodity Code
29 [FiE Filler 101 1 X(01) |Blank
30 |LY1DT4TES Tier Number Legl 102 2 9(02)
31 (LY 20T4T7ES Tier Number Leg2 104 2 9(02)
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SPAN Risk Parameter File Specification

Type 6 Record [Inter-Commodity Spread Record]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
32 |LY3DTA4TES Tier Number Leg3 106 2 9(02)

33 [LTADTATES Tier Number Leg4 108 2 9(02)

34 | ¥R Filler 110 23 X(23) |Blank

Notes:

1. One Type 6 Record can contain up to four legs for each spread. There is no upper limit on the number of legs for one spread.
If five or more legs are set, another Type 6 Record will be added immediately after the last Type 6 Record.

2. The value of Inter-commodity Spread Method Code (Item No.25) is currently 01 or 20. If this field is left blank or shows any value other than these two,

itis regarded as 01.
*01 represents the method of using deltas for all contract months of the relevant combined commodity group to determine spreads.

20 represents the method of using Tiers to determine spreads.

3. If Inter-commodity Spread Method Code (Iltem No. 25) is 01, 00 is allocated to the Tier Number Leg to be used.

20 represents the Tier Number used for inter-commodity spread for each leg.
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.
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SPAN Risk Parameter File Specification

Type 81 Record [First Record of Array Values]

T8 B %

Ne Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |La—FKID Record ID 1 2 X(02) |81:Type 81 record (Fixed) 81
02 |BX5IFTRRHF Exchange Acronym 3 3 X(03) |OSE : Osaka Exchange OSE
03 |A& (T4 o) a—F Commodity (Product) Code 6 10 X(10) |See "Commodity Code for RPF and APF" NK225E aann
04 |[REEI—F Underlying Commodity (Product) 16 10 X(10) [See "Commodity Code for RPF and APF" NK225aaaaa
Code
05 |[EE 924 Ta—FK Product Type Code 26 3 X(03) [See Note 7. OOP
06 |Fyb/a—ILES Option Right Code 29 1 X(01) |P:Put P
—for an option only C:Call
07 [%&WMRA Futures Contract Month 30 6 9(06) | See Note 3 for Type 3 Record. 201703
08 |&¥R B/REDI—F Futures Contract Day or Week Code 36 2 X(02) [See Note 4. e
09 | T Filler 38 1 X(01) |Blank 2
10 (#7313 RA Option Contract Month 39 6 9(06) [See Note 3 for Type 3 Record. 201703
11 A7 avRB/BEI—F Option Contract Day or Week Code 45 2 X(02) |See Note 5. 48
12 [Fi& Filler 47 1 X(01) |[Blank 4
13 AT a AEFIITEmE Option Strike Price 48 7 9(07) 1925000
14 [LFVA1DYVRITLAE Array Valuel : Futures No Change 55 5 9(05) 01609
/ Volatility Up
15 [ FUA1DVRITLAEDHE Sign for Array Value 1 60 1 X(01) |Enter "+"or"-" -
16 (L FUA 20V RITLA1E Array Value2 : Futures No Change 61 5 9(05) 01666
/ Volatility Down
17 |[VFUA2QURITLAEDFS Sign for Array Value 1 66 1 X(01) |Enter "+"or"-" +
18 |2 FUAIDIRITLAIE Array Value3 : Futures Up 1/3 67 5 9(05) 00572
/ Volatility Up
19 [P FUABDIVRITLAEDHE Sign for Array Value 3 72 1 X(01) [Enter"+" or"-" -
20 [ FUFAADIVRITLAE Array Value4 : Futures Up 1/3 73 5 9(05) 02126
/ Volatility Down
21 [ FUAADIVRITLAEDFS Sign for Array Value 4 78 1 X(01) |Enter "+"or"-" +
22 [V FIASDIRITLAE Array Value5 : Futures Down 1/3 79 5 9(05) 02886
/ Volatility Up
23 | FUASDYRITLAEDFE Sign for Array Value 5 84 1 X(01) |Enter"+"or"-" -
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SPAN Risk Parameter File Specification

Type 81 Record [First Record of Array Values]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
24 [ FUFA6DI)RITLAE Array Value6 : Futures Down 1/3 85 5 9(05) 00464
/ Volatility Down
25 |2 FUADURITLAEDHFS Sign for Array Value 6 90 1 X(01) |Enter "+"or"-" +
26 [VFIATDIRITLAE Array Value7 : Futures Up 2/3 91 5 9(05) 00242
/ Volatility Up
27 [PFVATDVRITLAIEDFHE Sign for Array Value 7 96 1 X(01) |Enter "+"or"-" +
28 [ FUABDIRITLAE Array Value8 : Futures Up 2/3 97 5 9(05) 02232
/ Volatility Down
29 |2 FUABDYRITLAEDTHFS Sign for Array Value 8 102 1 X(01) |Enter "+"or"-" +
30 [ FVAIDIURITLAE Array Value9 : Futures Down 2/3 103 5 9(05) 04412
/ Volatility Up
31 |2 FVAIDIVRITLAED S Sign for Array Value 9 108 1 X(01) |Enter "+"or"-" -
Notes:
1. Positive Array Values show the amount of losses, and negative Array Values show profits.
2. Array Values are specified in the currency used for margining for the relevant combined commodity group.
3. If the Risk Exponent for this combined commodity group is 1 or greater, Array Value x 10° must be performed (Z represents the Risk Exponent of a product of the same kind).
4. Futures Contract Day or Week Code (Item No. 08) is left blank.
5. Option Contract Day or Week Code (Item No. 11) is left blank except for Flexible Options.
6. Underlying Commodity (Product)Code (Item No.04) is not used for margining.
7. Product Type Code (Item No. 05) should be either of the following.

FUT : Futures

PHY : Physical

CMB : Combination

OOF: Options on futures

OOP : Options on physical

0O0C : Options on combination
8. Blank represents "+."

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.
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SPAN Risk Parameter File Specification

Type 82 Record [Second Record of Array Values]

T8 B %

Ne Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |La—FKID Record ID 1 2 X(02) | 82: Type 82 Record (Fixed) 82
02 [ERSIFTEEHR Exchange Acronym 3 3 X(03) | OSE: Osaka Exchange OSE
03 |A& (T4 o) a—F Commodity (Product) Code 6 10 X(10) |See "Commodity Code for RPF and APF" NK225EFLan
04 |[REEI—F Underlying Commodity (Product) 16 10 X(10) [See "Commodity Code for RPF and APF" NK225a228a
Code
05 [BE Y4 Ta—FK Product Type Code 26 3 X(03) |See Note 7. OOP
06 |Fyb/a—ILERS Option Right Code 29 1 X(01) |P: Put C
C: call
07 |EYRA Futures Contract Month 30 6 9(06) _|See Note 3 for Type 3 Record. 201703
08 [%&#BRH/REI—F Futures Contract Day or Week 36 2 X(02) |See Note 4. 48
09 |Fi& Filler 38 1 X(01) |[Blank 4
10 |[# 7L avRA Option Contract Month 39 6 9(06) |See Note 3 for Type 3 Record. 201703
11 |AF avRE/REa—FK Option Contract Day or Week 45 2 X(02) |See Note 5. 31
12 |[FlE Filler 47 1 X(01) |Blank 4
13 |A T a AERITEME Option Strike Price 48 7 9(07) 1925000
14 (L FUF10D)RITLA1E Array Value10 : Futures Down 2/3 55 5 9(05) 03882
/\olatilitv Down
15 | FUF10DYRITLAEDHE Sign for Array Value 10 60 1 X(01) |Enter "+"or"-" +
16 | FVALIDIRITLAE Array Valuell : Futures Up 3/3 61 5 9(05) 07204
/ Volatility Up
17 | FIVA1UDYRITLAEDFS Sign for Array Value 11 66 1 X(01) [Enter"+" or"-" -
18 (L FUFA 120 RITLA1E Array Valuel2 : Futures Up 3/3 67 5 9(05) 05722
/ Volatility Down
19 [PFHIFADROYRITLAEDHE Sign for Array Value 12 72 1 X(01) [Enter"+" or"-" -
20 [ FUABBDIRITLAE Array Valuel3 : Futures Down 3/3 73 5 9(05) 01932
/ Volatility Up
21 [PFVABBDURITLAEDFE Sign for Array Value 13 78 1 X(01) |Enter "+"or"-" +
22 [ FUF14DIRITLAE Array Value14 : Futures Down 3/3 79 5 9(05) 04107
/ Volatility Down
23 [LFVA1ADIYRITLAIED TS Sign for Array Value 14 84 1 X(01) |Enter "+"or"-" +
24 [FUA15DIRITLAE Array Valuel5 : Futures Up Extreme 85 5 9(05) 06573
— Cover Fraction
25 [LFVAISQURITLAEDFE Sign for Array Value 15 90 1 X(01) |Enter "+"or"-" -
26 [ FUF16DIRITLAE Array Value16 : Futures Down 91 5 9(05) 01246

Extreme — Cover Fraction
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SPAN Risk Parameter File Specification

Type 82 Record [Second Record of Array Values]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
27 |2 FIAI6DYVRITLAEDHS 9% 1 X(01) |Enter"+"or ™" n
28 [aVROUk-TILAR Composite Delta 97 5 9(05) [Enter 1 integer digit and 4 fractional digits 05862
29 [AVAROYR-TILADFHE Sign for Composite Delta 102 1 X(01) |Enter "+"or"-" +
30 [ATS48-RS5T14UT4 Implied Volatility as decimal fraction 103 8 9(08) |Enter 2 integer digits and 6 fractional digits 00164727
31 [[EEMER GIEETEEEER) Settlement Price 111 7 9(07) 0000415
32 [BEEER GIHEE T EEEER) DS |sign for Settlement Price 118 1 X(01) |Enter "+"or"-"
See Note 7.

Notes:

NoupswNR

FUT : Futures

PHY : Physical

CMB : Combination

OOF: Options on futures

OOP : Options on physical

0OO0C : Options on combination
8. Blank represents "+."

Positive Array Values show the amount of losses, and negative Array Values show profits.
Array Values are specified in the currency used for margining for the relevant combined commodity group.
If the Risk Exponent for this combined commodity group is 1 or greater, Array Value x 10° must be performed (Z represents the Risk Exponent of a product of the same kind).
Futures Contract Day or Week Code (Item No. 08) is left blank.
Option Contract Day or Week Code (Iltem No. 11) is left blank except for Flexible Options.
Underlying Commodity (Product)Code (Item No.04) is not used for margining.
Product Type Code (Item No. 05) should be either of the following.

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.
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SPAN Risk Parameter File Specification

Type B Record [Array Value Calculation Parameters and Delta Scaling Factor]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |La—FKID Record ID 1 2 X(02) [B: Type B Record (Fixed) Ba

02 |BX5IFTRRHF Exchange Acronym 3 3 X(03) [OSE: Osaka Exchange OSE

03 |[Bma—F Commodity Code 6 10 X(10) [See "Commodity Code for RPF and APF" NK225EFLaa
04 [FBEHREATa—FK Product Type Code 16 3 X(03) |See Note 8. OOP

05 [MBREA Futures Contract Month 19 6 9(06) [See Note 3 for Type 3 Record. 201703

06 |SE¥R B/REI—F Futures Contract Day or Week Code 25 2 X(02) [See Note 5. as

07 |Fi& Filler 27 1 X(01) |Blank 4

08 |[#7LavRA Option Contract Month 28 6 9(06) |See Note 3 for Type 3 Record. 201703

09 [AFLavRB/EEAI—F Option Contract Day or Week Code 34 2 X(02) |See Note 5. 31

10 |Ffi Filler 36 1 X(01) |Blank 2

11 [R—=RRST4)T« Base Volatility 37 8 9(2)v9(6) |Enter 2 integer digits and 6 fractional digits. 0000000

12 |RSTAVT4-RE¥vLID Volatility Scan Range 45 8 9(2)V9(6) |Enter 2 integer digits and 6 fractional digits. 40090144

13 [TSAR-AFXH LD Futures Price Scan Range 53 5 9(05) 28100

14 |MBin/rZEENE Extreme Move Multiplier 58 5 9(2)V9(3) |Enter 2 integer digits and 3 fractional digits. 43000

15 |[BiGICEEBLI-BDA/N—F Extreme Move Covered Fraction 63 5 9(1)v9(4) [Enter 1 integer digit and 4 fractional digits. 03000

16 |[£F Interest Rate 68 5 9(1)V9(4) [Enter 1 digit and 4 fractional digits. 00000

17 |5&7FHEAR Time to Expiration (in years) 73 7 9(1)v9(6) |Enter 1 digit and 6 fractional digits. 0063014

18 [ILYITAYREA L Lookahead Time (in year) 80 6 V9(06) [Enter 6 fractional digits. 002738

19 [TILE-RT—1) T &¥ Delta Scaling Factor 86 6 9(2)v9(4) |Enter 2 integer digits and 4 fractional digits. 210000

20 [#EEAGRFE) B Expiration (Settlement) Date 92 8 9(08) |Enter YYYY/MM/DD. 20170331

21 |[REEERI—F Underlying Commodity Code 100 10 X(10) [See "Commodity Codes used on RPF and APF" NK225aaaaa
2 |[TS5AT 5T Pricing Model 110 2 X(02) Ma

23 |[9—R B FIEY Coupon or Dividend Yield 112 8 9(2)V9(6) [Enter 2 integer digits and 6 fractional digits. 00000000

24 | Tl Filler 120 13 X(13) |Blank
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SPAN Risk Parameter File Specification

Type B Record [Array Value Calculation Parameters and Delta Scaling Factor]

Notes:
1. Type B Records provide Delta Scaling Factors for Futures or Options (Put/Call and all Options with the same conditions other than the strike price) and
parameters used for the calculation of Array Values.

2. Parameters contained in Type B Record, except for Delta Scaling Factor, are unnecessary for the calculation of SPAN margin. If Type B Record is not specified,
the Delta Scaling Factor for the Futures or Options trade is 1.00.

3. Type B Record comes after Type 4 Record for any one combined commodity group.

4. If Product Type Code (Item No. 04) is FUT, Option Contract Month (Item No.08) and Option Contract Day or Week Code (Item No. 09) are left blank.
5. Futures Contract Day or Week Code (Item No. 06) is left blank.

6. Option Contract Day or Week Code (Item No. 09) is left blank except for Flexible Options.

7. Futures Price Scan Range (Item No. 13) should be specified in the currency used for margining for the relevant combined commodity group,
and "Array Value x 10Z" must be performed (Z represents the Risk Exponent of a product of the same kind).
Risk Exponents are contained in Type 2 Record.

8. Expiration (Settlement) Date (Item No. 20) is the day when the final settlement price is determined. The Expiration (Settlement) Date for Options is the Exercise Day of the relevant contract month.

9. Product Type Code (Iltem No. 04) should be either of the following:
FUT: Futures
PHY: Physical
CMB: Combination
OOF: Options on futures
OOP: Options on physical
OOC: Options on combination
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.
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SPAN Risk Parameter File Specification

Type C Record [Intra-Commodity Spread Charge for Tiers]

Ne |TEE % Item name Position [Digit |Attribute |Description Example (a indicates blank)

01 |La—FKID Record ID 1 2 X(02) [C: Type C Record (Fixed) Ca

02 |[E&YIN—T3—F Combined Commodity Code 3 6 X(06) |See "Commodity Code for RPF and APF" NK2254

03 [BMARTLYREIEEDETEFIEI—FR |intra-commodity Spread Method 9 2 X(02) |10: Table control method (Fixed) 10

Charge Code

04 |RTLyREEIBAL Spreads priority (Spread Number) 11 2 9(02) 01

05 [LT#k Number of Legs 13 2 9(02) 02

06 [1RYk-TIALL-YDER/ARTLYE  |Charge Rate 15 7 9(07) 0000600
EabE]

07 |LY1DLYTEE Legl - Leg number 22 2 9(02) 01

08 |LT1DTA4TES Legl - Tier number 24 2 9(02) 01

09 |LY1DERNT VY/AT Vb L3 Legl - Delta Per Spread Ratio 26 2 9(02) 01

10 |[LT1DI=rybM A 40T 4h—=4% Legl - Market Side 28 1 X(01) |Enter A or B. A

11 [LY2LTBEE Leg2 - Leg number 29 2 9(02) 02

12 LY 2DTATES Leg? - Tier number 31 2 9(02) 01

13 |LY20BERANT VE/RAT Lk L3R Leg? - Delta Per Spread Ratio 33 2 9(02) 01

14 (LT 203y AN AVT 154 Leg2 - Market Side 35 1 X(01) |Enter A or B. B

15 [LT3DLTBEE Leg3 - Leg number 36 2 9(02)

16 |[LY3DTATES Leg3 - Tier number 38 2 9(02)

17 (LT 3DBE&ENT VI/AT Lok L3 Leg3 - Delta Per Spread Ratio 40 2 9(02)

18 |LT3DI=rybAE 40T 4h—4% Leg3 - Market Side 42 1 X(01) |Enter A orB.

19 |LY4DLIEE Leg4 - Leg number 43 2 9(02)

20 (LY 4DTAT7EE Leg4 - Tier number 45 2 9(02)

21 LT ADBERAT VI/AT Lyb SR Leg4 - Delta Per Spread Ratio 47 2 9(02)

22 LT ADQI—ybAN AT 1% Leg4 - Market Side 49 1 X(01) |Enter A or B.

23 |LTsDLTEE Leg5 - Leg number 50 2 9(02)

24 |LYSDTATES Leg5 - Tier number 52 2 9(02)

25 |LYSsOBE&EATN/AT Ly R Leg5 - Delta Per Spread Ratio 54 2 9(02)

26 |LTsDI-TrybAN AVT -4 Leg5 - Market Side 56 1 X(01) |Enter A orB.

27 [LYeDLIBE Leg6 - Leg number 57 2 9(02)

28 |LY6DTATES Leg6 - Tier number 59 2 9(02)

29 |LY6DEEAT N/AT Ly I Leg6 - Delta Per Spread Ratio 61 2 9(02)

30 [LT6DI=ryMAN 40T -4 Leg6 - Market Side 63 1 X(01) |Enter A orB.
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SPAN Risk Parameter File Specification

Type C Record [Intra-Commodity Spread Charge for Tiers]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
31 [LYTDOLYTBEE Leg7 - Leg number 64 2 9(02)

32 [LITDOT1T7ES Leg7 - Tier number 66 2 9(02)

33 [LY7DERAT VAT LN R Leg7 - Delta Per Spread Ratio 68 2 9(02)

34 |LTTIDI-yMA 40T 1% Leg7 - Market Side 70 1 X(01) |Enter AorB.
35 |LY8DLIES Leg8 - Leg number 71 2 9(02)

36 [LTSDTATES Leg8 - Tier number 73 2 9(02)

37 [LT8sDERAT VAT Ly R Leg8 - Delta Per Spread Ratio 75 2 9(02)

38 [LT8DI=HybMAN 4UT 1h—4 Leg8 - Market Side 77 1 X(01) |Enter AorB.
39 | ¥k Filler 78 55 X(55) |Blank
Notes:

1. Type CRecord is a sub-record of Type 3 Record for the relevant combined commodity group (Intra-commodity Spread Charge Parameters) and usually set immediately after the record.
Each Type C Record provides data on Inter-Commodity Spreads between specified Tiers in the relevant combined commodity group.

2. One Type C Record supports a maximum of eight legs. If nine or more legs are defined,
another Type C Record with the same spread priority order will be added immediately after the first Type C Record.
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.
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SPAN Risk Parameter File Specification

Type E Record [Intra-Commodity Spread Charge]

No |IBH &

Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 [La—FKID Record ID 1 2 X(02) [E: Type E Record (Fixed)
02 |E&JIL—T3—F Combined Commodity Code 3 6 X(06) [See "Commodity Code for RPF and APF"
03 [RILyFEZEIEH Spread Priority 9 5 9(05)
04 [1yhk-TILALEEYD Charge Rate 14 7 9(07)
ERRARTLyREIEE
05 |LY1DRA Leg 1 Contract Month 21 4 9(04) |See Note 3 for Type 3 Record.
06 |LJ1DFEFHARM Leg 1 Remaining Part of 25 3 X(03)
Contract Period
07 |[LY10BERATIVE/ AT YR Leg 1 Delta Per Spread Ratio 28 6 9(2)V9(4) |Enter 2 integer digits and 4 fractional digits.
08 |LT1DIX—4 Y AR A2 T4—4  |Leg 1 Market Side 34 1 X(01) |Enter A orB.
09 |[LY20RA Leg 2 Contract Month 35 4 9(04) |See Note 3 for Type 3 Record.
10 (LY 200 & FHAR Leg 2 Remaining Part of 39 3 X(03)
Contract Period
11 LY 20BERATIVE/ AT L yRELE Leg 2 Delta Per Spread Ratio 42 6 9(2)v9(4) [Enter 2 integer digits and 4 fractional digits.
12 LY 20— yb Y AR -4 T 4 —4  |Leg 2 Market Side 48 1 X(01) |Enter AorB.
13 |LY3DRA Leg 3 Contract Month 49 4 9(04) |See Note 3 for Type 3 Record.
14 LT3 EEFHRM Leg 3 Remaining Part of 53 3 X(03)
Contract Period
15 |[LY3DBERATIVE/ AT L yRELE Leg 3 Delta Per Spread Ratio 56 6 9(2)V9(4) [Enter 2 integer digits and 4 fractional digits.
16 [LT3DI—4 S AR A2 T44—43  |Leg 3 Market Side 62 1 X(01) |Enter A orB.
17 |LY4DRA Leg 4 Contract Month 63 4 9(04) |See Note 3 for Type 3 Record.
18 (LY 4 ERFHAM Leg 4 Remaining Part of 67 3 X(03)
Contract Period
19 (LY 4nBERATILZ/ AT yREEER Leg 4 Delta Per Spread Ratio 70 6 9(2)V9(4) [Enter 2 integer digits and 4 fractional digits.
20 |LT4ADI— IS AR A2 T47—3  |Leg 4 Market Side 76 1 X(01) |Enter A orB.
21 [FiE Filler 77 4 X(04) [Blank

Notes:

1. One Tvpe E Record can contain up to four legs. If five or more legs are set, another Tvpe E Record with the same spread priority order will be added immediately after the first Type E Record.

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.
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SPAN Risk Parameter File Specification

Type P Record [Price Conversion Parameter]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)
01 |[La—KID Record ID 1 2 X(02) [P: Type P Record (Fixed) Pa
02 |EY5|FrREFR Exchange Acronym 3 3 X(03) |OSE: Osaka Exchange OSE
03 [Zo&or(@E&) a—Fk Product (Commodity) Code 6 10 X(10) [See "Commodity Code for RPF and APF" NK225W3a22
04 [FBEHREATa—FK Product Type Code 16 3 X(03) |See Note 1. OOP
05 |[FTREIRE Product Name 19 15 X(15) NK225W3aaa88844
06 [[FEBEERO/NMNISAE Settlement Price Decimal Locator 34 3 9(03) 000
07 [FEFITHEMBO/MEREE Strike Price Decimal Locator 37 3 9(03) 002
08 |FEEERDESI—F Settlement Price Alignment Code 40 1 X(01) 4
09 |HEFITHEMMIEDES2—F Strike Price Alignment Code 41 1 X(01) 4
10 |IREIEEBREFER Contract Value Factor (multiplier) 42 14 | 9(7)v9(7) |Enter 7 integer digits and 7 fractional digits. 00010000000000
11 [BEXvERVMA T a lifE Standard Cabinet Option Value 56 8 9(6)V9(2) |Enter 6 integer digits and 2 fractional digits. 00000000
12 |BARBORSI 3V Quoted Position Quantity 64 2 9(02) 01
per Contract
13 |BE (KERE) EEISoa—F Settlement (Price Quotation) 66 3 X(03) JPY
Currency ISO Code
14 |BE(RERE) EE 1NV /ba- Settlement (Price Quotation) 69 1 X(01) Y
Currency One-byte Code
15 |KEA R Price Quotation Method 70 3 X(03) STD
16 |[Fl& Filler 73 60 X(60) |Blank
Note:

1. Product Type Code (Item No. 04) should be either of the following:

FUT: Futures

PHY: Physical

CMB: Combination
OOF: Options on futures

OOP: Options on physical

OOC: Options on combination

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.
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SPAN Risk Parameter File Specification

Type S Record [Setting of Tiers]

T8 B %

Ne Item name Position [Digit |Attribute |Description Example (a indicates blank)

01 |La—FKID Record ID 1 2 X(02) [S: Type S Record (Fixed)

02 [BmYIN—Ta—F Combined Commodity Code 3 6 X(06) |See "Commodity Code for RPF and APF"

03 |R¥¥UYRVEE, BEREATL YR Scanning/Inter-commodity 9 2 X(02) [01: No Tier is used.

FNBBOEHEFIE—F Spreading Method Code 10: Tier(s) is used for scanning, but not for Inter-commodity

Spreading.
20: No Tier is used for scanning, but Tier(s) is used for Inter-
commodity Spreading.

04 |[T47H Number of Tiers 11 2 9(02)

05 [T471DT47 &S Tierl - Tier number 13 2 9(02)

06 [T471DEAREE A Tierl - Starting Contract Month 15 6 9(06) |See Note 3 for Type 3 Record.

07 |T471D TR A Tierl - Ending Contract Month 21 6 9(06) |See Note 3 for Type 3 Record.

08 [F4T72DTATEE Tier2 - Tier number 27 2 9(02)

09 [T+ 72D ERERE B Tier2 - Starting Contract Month 29 6 9(06) |See Note 3 for Type 3 Record.

10 | 74720 TR A Tier2 - Ending Contract Month 35 6 9(06) [See Note 3 for Type 3 Record.

11 |[T4T73DTAT7ES Tier3 - Tier number 41 2 9(02)

12 |74 73DEREA Tier3 - Starting Contract Month 43 6 9(06) |See Note 3 for Type 3 Record.

13 | 74730 TIRA Tier3 - Ending Contract Month 49 6 9(06) [See Note 3 for Type 3 Record.

14 | TAT7ADTATEBS Tier4 - Tier number 55 2 9(02)

15 [T47ADEEREH Tier4 - Starting Contract Month 57 6 9(06) [See Note 3 for Type 3 Record.

16 | T474D¥ TR A Tier4 - Ending Contract Month 63 6 9(06) |[See Note 3 for Type 3 Record.

17 | TAT75DTAT7ES Tier5 - Tier number 69 2 9(02)

18 | T4 7SDEARE A Tier5 - Starting Contract Month 71 6 9(06) |See Note 3 for Type 3 Record.

19 | 7475 TRA Tier5 - Ending Contract Month 77 6 9(06) [See Note 3 for Type 3 Record.

20 [EMMETSAR-VRIHE R Weighted Futures Price Risk 83 1 X(01)

Calculation Method
21 |FiE Filler 84 39 X(39) |Blank
Notes:

1. Ifthereis no Type S Record, scanning is performed on a combined commodity group basis.
2. If Scanning/Inter-commodity Spreading Method Code is 01, the items concerning Tiers (Item No. 04-19) are invalid.

3. One Type S Record can contain up to five Tiers. If six or more Tiers are set, another Type S Record will be added immediately after the first Type S Record.

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.
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SPAN Risk Parameter File Specification

Type T Record [Currency Conversion Rate]

Ne [1EH % Item name Position [Digit |Attribute |Description Example (a indicates blank)

01 [L3—KID Record ID 1 2 X(02) |T: Type T Record (Fixed) Ta

02 |[BETEEISOI—F Convert From Currency 3 3 X(03) usb
ISO Code

03 |BRETBEEL/(ba—FK Convert From Currency 6 1 X(01) $
One-Bvte Code

04 |[BEHEEISOO—F Convert To Currency 7 3 X(03) JPY
ISO Code

05 |[BELBEE1/NAFI—FR Convert To Currency 10 1 X(01) Y
One-Bvte Code

06 [BEL—k Conversion Multiplier 11 10 | 9(4)v9(6) |Enter 4 integer digits and 6 fractional digits. 22200

07 |Fi& Filler Blank

Note:

1. Type T Record, if any, is set immediately after Type 0 Record within a SPAN Risk Parameter File.
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.
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