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1.1 s

VaRFiFLEFHE Y 7 =T GUI 7 U r—v g IR E U Rya By 547 R 7 K
77 TY, Y7 b7 a—WFHLOMmAKLETVaRFHLEY 7 b =7 GUI 7Y ir—
VarERITTHIENTEET, GU T U r—ra L aflioZ LT ERARKY Y 3

YOG WFHLESETREBIONISCC ED Y a A N EITHZENTEET,

1.2 BHEH

GUI T 7 r—a il U7 A MIOEROWTNOIEE OFEEELZ Y R— ML E
9,

o AIHH (VaR L4, FEHLGEINE%E. VaR U A 7 %H)
e VaR iF#ilLg:

1.3 AAI
WHEFHLE OB HIEB 28T HICH7-0 ., GUI T F Y r—3 3 ZIRD 4 SDOF —Z 8
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BPF 7 7 A MIZEENRWGEE., 77V r—2 a9 —%2 IR LEERZEIT LE Y A,

BIEIR AT T — K DI TS R AR IR D X EN Gl X4 TV E T,
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KT %2hn
NHY ET,

B Dvar.poolidl TA KA ALvw fFhwAF AL o RT— 60 B (BT e
e.timeout R A A7 RE ] %A X (~Dvar.pool.size.cor )
e) HiBMENTZAL Y R
DT A RVIRRBOSGE. 7
A4 RVA Ly REFRE O
R AT 5
WA -Dvar.gui.prop 71 /N7 ¢ 77  PositonFile InputFilesFolder,Ou Jar 7 7 T FILE IS
erty (VIR A tputFileFolder D& & £ A £ L DK
THETaNRT 4T A TIPS
[Calculation.properties] @
A5
MART 7 AT 2.2. 1.1 5
L] D @SaveSettings (T
Fx v 7 2 ANVTZBRIZH )
ShET)
LLF config 7 7 A VDFREA A —2T9,
-Dvar.log.spring.level=INFO
-Dvar.log.path=C:\etd\log
-Dvar.log.rotate.file.size=100MB
-Dvar.log.rotate=yyyyMMdd
-Dvar.log.rotate.max.history=30
-Dvar.pool.size.core=200
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2.1.5 I 7/ ILDwRE
EENZ 7 ANV ERET D Z & T, jar 7 7 A VOIAGIT R Y config 7 7 A VDT 7 A )L
%, 77 ANNRRAERETEET,

LIS 7 7 A )V DfREA A =TT,

@echo off
setlocal ENABLEDELAYEDEXPANSION

set sts=0 jar 7 7 A VRN D
T FIVE Bt SR THRIEL 2 &0,
::The value can be modified

config 7 7 A VDT 7 A )LIXNAR %
xS AT THRELS 1230,

) FPY r—ay dar 77 A D

___________ - T ANBERESTEEN,

if not exist %-path%VaRMarginCalculator-gui.jay (

echo [%—path%Vak'NI'arTgirTCEIcTJIEtEr—EuT.jz?r]-does not exist.
goto failed

else(  _ _ _ ________

-

start javaw %param% -jar %-path%}/_aRMarginCaIcuIator-gui.jar && (goto succeed) | | goto

failed
)

:succeed
echo The process was completed normally.
set sts=0
goto end

:failed

echo The process was completed abnormally.
set sts=1

:end
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2.2 FHEFEITHE

ARty L3 UTIRHEOERGTIECHOWTIHBALET,

2.2.1 i

GUI 77V r— g L EEH A, Help [EiHE. About WA D 3 DDA 2 HiH £7,

2.2.1.1 5tEE®E
FHEBEEIILL T O & 72> TV E T,

™ JSCC VaR Margin Application — X
I JAPAN SECURITIES . .
!Px CLEARING CORPORATION VaR Margin Application

Base Date @ |
Position File @ |

Input Files Folder @ [
Output File Folder [
Qutput File Name @ Default MarginResult ywywmmddhhmmss X000 csy
Output Type @ O Al © VaR Margin
Save Settings @ v]
®
Message/Log

K

® o

(D BaseDate A7Jj : #FHIZH81T 5 BaseDate (FE#EL 722 HAF) % YYYY-MM-DD FECTAS)
< 72 &V, Position 7 7 A /L@ BusinessDate & R HfFZ AT L TL &0,
@ Page BB T NA T« TNE T U INERING 5 2 & T Help Mk M OY About [ ] |2

BTEET,
@IV H—: ZHELDORZ M5 L TBaseDate W L U X —)HIRIT 5 Z
EINARETT,

@) PositionFile AJJ : Position 7 7 A V% 7 7 A WRATIREL 23V, RIvITT KK
2y P TORELARRTT, 2y NI—2 NI4T EFHT LTI~ L9 %2
T 7 ANNAERELSTEEN,

® PositionFile 74 22 : ZTHLDRF UL T 7 A NN ALERINT S Z L HA[EETT,
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® InputFilesFolder AJJ : VPF,BPF,APF MEMN ST 7 A W H RAZEL E &N, KT v
TT R ey TOREDHETY, Position 7 7 A /L® BusinessDate & [ Hf £ 7=
lXiE 2 H AR BPF, APF Z 4% L C < 72U (Position 7 7 A /L@ BusinessDate = BPF.
APF ® Date) , X NU—7 RIATEFMATLHEREI~T L ML D ZTT 4048
A HFREL 72V, InputFilesFolder (21X L7 csv 7 7 A LD AHIEAA L TL 72 0,
fRERATD zip 7 7 A VERMA LTIRIECRHAFAT T2 =7 — L b2, BE) - HI
FrL T 7EE W,

@ InputFilesFolder 714 22> : ZHLDRZ UL T 4 /VERAZIEET HZ & HARET
7

OutputFileFolder AJJ : RFLEEHHEAER 7 7 A N0 T — 7 7 A IV OKHN T + /L X I8
ERRELTESV, RZv 77 KRRy 7 TORELARETT, *v hU—7 K74
TEARATAEIIY T P LT AT A NERAERREL S0,

@ OutputFileFolder 7 A 1> : ZHLHLDRZ NS T 3 VA NRABIEETHZ L HARET
R

OutputFileName F = v 7 /A 7] : Default ODF = v 7 #4 LT235E . FHLSHER R 7
ANDT 7 A NLEFRETEET, Default DF = v 7 & ANT=HmE. T 74/ 877
A V44 :MarginResult_yyyymmddhhmmss_uid.csv  (3%"yyyymmddhhmmss" (21X, 7 7 A /L
MHN ST HRERRE SNET, "uid"lZIX 47D ID BT U F A5 ENET, )
DR E SAIVE T,

@ OutputType Z&R : FEHLATH HIH H % All & VaRMargin 7> Hi#EIRTX £97,

@ SaveSettings = v 7 : F = v 7 & AIL5 & PositonFile,InputFilesFolder,OutputFileFolder
DFREZR T /37 4 7 7 A )L (calculation.properties) ([ZIRFELET, Tu 75477
A JVIX Execute 7R X VAR FREIZ jar 7 7 A ADMEIIS VTN D 7 A NV F AR S IVE
T WEILIE GUI 7 7Y r—3 a U EREB) LTEBRIC T v 8T 4 7 7 A VDN D Rk
SNET,

@ Execute R X > : ZHHLDORY L EM T 5 LFHLERTENETSINET,

Message/log : ZH LD T 4 RUNIZA v =V RERRINET,

@ Version : GUI 7 7 r—y a O R—V g URFIRENE T,

2.2.1.2 Help EIE

Help B 3 EFSICIEEHREE ORI, T 7 —A v b=V —EPRRHH I TN E
B

2.2.1.3 About H&E
About HEIZIZT A B RICETALE L A=V g VWA EH I TWET,

2222 A7y N7 7 A NVDOE

1.3 A IZ#FD 45D 7 74/ (VaR iFLE D2 B HT 5851L, APF &< 3o
D77 AN) BLLFDOT 4 I)VZ TN T S,

No 77 AN M7 ANV H ik
R ver 2.2.1. 1 GHHHE CHEET 57 /L4 VPF, BPF, APF 7 7 A L%, &T
2 Bl (CEIAFOXAS ) [F U7 4 L E AT DR D
APF f51]) C:\var\input_files SV ET,
n”// a7 AN 2.2.1.1 HHEFE CHET S 74/ 4 VPE, BPF, APF 7 7 A L ERL 7
(@F7-1xGTHEE) ANV T D HET TSV E
1) C:\var\position B A,
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2.2.3 FAEDEST

A7 va r CIERHLESEH R %2 Ehi 7 5 FIRIC DWW T ZHHWE L ET,

EEh 7 7y ANEXT VY 7 LTEEILET, CXE—MWmA CRFRHIES GUT 77 &7
—va U EEH LGS, ERICEELRVWENRHY £7, )

EBENZ 7 AL GUI T r—a D Zip 7 7 A VKM STV D Tsample_GUI_star
that] ZFEL T, B ETIHEHIFIT U T TTR, 77 A NARTEHNE L EET
BN Z E B AEETT,

HEMmARE, HAZ AN L7729 2 CTExecute RZ M T LET, GEIX2.2.1.1
ALk i)

FHRESET L7256, Message/log (2.2. 1. 1 GHREHRMOSI) EICUITORVENFRINE
ﬁqo

EF#&TORE
The process ended normally. Please check the processing result in "Output File Folder".

AT OB

The processing has terminated abnormally.

FHEERILFHEETEF O/ RT 2 —% [output Folder] (2.2. 1.1 FHAFEHEO® £ 721XZQ TR E) T
FRET 57 4 /LA TOutput File Name] (2.2. 1. 1 FFEHEWO F /21T TR E) THELZ
T AN (T 7 FOEA . MarginResult_yyyymmddhhmmss_uid.csv) THA S E9,

T T —RART, FEEITRED/NT A —% Toutput Folder] (2.2. 1.1 FHEMEO® F7-213O@T
RE) THRET D 7 /L7 —n1 7)) Error_MarginResult_yyyymmddhhmmss_uid.log (3%
"yyyymmddhhmmss"IZi, 7 7 A /LM SA7c HREDSERE SV E T, "uid"lZi 4 #7 D ID 23
FUENMNEESNET, ) EWOARITHASNE T, =T —A v -V 2.3 27
—IAER Y THEFE S 230,

2.3 =T —RRAR
TR o=V EBLOFOEMICOXE L TIE. (R4 A v — & 2%
LS, (FE: 2HLDRONBITABREENELLIZBNRHY £, )
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3 MRBLUPFv¥ U7 4
PERET 2 PORERICOX E LTI, THES_MERET 2 MEESR) &2 ZBHI 2 &,

NN
FF.P,
ol

4.1 XEO2R

CEOBME : ABTIHMOYH— b F¥a AL bEBRLTOET, EXART 7 A LA IRK
DD LHY T,

AETOBR 7 AN

VPF_specification BIMK 1_VaR GEHLEFHE Y 7 b U = 7 B A R
BPF_specification BIE 1_VaR FELEFHE Y 7 b v = 7 LR E R
APF_specification BIHE 1_VaR FELEFHE Y 7 b v = 7 LR E R
PositionData_specification BIHE 1_VaR FELEFH Y 7 b v = 7 LR E R
CalculationResult_specification BIMK 1_VaR EHLEFHE Y 7 b U = 7 B AR R

4.2 FEXF—E

GUI T —2a rTIETZ 7 ANVRA, THNAFNRAB LT — X2 HBICHHATE 530
ELTTROXLFOHEFHR—FLTEY 7,

EH
e R ILF A~Z

G T#5%&' ()-"M\@[];:,.=~ " {}+_
X772, I\ T E7 A RA F— 2 H OB TRE,

Windows
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