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201 2 B ANEHZTER
2015558 5/5/25 it ssalile
No.05,08[ZHHTBAHNBERATILA—FDEEIEZSEBIBLSIERE
No.06,09IZHITHHNBEHEESEZS BT HLICERE
EEASDEHEESR
BATELO—K
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WeeklyZ T2 avLa—FOIREHED—EME | 1 [-24T3La—F .
Ed NoS(TA4 7 1DEIRIR A ) DIBEMRICHITBNERIZDONT, WeeklyA FTLav DRAI—FEREA
EDEBICHEN, BEELEE,
ILYOR-FATIIVDBAIZESIETR 2 |-#4781La—F, 2(4782La—K
NEo.1 1A FTLaVBA/BEI—R)IZEFAARICDONT, ILYIR AT BARORIELE
Lj]uo
RA4T7BLO—FK
AAL NoSGH 7S 22 IR B/ IS8 IS5 BIBITLNT. Iy XA T2 BAROBIRLE
L B,
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BO—FREEEZEE,
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= Bt 15H EHE M=
2018468 | 2018/3/31 TLyIRBARGIOEAIZHEIEE 1 [-BLO—FOEREMZDOWNT. BMELTEELZENE,
BETINTATWEIOBEAICHEIER 3
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SPAN YR e NTAR— 50— T JLA T FF 2

A4 70La—F [EEIFTTIL—T~Ay5—]
No. EHA Name of Item ME| HE | B AE REFGIFZER)
From|Length | Format Description Example(a indicates blank)
01 [La—FID Record ID 1 2 X(02) |10] : #4 0La— F (E=%E) 0a
02 [BEIFrY L —7 BEFR Exchange Complex Acronym 3 6 X(06) [TOSE] : KBxERBIfT. FREEEmEEIET OSEana
03 |ZXx AT Business Date 9 I8 9(08) |FEEAHT+ 24T+ B2HT DR THEE 20170215
04 | 774 ILFERI Settlement or Intraday Flag 17 |1 X(01) [T1) : BHhERS[EEHLE S
My : RREG|GINE
S] : BEI# T
05 |74 JLID File Identifier 18 |2 X©02) [TE)] : 7—U—2 7L FC
IFCI : 7—1)—2J 74 LS
06 |EX B Business Time 20 |4 9(04) [T1100) : B=hERSI;E#ME 1700
113005 : RAESIGEMNE
reooy : 7—J—274JL
M7001 : 274 FILIT7AIL
07 |74 ILIERKH File Creation Date 24 |8 9(08) [FEEEAMT+ H2HT+ B2HT DX THEE 20170215
08 [77AILIERBEZI File Creation Time 32 (4 9(04) [ER2#T+ 22 DK TIEE 1545
09 |97 ANTH—= vk File Format 36 |2 X(02 (2] : THRINVFI+—= v b EF) u2
10 |7 AR/29MEEBEEAVT 474 Gross/Net—margining Indicator 38 |1 X(1) |16l : ¥ AR N
Ny : Rk
11 (A7 lmiEFIBR 775 Overall Limit Option Value Flag 39 |1 X©1) [TY] : &8 N
IN] : F¥H
12 |7 Filler 40 (11 X(11) |z 8
13 [HU7)> Y /BEEaI—F Clearing or Customer Code 51 |1 X(01) [TA] APy
MC1FE-IFEH: BE
14 | %1E Filler 52 |1 X(01) [Z=EQ
15 (275 /RO Clearing or Customer Acronym 53 |5 X(05) [TCUST] S
ICLRIFFIZZT=EH : VYT ULYT
16 | P& Filler 58 |1 X(01) |ZZH
17 |[7hHo b4 TFa—FK Account Type Code 59 |1 X(01) ﬁ%%%#i/ﬁﬁ@:— K EEN.13) MTA] CEES) D
HE
INNFEIFZEH : /—7
M) DA IN—
BEE /BEEI— FEBEN.13) A IC) (BER) DIFE
HIFEEEZER Ay D v—
M) DA IN—
Is] F ARTAL—E—
18 | % & Filler 60 |1 X01) [Z=R
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SPAN YR e NTAR— 50— T JLA T FF 2

A4 J0La—FK [WEIRRTIL—T~Ay45—]
No. EHA Name of Item E| HrE | B S REHIAIXZER)
From|Length | Format _ Description Example(a indicates blank)
19 [7HOUNEAT DEEFR Account Type Acronym 61 |[5 X(05) [[FE&« FEEI— F (TEBN.13) ATA] (BEE+) D
B A
INRMLI FE 7= 1FZE8 : / —<T )L
TMBR] DA IN—
BER BEEI— FCEBNI3) A0 (BE) DIFE
THEDGEI E /= 1FZEB : ANy P v —
TMBR] DA IN—
[SPEC) c ARFAL—H—
20 |F i Filler 66 |1 X1 [ZER
21 [FElE Y5 RAa—F Performance Bond Class Code 67 |1 X01) [MIFEEEFEBR: ALY
2] Pl
22 | Fi& Filler 68 |1 X(01) |ZEH
23 [FEMLE S5 R DREFR Performance Bond Class Acronym 69 |5 X(05) [TCORE1IFEF=IEZERB : A1V
IRESRV| - FiE
24 | FiE Filler 74 |1 X1 [ZER
25 | L) -HEREIRLEO—F Maintenance or Initial Code 75 N X01) (M FEITZET : #EHNS
M L HS,
26 | FiE Filler 76 |1 X1 |Z=H
27 |Za4)- HEREEIE DREFS Maintenance or Initial Acronym 77 |5 X(05) [TMAINT)E=132ER : #FiIsE
FINITI] : BREIHLE
28 | Tl Filler 82 |51 X(61) |ZH
[i®&])

1. JUF7I2YT /BEEI—FTEBNoI1)UBED T —IILENEEMNNULLOIGEE . Fz(ELI—FOREOZEENMIYIETONTHEELEWES.

TIAIWNREERATILENHYES
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| SPANYRZ - AGA—S— -7 AL

A4 F71La—F [Ny 5—]

No. EHA Name of Item E| HrE | B S REFGIFZER)
From|Length | Format Description Example(a indicates blank)

01 [L3—FID Record ID 1 2 X02) M1y : 24 71La— F (EF) 1a

02 |ER5|FrB&FER Exchange Acronym 3 3 X(03) |TOSE) : RBRERS|FT. ER & FE an AR5 Fr OSE

03 | ¥ Filler 6 |2 X(02) |ZE o8

04 |Ex5|pra—F Exchange Code 8 |2 X(02) |T0S) : KPREX5IAT. PR 55 o AR5 | P 0S

05 | P Filler 10 J123 X(123) |ZEH
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SPAN YR e NTAR— 50— T JLA T FF 2

A4 F2La—F [HBIEKIIL—TLa—F]
No. EHA Name of Item E| HrE | B S B3 [NEET=))
From|Length | Format Description Example(a indicates blank)
01 [L3—FID Record ID 1 2 X(02) [12) : 24 F2L2— F (E%F) 24
02 |ER5|FrB&FER Exchange Acronym 3 3 X(03) |TOSE) : RBRERS|FT. ER & FE an AR5 Fr OSE
03 | ¥ Filler 6 |1 X1 [ZER 2
04 [E&EYIL—Ta—FK Combined Commodity Code 7 |6 X(06) | TRRFRUAPFIZEWWTHEAT AEMmI— K1 #5H8, [NK2254
05 |VRUEH Risk Exponent 13 |1 9001) |E&E1. S 2
06 |[FF#lE@EEISOO—F Performance Bond Currency 14 |3 X(3) [TJPY] : BAH (BEE) JPY
ISO Code
07 i EEI—F Performance Bond Currency Code 17 1 X(01) |TY] : H(E%E) Y
08 (AT aviHlER 2L Option Margin Style 18 |1 X01) [[PIFERIEFZEBR: TLIT7LAR P
IF] L EMAR
09 (AT a A iERIR(RY~FTay Limit Option Value (Cap Available 19 |1 x(©1) [TY] 3] N
fED ER)ISS Net Option Value) Flag INIFEF-IEZER : TEH
EE4. SR
10 [AvER—IaVililEEH FIE Combination Margining Method Flag 20 |1 X(01) [TS] : split-allocation A
7259 D] F1=I1XZEA : delta—split-allocation
TR Fillor 212 X(02) %5 -
12 |BEHa—K1 Commodity (Product) Code 1 23 |10 X(10) NK225aa2a4
13 [B&A1T1 Contract Type 1 33 [3 X(03) |fE&2. S8 PHY
THEZ Filler 36 [3 COMETE -
15 [BE&ma—k2 Commodity (Product) Code 2 39 |10 X(10) NK225F anan
16 |[BmI1T2 Contract Type 2 49 [3 X(03) |fE&2. S8 FUT
T E Filler 52_[3 COMETE -
18 | &Ha—F3 Commodity (Product) Code 3 55 |10 X(10) NK225MFaaa
19 [B&I1T3 Contract Type 3 65 [3 X(03) |fE&E2. S8 FUT
20 |F i Filler 68 |3 X(03) [ZER i
21 |Ema—F4 Commodity (Product) Code 4 71 [10 X(10) NK225Eaana
22 |ERIAM1T4 Contract Type 4 81 |3 X(03) |fE&2. 8 0o0P
23 | Fim Filler 84 |3 X(03) [ZER a8
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| SPANYRZ - AGA—S— -7 AL

A4 F2La—F  [HBIE&KYIL—TLa3—F]

No. IEH4 Name of Item E| HrE | B S REHIAIXZER)
From|Length [ Format Description Example(a indicates blank)

24 |BE&3—K5 Commodity (Product) Code 5 87 [10 X(10) NK225W1anaa

25 |BEGmA1T5 Contract Type 5 97 |[3 X(03) |fE&2. S8 0OO0P

26 | ¥ Filler 100 [3 X(03) [ZER ses

27 |BE&3—K6 Commodity (Product) Code 6 103 |10 X(10) NK225W3ana

28 |ETmA1T6 Contract Type 6 113 |3 X(03) |fE&2. S8 0OO0P

29 | ¥ Filler 116 (17 X(17) |ZEH

(&%)

1. YRORHIRENOS)IE, YRITLAE, T4 TLarv RIEEHEEE, T5A R AFv LoD IRy TILAHY DRERFIINEECHET L),

1Ry TILAAYORBRFINEEERT LORUVBERNRTLUYFEIBREISERINET,

2. BEAAFEEENL13,16,19,22,2528)IZ1%. L FORBEMNBREESNET,

[FUT]: & (future)

[PHY ] : T ¥ (physical)

[CMB] : O E #*—3<3>(combination)

[OOF] : ¥4 7 < 3> (option on future)

FOOP] : I]#A T < 32 (option on physical)
f00C|:avERr—L a7t T a2 (option on combination)

3. 1208472 a— R THRAMEDEMI—FEBRINTERETHENTEET . LL. MEULDOREET S5 8L ZUIDF4T2La—FOERITEMESNET,

4. AT aVMEFIRISTEENOOATYIDHE ., Ryb-ATLa MBI ERARESNET
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SPAN VX2« NTA—50— o 7 7 /L1

84 F3La—F [E2BRIIL—TLa—F (BRARATLY FEIEZE/ NS A—42—) ]
No. HBE4 Name of Item E| i | B AR REHIAIXZER)
From|Length | Format Description Example(a indicates blank)
01 |[L3—FID Record ID 1 2 X(02) |31 : #4 F3La— K (BE%E) 3a
02 &Y IL—Ta—FK Combined Commodity Code 3 6 X(06) | TRRFRUAPFICEWWCTHERT ABEMOI— K] #38, |NK225a
03 [ERMRATLYFEIEEDETEFIEI—FK [Intra—commodity (Intermonth) Spread |9 2 X(02) [T01) - BREARTL v FREBEREDETEL L 10
Charge Method Code o5 : F—ILEIEHAR
BEIRVEEZ2SE
04 |T4T718ES Tier 1 Tier Number 11 ]2 9(02) 01
05 |[F«471DEAIERRE B Tier 1 Starting Contract Month 13 |6 9(06) [E&3SHER 201703
06 |[F471DETRRA Tier 1 Ending Contract Month 19 |6 9(06) [{E&3SHER 202703
07 |T14728&= Tier 2 Tier Number 25 |2 9(02) an
08 | T4 72D EAIRERE A Tier 2 Starting Contract Month 27 6 9(06) |{EE3SHE ALNALA
09 [T4720# TR A Tier 2 Ending Contract Month 33 |6 9(06) |{EE3S AAAAAL
10 | T4 738~ Tier 3 Tier Number 39 |2 9(02) an
11 [T« 73DEAEEREA Tier 3 Starting Contract Month 41 |6 9(06) |{EE3S 8 AALAAA
12 [T4730 TERA Tier 3 Ending Contract Month 47 |6 9(06) |{EZ3SHE ALNALD
13 |T474F= Tier 4 Tier Number 53 |2 9(02) Al
14 [T474DEABEREA Tier 4 Starting Contract Month 55 [6 9(06) |{EZ3SHE ALNALD
15 [T474D TRA Tier 4 Ending Contract Month 61 [6 9(06) |{EZ3SHE ALNALD
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SPAN YR e NTAR— 50— T JLA T FF 2

B4 F3La—F [BERIL—TLa—F ERERTLy REIRERS A —4—) ]
No. BH% Name of Item LE| MiE | e ZF B2 WEETZ)
From| Length | Format Description Example(a indicates blank)
16 [Pl Filler 67 |2 X(02) [ZER o8
17 | L9)/#MFIE IR Gun'=Thuh) Initial to Maintenance Ratio 69 |4 (VIR BHIHT+/NE LI T IHT TR E 1000
— Member Account
18 |L#)/#E S L3R (Ayy v=Th9UF)  [Initial to Maintenance Ratio 73 |4 O(VIGBYEBH I +/N AL TFIHT CTIRE 1000
— Hedger Account
19 |24/ R E LE 3 Initial to Maintenance Ratio 77 |4 (VIS EBHIM+H/ N EUE U TIHT TIRE 1000
(AN Fab—=4—Thoub) — Speculator Account
20 [Fi& Filler 81 |52 X(52) %25
[E*&]

1. BAARTLYREIBEOG EFIRI—FIEBENO)A01DIFE ., HEEMRTIL—TDERARTLYRENEEIHYFEE A,

2. BRNRTLYFEIEREDOFHEFIEI—FTEBNOIAT0IDIFE . ILA—RIZ4DDERARTLIRTATERET S ENTEET,

1DOERTIN—TI5DULDTATERET SEEF. RIDEATILa—FDERICEBMENES,

3. RAQ—F(TEBNO4A~15) DEREFEILUTDESYERYET,

FaIE (4#7) +BR A X (241) R ET .

[451])
20155%38MR — 201503
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SPAN VX2« NTA—50— o 7 7 /L1

24 74La—F [BEHKIN—TLa—F (RERFIERE/NFA—58—) ]
No. IEB& Name of Item NE| WH | BE RE BF X INEEI=))
From|Length | Format Description Example(a indicates blank)
01 [L3—FID Record ID 1 2 X(02) |[T4) : 24 F4La— F (EF) 4a
02 |[E&Y IIL—Fa—F Combined Commodity Code 3 |6 X(06) | RPFRUAPFICEWTHERT SEHEI—F1 58, [NK2254
03 |RIERKRIINESEEDOEFIEO—F Delivery (Spot) Charge Method Code |9 2 X(02) |T01] : B#&RFIAIMEEEL L 01
M0) : T—JILEES A
My R=S YR AR
=1 381
I8 BNo.03HNT01 1 FEF=(XM10) DB E
04 | FIINEZED S RIE B Number of contract months in delivery [11 |2 9(02) Al
05 |mIRRFEAMHENZER1IDEAES  |Delivery Month1 — Month Number 13 |2 9(02) A
06 [WREA1DEA Delivery Month1 — Contract Month 15 |6 9006) |24 FILaA—KFDEEISHR ADDALD
07 [REBA1DIRYL-TILZL-UD Delivery Month1 — Charge Rate Per 21 |7 9(07) AAABAAA
BIRREIINEEECEETILA) Delta Consumed By Spreads
08 |[MZBRBAI1DIAY;TILAZE-YUD Delivery Month1 — Charge Rate Per 28 |7 9(07) ARAAANA
BIRRFIINETETGERTILY Delta Remaining In Outrights
09 | RFAMAESZEHA2QOEAES  |Delivery Month2 — Month Number 35 |2 9(02) Al
10 [XAZEB20DRE B Delivery Month2 — Contract Month 37 |6 9006) |24 F3ILaA—KFDEEISHR AAAMAA
11 RHEEA20 1Ryt TILZLUD Delivery Month2 — Charge Rate Per 43 (7 9(07) AAMAALA
BIRREIINEEECEETILA) Delta Consumed By Spreads
12 [WHHREBA2D1RYR-TILEHF-UD Delivery Month2 — Charge Rate Per 50 |7 9(07) ABAAARA
EIERRIINESEEGERTILY Delta Remaining In Outrights
13 | Fl& Filler 57 |6 9(06) ABBARN
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SPAN YR e NTAR— 50— T JLA T FF 2

B4 T4La—F [FEIERITIL—TLa—F (BRRFIIMWE/NNTA—4—) ]
No. EHA Name of Item E| HrE | B S REFGIFZER)
| _ From|Length [ Format Description Example(a indicates blank)
IEEN.O3A 11 DIFE
04 |REEMI—F Spot commodity (Product) Code 11__[10 X(10) [IEEN..OIA T DB E DA EFH ALAAAAAAAA
05 INR—=RYRGF¥—VL—k Basis Risk Charge Rate 21 |7 9(07) |TEBN0.03A 111 DIFE DFH 5 fasssss
06 [FiE Filler 28 |35 X(35) |IEBENo.03A 1) DIHE DA {FEF AAAAAAAAAAAAA
14 [FeA T a B LY DRIKFIHLEEE [Short Option Minimum Charge Rate 63 |7 9(07) 0000776
15 |#EFFEELE AR (A0 /\—F) Risk Maintenance Performance 70 |3 (VI EBHIMT +H/N S LI T 2HT TR E 100
Bond Adjustment Factor — Members BEE2. SR

16 |[HEFINERABRBRH (ANyory—HA) Risk Maintenance Performance 73 |3 O(VIQYEHIMT +H/ A LI T 2HT TR E 100
Bond Adjustment Factor — Hedgers E=2. S8

17 | REFRE (AN F2b-5—H) Risk Maintenance Performance 76 |3 (VI EHMINT+/MNBUS LI T 27 TR E 100
Bond Adjustment Factor — BEE2. S|

18 |4 T ar mIBAIE R E A E Short Option Minimum Calculation 79 |1 X(01) |f®#&3. S8 2
Method

19 1 FiE Filler 80 [53 X(53) [ZH
(&%)

1. BRRFANEEDOHEFIEI—FTEEN.ODN0IDIHE . 1LA—RI22ODHRRAZRET HENTEFT,
1DOERTIN—TIBOULDORERRANHEEE L. RIDFAT4La—FDERISEMENES,

2. IS RARFEEEERNLIS 16, 1MI01FE=IXERIDNGEE . TIAHILMEDT1001E4YET,

3. EA T RIBIANEEETEAECERANIS)E, T4 T a v RIEMNEADTEDRRELDIFTA T AV DBERERET HHETT,

MUEA—ILETIRDBRERDZ A, N20Fa—IILETIRDBRERETEERLET,
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SPAN YR e NTAR— 50— T JLA T FF 2

A4 75La—F [BE&JIL—TLa—F]
No. EHA Name of Item E| HrE | B S REFGIFZER)
From|Length | Format Description Example(a indicates blank)

01 [L3—FID Record ID 1 2 X(02) [T15) : #4 F5L 02— F (El%F) 54
02 |[BE&mY IIL—T8a—K Combined Commodity Group Code 3 |3 X(03) FIDXJjo BRI IVL—TEH. fiitE+ T avy IDX

IL—TE

[JGB) : EMfER VL — T

PME) : OSEE®ERJIL— T8

RUBJ : OSET LR IIL—TEE

AGR] : OSEREMR YV IL— T8

TENG) : TOCOMT KL ¥—FR T I —TF
03 | ¥ Filler 6 |7 X7 [ZER/ e
04 [BRYIIL—Ta—FK1 Combined Commodity Codel 13 |6 X(06) DJIAAA
05 [BRYIIL—Ta—Fk2 Combined Commodity Code?2 19 |6 X(06) FC50aa
06 [BERYIIL—Ta—FK3 Combined Commodity Code3 25 |6 X(06) FTSEJP
07 iﬁ.:'ﬁ':?“)l«—g:3—l34 Combined Commodity Code4 31 |6 X(06) JN4004
08 [BRY IIL—Fa—FK5 Combined Commodity Code5 37 |6 X(06) N — O e MOTaaa
09 [E&YII—TI—K6 Combined Commodity Code6 43 |6 X(06) RPERUAPFISE L TRAT BRI~ FI #58.  \Iey)
10 (BRI IL—FTa—FK7 Combined Commodity Code7 49 |6 X(06) NK2254
1 [@E&RYIL—FT3—F8 Combined Commodity Code8 55 |6 X(06) NKVIaa
12 |BE&YIL—T3—FK9 Combined Commaodity Code9 61 [6 X(06) NKYDaa
13 |BE&45 IL—TJ3—F10 Combined Commodity Code10 67 |6 X(06) REITaa
14 | Pl Filler 73160 X(60) |Z2H
[1E*&]

1. 12DBAT5LA—RTCRAIVEDEZ T IV —TA—FERETIENTEFT L IMMELLOBER T IIL—TI—RERETIHEEL.
RPDBAT5LA—FOERITEMENET
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SPAN YR e NTAR— 50— T JLA T FF 2

A4 76La—F [E&EXTLy FLa—F]
No. IEB& Name of Item NE| WH | BE RE B3 [NEET=))
From|Length | Format Description Example(a indicates blank)
01 |[L3—FID Record ID 1 2 X(02) |T6] : #4 J6La— F (EE) 6a
02 &I IN—TEa—K Commodity Group Code 3 I3 X(03) FIDXJjo FEMRIIV—TE, BifiiiEA T ary IDX
IL— T
[JGB) : EER YV IL—T#
TPNEJ : OSEE£ER VL — T
TRUBJ : OSET LH®R 4 IL— TEE
TAGR] : OSEREMZR U L — T8
[ENG] : TOCOMT RJILFX—FRFTIL— T8
03 [RTILyFEEIESL Spread Priority 6 4 9(04) 0004
04 [BREIATLYE-9LykL—k Spread Credit Rate, in Percent 10 [7 (VI B EINT+ /DA LI FAHT TIEE 0908400
05 |L1DEGIFREEFE Exchange Acronym Legl 17 |3 X(03) |TOSE] : RBREXSIFr. HimpEmANs|Fr OSE
06 | Fim Filler 20 |1 X1) |Z=R 2
o7 |[LY1oBERTIL—Ta3—FK Combined Commodity Code Legl 21 6 X(06) | IRRFEUAPFIZCEWWTHERT A MmO — K] S, |NK2254
08 [LY1DOBEGEBTIVE A RTLyRHEE Delta Per Spread Ratio Legl 27 |7 O(BIVIANBEEIIMT + /N A LI FAT CIERE 0010000
09 [LT1DR—4 Y AR 41> T45—%  |Spread Side Legl 34 |1 X01) [TAJFHIEBIFIRE A
10 (LY 20 B FRE&FR Exchange Acronym Leg2 35 |3 X(03) |TOSE] : RBREXSIFr. HimpEmANs|Fr OSE
11 [FiE Filler 38 |1 X1) |Z=ER 2
12 [LY200B@E R IL—Ta—F Combined Commodity Code Leg2 39 |6 X(06) | IRRFEUAPFICEWWTERYT AE@mI—F] 58, |TOPIXa
13 (LY 200 BE ST IVE AT yRHEE Delta Per Spread Ratio Leg2 45 |7 VI BEHIHT +H/ N ELa LU AT TIERE 0012500
14 (LT 20—y Y AR 4> T4 —%  [Spread Side Leg2 52 |1 x01) [TAIFIEBIFIRE B
15 |L S 3D G| FRE&#R Exchange Acronym Leg3 53 |3 X(03)
16 | ¥l Filler 56 |1 X1) |Z=ER
17 [LY73o@Eay )L —oa—k Combined Commodity Code Leg3 57 |6 X(06)
18 [LY3DBEEBTILE AT yRHEE Delta Per Spread Ratio Leg3 63 |7 OIVIA BEHIMT +/MLE LI FAMI TR E
19 [LT3DI—4Yb Y AR -4 T4 —%  [Spread Side Leg3 70 1 x01) [TAIFIEBIFIRE
20 LY ADEG|FRB&FE Exchange Acronym Leg4 71 [3 X(03)
21 |FiiE Filler 74 |1 X1) |Z=ER
22 [LY4DBE&ZY IL—T3—F Combined Commodity Code Leg4 75 |6 X(06)
23 [LYADOBERBTIVE A RTLyREEE Delta Per Spread Ratio Leg4 81 |7 OIVIA BEHIMT +/MUE LI TAHI TR E
24 [LTADR—4 I H AR A2 T45—%  |Spread Side Legd 88 |1 x1) |TA)FHIEZBIFIEE
25 |[EEBRTLyYREIR KD FIEa—F Inter—-commodity Spread Method 89 |2 9(02) [01) : T4 7 Z&=FERALAEL
Code 20) : T4« 7{FEHA
26 |[BEMBIATLYREISIZEDFIELD Method4:Target Exchange Acronym 91 |3 X(03)
Xt &5 | FRRE TR
27 |¥1iE Filler 94 |1 X1) |Z=ER
28 |BEMBIATLYREISIZEDFIELD Method4:Target Combined 95 |6 X(06)
NEBERIIL—Ta—F Commodity Code
29 | Fi& Filler 101 |1 X01) 1728
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| SPAN YR ATA—5— T LT
2476La—F [A&KRMERTLy FLa—F]

No. HEH%A Name of Item ME| HE | B SES HEBIAIXZER)
_ From|Length [ Format Description Example(a indicates blank)
30 |[LT1DTAT7ES Tier Number Legl 102 |2 9(02)
31 LY 20T47 &S Tier Number Leg2 104 |2 9(02)
32 |[LYT3IDTAT7EE Tier Number Leg3 106 |2 9(02)
33 |[LT4DTAT7ES Tier Number Leg4 108 |2 9(02)
34 | FiiE Filler 110 (23 X(23) |72 H
[i%&]

1. 1D2DFAT6LA—R T ADDRATLYRDL I ERARMARES S ENTEFT . IDDRTLYRICHTHLTHD LRIIHYFEE A,
HL. AL EDLTERES HEHEE L REDI(T6LI—FDERICEBMESNET,

2. BEERTLYREIBIZEDFIEa—RIEEN0.25)DIEIL. MIEDEZAI011FEIEI20)£7%E>TWVET . COTA— LN ZEBFEZD2DODELSNDIFE. 101 THLE

HIEFLET
AR01)1E, BRI L—TDLEE DT LAEFERALTRATLREERLES,

-ARN20)1F, TAT7EEALTRTILYRERBELETS

3. BmMARATLYREISIEOFIEa—FIEBN.2SD 01 I1DIHE . FRASNSHLT DT47ESEBN.I0~3)IZI00IMNRESNET
201DHEF, ELT DERBERATLUYRIZERESNSTATESHRESNET,

15/29




SPAN YR e NTAR— 50— T JLA T FF 2

24 781 La—F

[(UROT7LAEILa—F]

No. IEH4 Name of Item E| HrE | B S REHIAIXZER)
From|Length | Format Description Example(a indicates blank)
01 [L3—FID Record ID 1 2 X(02) [181) : 24 TF81La— F (El%F) 81
02 |ER5|FrREFE Exchange Acronym 3 3 X(03) |TOSEJ : RBRERG|FT. ER A FEamANs [T OSE
03 |[E&(FaEaYk)a—k Commodity (Product) Code 6 |10 X(10) | TRRFRUAPFIZEWTHERAT @M I— K1 #S8, [NK225Essaa
04 |BREEI—FK Underlying Commodity (Product) 16 [10 X(10) | TRRFEUAPFIZEWTHERAT AEMOI— K] 2388, |NK225saaaa
Code
05 |[O%HrE4Ta—F Product Type Code 26 [3 X03) |{gEZ71. S8 ooP
06 [Fyk/a—ILE S Option Right Code 29 |1 X©1) [P): v bk P
— for an option only C] : a—JL
07 |EWRA Futures Contract Month 30 |6 9(06) |24 F3ILa— FDIEZE3ISHE 201703
08 |%&MBEH/REI—K Futures Contract Day or Week Code |36 |2 X(02) |ig®Z4. S8 A4
09 | ¥ Filler 38 |1 X1 [ZER e
10 |[A#7TaVRA Option Contract Month 39 |6 9006) |24 73La—FDEE3ISHR 201703
11 |A 7 aVRH/BREI—K Option Contract Day or Week Code 45 |2 X(02) |{g&5. &M Al
12 [FiiE Filler 47 |1 X1 [ZER e
13 AT a T EmE Option Strike Price 48 |7 9(07) 1925000
14 |F A T1DIRITLAE Array Valuel : Futures No Change 55 |5 9(05) 01609
/ Volatility Up
15 [FUATRIYRIFLLIERRHFS Sign for Array Value 1 60 |1 XN |[T+iFF-1ZEE -
16 [SFUA20)V ARG TLAIE Array Value2 : Futures No Change 61 |5 9(05) 01666
/ Volatility Down
17 [ FVA2D) RO LAIEDFE Sign for Array Value 1 66 |1 X(01) [T+1FE=IE-1ZIEF +
18 [ FYABDYRITFTLAE Array Value3 : Futures Up 1/3 67 |5 9(05) 00572
/ Volatility Up
19 [FUADYRITLALIEDFS Sign for Array Value 3 72 N XD [+ FFI-1FHEE -
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SPAN VX2« NTA—50— o 7 7 /L1

24 781 La—F

[(UROT7LAEILa—F]

No. IEB& Name of Item NE| WH | BE RE B3 [NEET=))
From|Length [ Format Description Example(a indicates blank)

20 |FUAAD)RETLAE Array Value4 : Futures Up 1/3 73 |5 9(05) 02126
/ Volatility Down

21 [ FIAADYRITLAIEDHE Sign for Array Value 4 78 |1 XD [+ F=FI-1FHEE +

22 |FUASD)RITLAE Array Value5 : Futures Down 1/3 79 |5 9(05) 02886
/ Volatility Up

23 | FUASDIYRITZLAEDHS Sign for Array Value 5 84 |1 XN [+ FELIFI-1FEE -

24 |FUABD)RITLAE Array Value6 : Futures Down 1/3 85 |[5 9(05) 00464
/ Volatility Down

25 [ FUABDIYRITZLAIEDHE Sign for Array Value 6 90 |1 X1 [T+ F-1ET-1%EF +

26 |FNATDIVRITLAE Array Value7 : Futures Up 2/3 91 |5 9(05) 00242
/ Volatility Up

27 [ F VA TIDURITFLAIBEDHE Sign for Array Value 7 96 |1 X)) |+ FLIFI-1ZEBE +

28 [LFUABDURITLAfE Array Value8 : Futures Up 2/3 97 |5 9(05) 02232
/ Volatility Down

29 [ FUABDIYRITZLAIEDHE Sign for Array Value 8 102 |1 X1 [T+ F-1ET-1%EF +

30 |[FVAIDIVRITLAE Array Value9 : Futures Down 2/3 103 |5 9(05) 04412
/ Volatility Up

31 ‘“/ﬂ"JZ’I'QG)'JZﬁTl/’fﬁ_EG)??r% Sign for Array Value 9 108 |1 X(01) [T+]Ff=1FT-) E?E‘;"E -

[i®&]

1. URITLAEIL, ENVEXREZRL. BHAMNEEZRLET,

2. YROTLAEIRK. ZDE&RT L—T DN ERBETHRESNTLET,

3. COBERIIN—TIZHTIVRIRMMSMIULDBE TVRITLAE x 107 1ETIBENHYET . ZIZCORBERDYRIRE)
4. RA/REI—FIEEN08)IZIE. ZEEAMNEESNET,

5. BRA/RBEI—FNo1DIZIE, HHBERNTLYIR-FTLar THAGEICEHHRENRESN ., ZOMDEEICEFE, ZEANRESNET,

6. REEI—FIRBNL.OAIE, FENEDFRICIIFEALELE A,
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SPAN VX2« NTA—50— o 7 7 /L1

24 781 La—F

[(UROT7LAEILa—F]

No. BH% Name of Item LE| MiE | e RE B2 WEETZ)
From|Length [ Format Description Example(a indicates blank)

7. TAF R4 TI—FIEBN005)IZIE, LLFOREAS
[FUT]: &% (future)
[PHY | : T3 ¥ (physical)
[CMB]: 3> E —3<3>(combination)
TOOF ] : 5414 <32 (option on future)
TOOP] : IR¥MA T 3> (option on physical)

RESNFT,

f00C|:avERr—Lar 74T a2 (option on combination)

8. ZHADBZEIL. +ITHAHIELERLET,
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SPAN YR e NTAR— 50— T JLA T FF 2

4 782La—F

[UROT7LAE2La—F)

No. IEB& Name of Item NE| WH | BE RE B3 [NEET=))
From|Length | Format Description Example(a indicates blank)
01 |[L3—FID Record ID 1 2 X(02) |182) : #4 F82La— K (EE) 82
02 [EX5IFrR&#E Exchange Acronym 3 3 X(03) [TOSE] : KBREXBIFr. B = mELs|Fhr OSE
03 |[Em&(Zaxsk)a—k Commodity (Product) Code 6 10 X(10) | TRRFRUAPFIZEWTCTHEAT AEmI— F1 2588, [NK225EFLan
04 |[REEI—F Underlying Commodity (Product) 16 [10 X(10) | TRRFRUAPFIZEWTCTHEAT A EmI— F1 38, [NK225saaaa
Code
05 |FO&HkE4Ta—F Product Type Code 26 |3 X(03) |{EZ]1. 58 ooP
06 |[Tyk/a—ILEH Option Right Code 29 |1 x©1) [P} : v k C
IC] : a—JL

07 |E¥RA Futures Contract Month 30 |6 9(06) |24 F3ILa— FDIEZEISHE 201703
08 |%&MBEH/REI—K Futures Contract Day or Week 36 |2 X(02) |ig®Z4. S8 A4
TREZ Filler 381 X(01) |22 _
10 |[A# 7 aVRA Option Contract Month 39 |6 9(06) |24 F3ILa— FDIEZE3ISHE 201703
11 (A7 a R R/RBEa—F Option Contract Day or Week 45 |2 X(02) |{EE5. S8 31
12 [FiiE Filler 47 X1) |Z=ER 2
13 |A T a #EFRIITEmE Option Strike Price 48 |7 9(07) 1925000
14 |[SFYA10D)RHOFTLA1E Array Value10 : Futures Down 2/3 55 |5 9(05) 03882

/ Volatility Down
15 [ FVA10DYURITZLAEDOHFE Sign for Array Value 10 60 |1 X01) |+ FFI-1ZEE +
16 [ FUAITDOYRITLAE Array Valuel1 : Futures Up 3/3 61 |5 9(05) 07204

/ Volatility Up
17 [ F)A DY RITFLLEOHFE Sign for Array Value 11 66 |1 X0 |+ FLFI-1ZEE -
18 | FUA120IRITLAE Array Value12 : Futures Up 3/3 67 |5 9(05) 05722

/ Volatility Down
19 SFIA12QYRITFLAEDRHE Sign for Array Value 12 72 |1 X)) I+ FLFI-1FEE -
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SPAN VX2« NTA—50— o 7 7 /L1

A4 782La—FK [URITF7LAE2La—F]

No. IEB& Name of Item NE| WH | BE RE B3 [NEET=))
From|Length [ Format Description Example(a indicates blank)
20 |[FUA13DIYRITLAE Array Valuel3 : Futures Down 3/3 73 |5 9(05) 01932
/ Volatility Up
21 [ FYA13DYRITFLALIEDHE Sign for Array Value 13 78 |1 X(01) [T+ F-1FT- 1 %HBE +
22 |FUA14D)RITLA{E Array Valuel4 : Futures Down 3/3 79 |5 9(05) 04107
/ Volatility Down
23 | FUA 14D ROTFLAIEDFE Sign for Array Value 14 84 |1 XN [+ FELIFI-1FEE +
24 |F)A15DYROTLAE Array Value15 : Futures Up Extreme 85 |[5 9(05) 06573
— Cover Fraction
25 [FUAIRYRITLAEDHS Sign for Array Value 15 90 [1 X(01) [T+1FEF-ET-1%EFE -
26 |FUA16D)RITLAE Array Value16 : Futures Down 91 |5 9(05) 01246
Extreme — Cover Fraction
27 [ FUA16DIRITFLAIEDHS 96 |1 X0 |I+1FLFI-1ZEE +
28 [ RO VE-TILAE Composite Delta 97 |5 9(05) |EEIMT+H/DMALITAHTHRE 05862
29 [AVROYNTILADFE Sign for Composite Delta 102 |1 X1 [T+1F-FT-1%EE +
30 [AVTSAE-RST4)T+ Implied Volatility as decimal fraction  |103 [8 9(08) [EE2HT+ /A LLTOHI TIEE 00164727
31 BB GElE B wEEEER) Settlement Price 111 [7 9(07) 0000415
32 [BEERGINESETFTEEER) DFS  [Sign for Settlement Price 118 |1 X01) [T+], T-1FERIF TZEEH] #EE
iE£8. S8
[i®&]
1. URITLAEIL, ENEXREZRL. BHAMNEEZRLET,

2. YROTLAEIX. FOBERITIL—TDIENEEETHRESNTLET,
3. COBERTIN—TIZHTBRIRIFEHMAILULEDBE TYRITLAE x 10912 5BEAHYET ., ZIXCOREESZD R IFEEH)
4. [RA/EEa—FCEBNS NI DIZIEZ. ZEEMABEINTT,
5 [RB/BEI—FMNuIDIZIE, BERBAENITL VIR AT a0 THAGEICIEFEHANRESN., TOMDIGEIZIE. TANRESNET,
6. REEI—FIEENONIL, SIHEDEEICIIFERLEL A
7. F7O8 94 Fa—FEEBNOS)IZIE. U TORBINEZRESNET,
[FUT]: & (future)
[PHY | : R #(physical)
[CMB] : 3> E #—3<32(combination)

TOOF] : %147 < 3> (option on future)
TOOP] : I8¥A TS 3> (option on physical)
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SPAN VX2« NTA—50— o 7 7 /L1

4 782La—F

[UROT7LAE2La—F)

No. BH% Name of Item LE| MiE | e RE B2 WEETZ)
From|Length [ Format Description Example(a indicates blank)

r00C):aVE x—>3> 7T 32 (option on combination)

8. ZADBZEIL. +ITHAHIZELERLFET,
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SPAN YR e NTAR— 50— T JLA T FF 2

24 TBLA—F [FLAHENRSGA—E—ETLE - R7—1 VT FRHE]

No. IEB& Name of Item NE| WH | BE RE BF X INEEI=))
From|Length | Format Description Example(a indicates blank)

01 [L3—FID Record ID 1|2 X(02) [IBJ : 24 JBLa— F (BE®) B.

02 [EX5IFrB&#E Exchange Acronym 3 3 X(03) |TOSEJ : KBxEXEIFT. BEREEmALS|FT OSE

03 [@E&a—K Commodity Code 6 10 X(10) | TRRFBRUAPFICEWTHFEAT AR I—F1 258, [NK225EFLana

04 |FaF o924 Fa—FK Product Type Code 16 |3 X(03) |{EE9. &8 ooP

05 |%&¥BRA Futures Contract Month 19 |6 906) |24 F3La— FDEEISER 201703

06 |%&WER/BEAI—K Futures Contract Day or Week Code  [25 |2 X(02) |[F&5. =’ A4

07 | Fi& Filler 27 |1 X1) |Z=R A

08 [#7>arRA Option Contract Month 28 6 9(06) |24 F3ILa— FDEEISE 201703

09 (AT arEBR/REI—FK Option Contract Day or Week Code 34 |2 X(02) |{EZ6. S8E 31

10 [F & Filler 36 |1 X1) |Z=ER 4

11 [R—R RS54 51 Base Volatility 37 8 9(2)VO(6) B H2HT + /NI LA T 6#T THEE 20000000

12 [IRSTA)TA-REFILID Volatility Scan Range 45 |8 ()VI(6) B H2HT +/ N EE LI 6T TS 20090124

13 |[TSA4 R -AFw LD Futures Price Scan Range 53 |5 9(05) 28100

14 | 1BiniE B Extreme Move Multiplier 58 |5 (VIR EEH M +/MNa LI T IHT TR RE 23000

15 [#im(CESLI-FDH/NN—ZF Extreme Move Covered Fraction 63 |5 O(DVIMEBHIHT H/ S LI TAHI TIERE 03000

16 |& 7 Interest Rate 68 |5 O(NVIAEEIHT+H/ N A LI FAHT TR E 00000

17 |5%& 75 Time to Expiration (in years) 713 |7 (VI EHIHT +H/ MBS LI T6HT TIERE 0063014

18 ULYyOTFAYERAL L Lookahead Time (in year) 80 |6 V9(06) [/MEE LA TF6HT TIERE 002738

19 [TIZ-RT—=) 7% Delta Scaling Factor 86__[6 9(2)VI(4) B £ 24T + /N LU T AMT THEIE 210000

20 [GEEAGRFE) B Expiration (Settlement) Date 92 |8 9(08) [AEAHT+ A2+ B2HIDREEK THEE 20170331

21 |[BEEmSI—F Underlying Commodity Code 100 |10 X(10) | TRRFRUAPFICEWLWTHAT SISO — R 58, [NK225asann

22 [TSASVTETI Pricing Model 110 |2 X(02) Ma

23 |[H—R> B L FEY Coupon or Dividend Yield 112 |8 (VI BEHMT + /M UE LI F6HT TR E 00000000

24 | FiE Filler 120 |13 X(13) [z H
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SPAN VX2« NTA—50— o 7 7 /L1

B4 TBLO—F [FLAFHENRSA—B—ETILE - RA5—1) U5 &#])

(%]
1.

BLa—RIE, £MEGIFEEA T avBE (Tyb/a— L RTHEFTEERERVTRLTHLIT A TOFTLav) DTILE-Rr— )T R#E VRITLAEEIC
FERLIZ/N\SGA—2—ZRELET,

TILE AT — UG BEBERWT, BLA—FRIZEEND/NTA—F—IL, SPANDFIEHEICIEIFTETY . BLO—FEEELEWNMES. Z0EWF-EFDA T ay
WEIDTILE - RT—) 5% #IE. 1.006H8YET,

BAATBLA—FRIE. ZDERT IL—TDELT4La—R&Y&ITEYRSNET,

TOE o4 Ta—REBNOHMNTFUTIDIGE . 773V R A EBN08)EF T aV R A /RBEI—REEEN.0ICIE. ZAMNEZESNET,
FRB/REI—FCEBEN.OB)ZIX. ZAMNEREINET,

FRE/REI—FN.09)IZIL, HEBEWEATL VIR -FTLavTHAGEICITHHANEKESN, TOMDIBZEICE, ZAMNEESNFET,

TSR AF LU C(EBNIS)E, BRIV —TOERLBETIREL. [VRITLAE x 100 12T5LENHYET . ZRORBERDRIER)
DRAOFERIT, 24 T2L3—RIZHFELET,

SO (RF) BEEBN.20)E, ZRBEEBEHRNARESNDSETYT . AT LaVBEIOFEHGRF) BIZ. TORADEFITHERELGYES,

TOF 94 Ta—REEBNONIZIE. U FTORBMNRESNET,
[FUT]: & (future)
[PHY ] : I ¥ (physical)
[CMB] : 3> E #*—3<3>(combination)
[OOF] : % ¥4 7 < 3> (option on future)
FOOP] : I]#A T < 3> (option on physical)
f00C|:avERr—L a7t T ai(option on combination)
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SPAN YR e NTAR— 50— T JLA T FF 2

A4 JCLa—FK [TF4T7HEOBERART Ly FE|H#EEE]
No. HEH%A Name of Item ME| HE | B SES HEBIAIXZER)
From|Length | Format = Description Example(a indicates blank)
01 |[L3—FID Record ID 1 2 X(2) [Tc) : 24 JCLa—F (EE) Ca
02 (&Y IL—Ta—FK Combined Commodity Code 3 6 X(06) | TRRFEUAPFICEWWCTHERAT ABEMmOI—F] #58, [NK2254
03 [EAMARATLYREIEZREDHEFIEI—FK |Intra—commodity Spread Method 9 2 X(02) [T10) : T—7LHlEA X (EE) 10
Charge Code
04 [RILYFEEIBES Spreads priority (Spread Number) 11 |2 9(02) 01
05 (L% Number of Legs 13 |2 9(02) 02
06 [1Ryk-TILAE-UDERMNATL YR [Charge Rate 15 |7 9(07) 0000600
E| iz
07 [LT1DLYHBE Legl — Leg number 22 |2 9(02) 01
08 |[LT1DTAT7ES Legl — Tier number 24 |2 9(02) 01
09 LY 1DBERANT NI/ AT Ly LS Legl — Delta Per Spread Ratio 26 |2 9(02) 01
10 (LT 1DI=FybAF 40T 104 Legl — Market Side 28 |1 X(01) [TAIFEIXIBIFIEE A
11 [L7200LY &S Leg2 — Leg number 29 |2 9(02) 02
12 [LT200T47 &S Leg2 — Tier number 31 |2 9(02) 01
13 [L7200BERAT Y/ AT Lyb HhEE Leg2 — Delta Per Spread Ratio 33 |2 9(02) 01
14 L7203y AN 40T 154 Leg2 — Market Side 35 |1 X(01) [TAJFE=ILB]%ETE B
15 |[LT3DLY &S Leg3 — Leg number 36 [2 9(02)
16 [LY3DTA7ES Leg3 — Tier number 38 |2 9(02)
17 (LT 3DBERANT W/ AT Lyb EEEE Leg3 — Delta Per Spread Ratio 40 |2 9(02)
18 [LT3DY-ybAF 40T 1% Leg3 — Market Side 42 |1 X(01) [TAJFE=ILB] F#ETE
19 [LT4DLY &S Leg4 — Leg number 43 2 9(02)
20 |[LTADTAT7HES Leg4 — Tier number 45 |2 9(02)
21 [LTAQBERAT N/AT Ly LR Leg4 — Delta Per Spread Ratio 47 |2 9(02)
22 [LTADI=yb AN -AVT 154 Leg4 — Market Side 49 |1 x01) |TAIFHIEZBIFIEE
23 [LY5DLY HBE Legh — Leg number 50 |2 9(02)
24 |LT5DTAT7HES Legh — Tier number 52 |2 9(02)
25 [LYSOBERATNG/AT Ly EEE Leg5 — Delta Per Spread Ratio 54 |2 9(02)
26 (LT 5DI-FyMAN - 40T 47—% Leg5 — Market Side 56 |1 X(01) [TAJFE=1LB]%#EE
27 [LYDLYEE Legb — Leg number 57 |2 9(02)
28 [LY6DTATES Legb — Tier number 59 |2 9(02)
29 [LY6DBERAT NG/ AT Lyb LR Legb — Delta Per Spread Ratio 61 |2 9(02)
30 (LY 6DI-FyMAL - 40T 47—% Legb — Market Side 63 |1 X(01) [TAJFE=1LBI%#EE
31 [LTTDOLYBEE Leg7 — Leg number 64 |2 9(02)

24/29




| SPANYRZ - AGA—S— -7 AL

247CLa—F [T+ 7HEOERART Ly FEIEEE]

No. HEH%A Name of Item ME| HE | B SES HEBIAIXZER)
_ From|Length [ Format Description Example(a indicates blank)
32 |[LTIDTAT7ES Leg7 — Tier number 66 |2 9(02)
33 [LYTDBESANT N/ AT Ly R Leg7 — Delta Per Spread Ratio 68 |2 9(02)
34 (LT T1DI-FyMAN 40T 47—% Leg7 — Market Side 70 [1 X1 [TAJFELIEIBIFIETE
35 [LY8DLYHBE Leg8 — Leg number 71 2 9(02)
36 |LY8DTAT7ES Leg8 — Tier number 73 |2 9(02)
37 [LYSODBERANT N/ AT LyN R Leg8 — Delta Per Spread Ratio 75 |2 9(02)
38 (LT 8DI-FyMAL 4T 47—% Leg8 — Market Side 77 [ X(1) [TAJFEILIBIFIETE
39 [FiE Filler 78 155 X(55) |Z2H
[i®&]
1. B847CLa—FIE. BRI IL—TDEA4TLa—K (BERRRTLYREEEE/ NS A—E2—) DY TLa—FTHY . BEITFOLa—FDOEZICHELET, HCLa—FIL.

ZEBEMTIL—TOREDTA7DEDERARTLYFIZONTOT—2ERELES,
2. 12DBATCLA—FIFRRMEDL T EHR—LFET LI EIMEULERT HE RIDCLI—FDERICACLRATLYNBEIRMZFE DR DOCLI—RAMERENET,

25/29



SPAN VX2« NTA—50— o 7 7 /L1

A4 TELO—F [BERARTLv FE1EEE)
No. IEB& Name of Item NE| WH | BE RE B3 [NEET=))
From|Length | Format Description Example(a indicates blank)
01 [La—KID Record ID 1 2 X02) |TE] : #4 JELa— F (BE%E)
02 (&Y IL—Fa—FK Combined Commodity Code 3 6 X(06) | [RRFERUAPFICEWNTHERT2ERI— K] 238,
03 [RTLYKBEIBSL Spread Priority 9 5 9(05)
04 [IRyk-FILEH-UD Charge Rate 14 |7 9(07)
EERNRAT Ly RE|EE
05 |LY1MDERA Leg 1 Contract Month 21 |4 904) (24 F3ILI—KFDEEISHE
06 LY 1DFETZEAR Leg 1 Remaining Part of 25 |3 X(03)
Contract Period
07 [LY1DBESZANTIVE/ AT LyREEE Leg 1 Delta Per Spread Ratio 28 |6 OVIAEHHT +H/MNLA LI TAHT THRE
08 [LT1DI—4 ybHY AR 41 T44—%  [Leg 1 Market Side 34 [1 X01) [TAJFEfXBIFIEE
09 [LT20BRA Leg 2 Contract Month 35 |4 904) (24 F3ILa—FDEEISHE
10 [LY 20 i 77 HARS Leg 2 Remaining Part of 39 |3 X(03)
Contract Period
1 L7 20BE&RATIVE/ AT LR EEER Leg 2 Delta Per Spread Ratio 42 |6 VI B H2HT + /N EUE LI FAHT T
12 [L720R—4 b AE -4 T47—5  |Leg 2 Market Side 48 |1 X01) [TAIFEIXIBIFIEE
13 [LY3DEA Leg 3 Contract Month 49 |4 904) |24 73La—FDEE3ISHR
14 (LI 35 EEARS Leg 3 Remaining Part of 53 |3 X(03)
Contract Period
15 [LY3DBERATILE/ AT LYREEER Leg 3 Delta Per Spread Ratio 56 |6 O)VIANEH2HT +H/ N LA LI T4 THRE
16 [LT3DI—4 b Y AR 42T 47 —43  [Leg 3 Market Side 62 |1 X01) |TAJFEIEXBIZIEE
17 |LJ4ADKRA Leg 4 Contract Month 63 |4 904) [#4TF3La—FDEE3ISHE
18 (LT 4D 5% FEAR Leg 4 Remaining Part of 67 |3 X(03)
Contract Period
19 [LY4DBERATIVE/ AT LYEEEER Leg 4 Delta Per Spread Ratio 70 |6 9(2)VI(A) B 24T + /N S LI FANHT CIERE
20 [LTADR—H I AR A2 T4 —%  |Leg 4 Market Side 76 |1 X(01) [TAIFE-IXIBIFIEE
21 [®l& Filler 7714 X(04) |Z=H
[iE&]

1. ADDBATELA—FTRAMEDL T ERET HENTEEY . BL. LT EELE

La—kANEmMShET,

BETIHEE. RIDEIATELA—FDEZICRACRATL YR BEIELERHFD
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SPAN YR e NTAR— 50— T JLA T FF 2

A4 TJPLa—FK [ERE#HR/TA—45—]
No. IEB& Name of Item NE| WH | BE RE B3 [NEET=))
From|Length | Format Description Example(a indicates blank)
01 |[L3—FID Record ID 1 2 X02) [Pl : #4 JPLa— K (BEE) Pa
02 [EX5IFrB&#E Exchange Acronym 3 3 X(03) |TOSEJ : KBxEXEIFT. BEREEmALS|FT OSE
03 [70& Sk (FER)a—FK Product (Commodity) Code 6 10 X(10) | TRRFRUAPFICEWTHEAT A B mI—F1 38, [NK225W3aaa
04 |FaF o924 Fa—FK Product Type Code 16 |3 X03) |{EE1. 58 ooP
05 [TJO& 44 Product Name 19 [15 X(15) NK225W3aaananan
06 (SEBEERD/INELME Settlement Price Decimal Locator 34 (3 9(03) 000
07 [HEFITHEEERD/NRARE Strike Price Decimal Locator 37 |3 9(03) 002
08 [EEEERDOESI—F Settlement Price Alignment Code 0 [1 X(01) B
09 [#EFfTEMEDESI—F Strike Price Alignhment Code 41 X(01) A
10 |ER5|EEEME F Contract Value Factor (multiplier) 42 |14 OVITNEHIHTH/ S LI TIHITIERE 00010000000000
1 [BEXVvERVNF T a iliE Standard Cabinet Option Value 56 (8 9(6)VI(2) B E64T + /N LI T 241 THEE 00000000
12 BB ORSY Iy Quoted Position Quantity 64 |2 9(02) 01
per Contract
13 |[FE (RE{E) BEISOO—F Settlement (Price Quotation) 66 |3 X(03) JPY
Currency ISO Code
14 |FE(REE) BE1nN(P-F Settlement (Price Quotation) 69 |1 X(01) Y
Currency One—-byte Code
15 |RECA Price Quotation Method 70 |3 X(03) STD
16 [ Fi& Filler 73 [60 X(60) |ZFH
CED!

1. 7AZ Y4 Ta—ROEENODIZIE. L TORBIEESNET,

[FUT]: %4 (future)
[PHY ] : T3 ¥ (physical)

[CMBJ : 3> E *— 3> (combination)

TOOF ] : 5414 7 < 3> (option on future)

TOOP] : IR#A T 3> (option on physical)

f00C):avE x—>3> 7T a2 (option on combination)
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B4 TSLa—F  [T4T70OEE]

No. HHA Name of Item E| i | B BES HEHIEZEH)
From|Length | Format Description Example(a indicates blank)
01 [L3—FID Record ID 1 2 X(02) [TS) : #4 FSLa— F (E%F)
02 [y IL—Ta—F Combined Commodity Code 3 |6 X(©06) | IRPFRUAPFIZEWCHERT 2@ HmI—F1 258,
03 |[R¥ ¥ YRYEE, BEREIATLYR Scanning/Inter—commodity 9 2 X02) [T01) : T4 7ZHEALAL
EPEEEDOE EFIEa—F Spreading Method Code M0] : 2V AVBEDEEICTTEFERT 555,
B by OFEICTT7EER LGN
120] : 244V AVBEDETEICTTEERA LG LAY,
EmER by OFEICTTEERT S
04 | 747 Number of Tiers 11 |2 9(02)
05 | TA471DTAT7ES Tierl — Tier number 13 |2 9(02)
06 |[T471DEHIAE A Tierl — Starting Contract Month 15 |6 9(06) |24 F3LO— FDEEISE
07 [TA471DELTIRA Tierl — Ending Contract Month 21 |6 9(06) |24 F3ILa— FDIEZE3ISHE
08 | TA472DTAT7HES Tier2 — Tier number 27 |2 9(02)
09 |[T472DEHIARE A Tier2 — Starting Contract Month 29 16 9(06) |24 F3LO— FDEEISE
10 [T4720# TERA Tier2 — Ending Contract Month 35 |6 9(06) |24 F3ILa— FDIEZEISE
1 | T4T73DTAT7E=S Tier3 — Tier number 41 |2 9(02)
12 [T473DEASEERA Tier3 — Starting Contract Month 43 16 9(06) |24 F3LO— FDEEISE
13 [T4 73D TRA Tier3 — Ending Contract Month 49 |6 9(06) |24 F3ILa— FDIEEISHE
14 |TATADTATES Tierd — Tier number 55 |2 9(02)
15 |T47ADEEER A Tier4 — Starting Contract Month 57 |6 9006) |24 73La—FDEE3ISHR
16 | T474DETRA Tier4 — Ending Contract Month 63 [6 906) |24 73La—FDEE3ISHR
17 |TAT5DRTATES Tier5 — Tier number 69 |2 9(02)
18 |T475DEHEE A Tier5 — Starting Contract Month 71 |6 906) |24 73La—FDEE3ISHR
19 | 74750 TRA Tier5 — Ending Contract Month 77 |6 9006) |24 73La—FDEE3ISHR
20 |EMMETSARX-YRVEHERZE Weighted Futures Price Risk 83 |1 X(01)
Calculation Method
21 | Pl Filler 84 139 X(39) [ZEH
€|
1. 34TSLA—FHFELLEWMEE . AX vV YRVEDHEILERYT W —TEATITEVET,

2. HEFIEI—FAT01IDGEE . T47 DHEZBIEEN.0A~ 19T EAELYET,
3. 1DDAATSLA— R TRAMEDTATEERET HENTEFT L. AU LDRELZTEHEIET. RUDFIITSLI—FOEZITEMENET,
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A4 JTLa—F [EEBREL—I])
No. EHA Name of Item ME| HE | B AE REFGIFZER)
From|Length | Format __Description Example(a indicates blank)
01 [L3—KID Record ID 1 2 X02) |IT): 24T TLa—FE®E) Ta
02 [BETEEISOO—F Convert From Currency 3 3 X(03) usD
ISO Code
03 [METEEI/N\AFI—F Convert From Currency 6 1 X(01) $
One—Byte Code
04 |EEBEEISOO—F Convert To Currency 7 3 X(03) JPY
ISO Code
05 [MEEBEEI/NAFI—F Convert To Currency 10 [1 X(01) Y
One—Byte Code
06 [#EL—Fk Conversion Multiplier 11 [10 9(4)VI(6) LM 4HT +/NR R LL 64T THERE 26400
RED Filler ZH
(&%)

1. 34 TTLa—FREETBHE. SPANYRT /I A—E— D7 JLATHAATOLO—FDERICEYRLET,

29/29




