SPAN

12 3

20 4

SPAN PC-SPAN  CME Chicago Mercantile Exchange
CME SPAN CME



SPAN

No (
01 ID Record ID 1 2 X(02) 0 0 )
02 Exchange Complex Acronym 3 6 X(06) TSE OSE OSE
03 Business Date 9 8 9(08) 4 2 20000401
04 Settlement or Intraday Flag 17 1 X(01) S S
I
05 ID File Identifer 18 |2 X(02) E C
FC
06 Business Time 20 |4 9(04) 2 2 1700
07 File Creation Date 24 18 9(08) 4 2 20000401
08 File Creation Time 32 4 9(04) 2 2 1822
09 File Format 36 |2 X(02) U2 ( ) U2
10 / Gross/Net-margining Indicator 38 [1 X(01) G N
N
11 Overall Limit Option Value Flag 39 [1 X(01) Y N
N
12 Filler 40 |11 X(11)
13 / Clearing or Customer Code 51 [1 X(01) A
C
14 Filler 52 (1 X(01)
15 / Clearing or Customer Acronym 53 |5 X(05) CUST
CLR
16 Filler 58 |1 X(01)
17 Account Type Code 5 |1 X(01) Ne13) A (
N
M
Nel3) C (
H
M
S
18 Filler 60 (1 X(01)
19 Account Type Acronym 61 |5 X(05) Ne13) A (
NRML
MBR
Nel3) C (
HEDGE
MBR
SPEC
20 Filler 66 (1 X(01)




SPAN

21 Performance Bond Class Code 67 |1 X(01) 1
2

22 Filler 68 (1 X(01)

23 Performance Bond Class Acronym |69 |5 X(05) CORE
RESRV

24 Filler 74 (1 X(01)

25 Maintenance or Initial Code 7% 1 X(01) M
I

26 Filler 76 (1 X(01)

27 Maintenance or Initial Acronym 77 |5 X(05) MAINT
INITI

28 Filler 82 [51 X(51)

1. ( No13) NULL




No

01 Record ID 1 2 X(02) )

02 Exchange Acronym 3 3 X(03) OSE OSE
03 Filler 6 2 X(02)

04 Exchange Code 8 2 X(02) 0S 0S
05 Filler 1 1 X(123)




SPAN

Ne (
01 Record ID 1 2 X(02) 2 ( ) 2
02 Exchange Acronym 3 3 X(03) TSE OSE OSE
03 Filler 6 1 X(01)
04 Combined Commodity Code 7 6 X(06) NK225
05 Risk Exponent 13 1 9(01) 1. 1
06 Performance Bond Currency 14 |3 X(03) JPY ) JPY
ISO Code
07 Performance Bond Currency Code |17 1 X(01) Y (
08 Option Margin Style 18 |1 X(01) P P
F
09 ( Limit Option Value (Cap Available {19 |1 X(01) Y N
Net Option Value) Flag N

4.

10 Combination Margining Method Flag 120 |1 X(01) S split-allocation
D delta-split-allocation
11 Filler 21 |2 X(02)
12 Commodity (Product) Code 1 23 10 X(10) NK225
13 Contract Type 1 33 3 X(03) 2. PHY
14 Filler 36 [3 X(03)
15 Commodity (Product) Code 2 39 10 X(10) NK225E
16 Contract Type 2 49 3 X(03) 2. O0P
17 Filler 52 |3 X(03)
18 Commodity (Product) Code 3 55 10 X(10) NK225F
19 Contract Type 3 65 3 X(03) 2. FUT
20 Filler 68 |3 X(03)
21 Commodity (Product) Code 4 71 10 X(10)
22 Contract Type 4 81 3 X(03) 2.
23 Filler 84 |3 X(03)
24 Commodity (Product) Code 5 87 10 X(10)
25 Contract Type 5 97 3 X(03) 2.
26 Filler 100 |3 X(03)
27 Commodity (Product) Code 6 103 |10 X(10)
28 Contract Type 6 113 |3 X(03) 2.
29 Filler 116 |17 X(17)
1. ( Ne05)




SPAN

2. ( Nel13,16,19,22,25,28)
FUT (future)
PHY (physical)
CMB (combination)
OOF (option on future)
OOoP (option on physical)
(e]0]e: (option on combination)
3. 2 6
4. ( Ne09) Y
( Ne06) (26 )



SPAN

No
01 Record ID 1 2 X(02) 3 3 3
02 Combined Commodity Code 3 6 X(06) NK225
03 Intracommodity (Intermonth) Spread |9 2 X(02) 01 10
Charge Method Code 10
04 1 Tier 1 Tier Number 11 2 9(02) 01
05 1 Tier 1 Starting Contract Month 13 6 9(06) 2 200001
06 1 Tier 1 Ending Contract Month 19 6 9(06) 2 200312
07 2 Tier 2 Tier Number 25 2 9(02)
08 2 Tier 2 Starting Contract Month 27 6 9(06) 2
09 2 Tier 2 Ending Contract Month 33 6 9(06) 2
10 3 Tier 3 Tier Number 39 2 9(02)
11 3 Tier 3 Starting Contract Month 41 6 9(06) 2
12 3 Tier 3 Ending Contract Month 47 6 9(06) 2
13 4 Tier 4 Tier Number 53 2 9(02)
14 4 Tier 4 Starting Contract Month 55 6 9(06) 2
15 4 Tier 4 Ending Contract Month 61 6 9(06) 2
16 Filler 67 |2 X(02)
17 / Initial to Maintenance Ratio 69 |4 9(1)V9(3) 1000
— Member Account
18 / Initial to Maintenance Ratio 73 |4 9(1)V9(3) 1000
— Headger Account
19 / Initial to Maintenance Ratio 77 |4 9(1)V9(3) 1000
— Speculator Account
20 Filler 81 |52 X(52)
1. ( Ne03) 01
2. ( Ne03) 10
1 5 3
( Ne04,07,10,13) (242 )
( Ne05,08,11,14) (242 )
( Ne06,09,12,15) (242 )
( Ne17,18,19) (2.8 )




No (
01 Record ID 1 2 X(02) 4 4
02 Combined Commodity Code 3 6 X(06) NK225
03 Delivery (Spot) Charge Method Code |9 2 X(02) 01
10
11
1.
NeO3 01 10
04 Number of contract months in delivery |11 (2 9(02)
05 Delivery Monthl - Month Number 13 |2 9(02)
06 Delivery Monthl - Contract Month 15 |6 9(06) 2
07 Delivery Monthl - Charge Rate Per 21 |7 9(07)
Delta Consumed By Spreads
08 Delivery Monthl - Charge Rate Per 28 |7 9(07)
Delta Remaining In Outrights
09 Delivery Month2 - Month Number 35 [2 9(02)
10 Delivery Month2 - Contract Month 37 |6 9(06) 2
11 Delivery Month2 - Charge Rate Per 43 |7 9(07)
Delta Consumed By Spreads
12 Delivery Month2 - Charge Rate Per 50 |7 9(07)
Delta Remaining In Outrights
13 Filler 57 16 9(06)
04 Spot commodity (Product) Code 11 10 X(10) 11
05 Basis Risk Charge Rate 21 |7 9(07) 11
06 Filler 28 135 X(35) 11
14 Short Option Minimum Charge Rate 63 |7 9(07) 0000080
15 Risk Maintenance Performance 70 |3 9(1)V9(2) 1 100
Bond Adjustment Factor - Menbers 2.
16 Risk Maintenance Performance 73 |3 9(1)V9(2) 1 100
Bond Adjustment Factor - Hedgers 2.
17 Risk Maintenance Performance 76 |3 9(1)V9(2) 1 100
Bond Adjustment Factor - 2.
18 Short Option Minimum Caluculation 79 |1 X(01) 3. 2
Method
19 Filler 80 |53 X(53)
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SPAN

No

01 Record ID 1 2 X(02) 5 5

02 Combined Commodity Group Code |3 3 X(03) 1DX IDX
EQU

03 Filler 6 7 X(07)

04 1 Combined Commodity Codel 13 6 X(06) NK225

05 2 Combined Commodity Code2 19 6 X(06) NK300

06 3 Combined Commodity Code3 25 6 X(06)

07 4 Combined Commodity Code4 31 6 X(06)

08 5 Combined Commodity Code5 37 6 X(06)

09 6 Combined Commodity Code6 43 6 X(06)

10 7 Combined Commodity Code? 49 6 X(06)

11 8 Combined Commodity Code8 55 6 X(06)

12 9 Combined Commodity Code9 61 6 X(06)

13 1 Combined Commaodity Codel0 67 6 X(06)

14 Filler 73 |6 X(60)

10

11




SPAN

Ne (
01 Record ID 1 2 X(02) 6 ) 6
02 Commodity Group Code 3 3 X(03) 1DX IDX
EQU
03 Spread Priority 6 4 9(04) 0001
04 Spread Credit Rate, in Percent 10 7 9(3)V9(4) 0820000
05 1 Exchange Acronym Legl 17 3 X(03) TSE OSE OSE
06 Filler 20 1 X(01)
07 1 Combined Commodity Code Legl 21 6 X(06) NK225
08 1 Delta Per Spread Ratio Legl 27 7 9(3)V9(4) 0010000
09 1 Spread Side Leql 34 1 X(01) A A
10 2 Exchange Acronym Leg2 35 3 X(03) OSE
11 Filler 38 1 X(01)
12 2 Combined Commodity Code Leg2 39 6 X(06) NK300
13 2 Delta Per Spread Ratio Leg2 45 7 9(3)V9(4) 0010000
14 2 Spread Side Leg2 52 1 X(01) A B
15 3 Exchange Acronym Leg3 53 3 X(03)
16 Filler 56 1 X(01)
17 3 Combined Commodity Code Leg3 57 6 X(06)
18 3 Delta Per Spread Ratio Leg3 63 7 9(3)V9(4)
19 3 Spread Side Leg3 70 1 X(01) A
20 4 Exchange Acronym Leg4 71 3 X(03)
21 Filler 74 1 X(01)
22 4 Combined Commodity Code Leg4 75 6 X(06)
23 4 Delta Per Spread Ratio Leg4 81 7 9(3)V9(4)
24 4 Spread Side Leg4 88 1 X(01) A
25 Intercommodity Spread Method 89 |2 9(02) 01 01
Code 20
26 Method4.Target Exchange Acronym |91 (3 X(03)
27 Filler 94 1 X(01)
28 Method4:Target Combineded 95 |6 X(06)
Commodity Code
29 Filler 101 |1 X(01)
30 1 Tier Number Legl 102 |2 9(02) 00
31 2 Tier Number Leg2 104 |2 9(02) 00
32 3 Tier Number Leg3 106 |2 9(02)
33 4 Tier Number Leg4 108 |2 9(02)
34 Filler 110 |2 X(23)
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SPAN

Ne (

01 Record ID 1 2 X(02) 81 81 ) 81

02 Exchange Acronym 3 3 X(03) TSE OSE OSE

03 Commodity (Product) Code 6 10 X(10) NK225E

04 Underlying Commaodity (Product) 16 10 X(10) NK225

05 Product Type Code 26 3 X(03) OO0P

06 / Option Right Code 29 |1 X(01) P P

— for an option only C

07 Futures Contract Month 30 6 9(06) 4

08 / Futures Contract Day or Week Code |36 2 X(02)

09 Filler 38 1 X(01)

10 Option Contract Month 39 6 9(06) 200006

11 Option Contract Day or Week Code [45 2 X(02)

12 Filler 47 1 X(01)

13 Option Strike Price 48 7 9(07) 20000

14 1 Array Valuel : Futures No Change (55 |5 9(05) 00000
/ Volatility Up

15 1 Sign for Array Value 1 60 1 X(01) + +

16 2 Array Value2 : Futures No Change (61 |5 9(05) 00000
/ Volatility Down

17 2 Sign for Array Value 1 66 1 X(01) + +

18 3 Array Value3 : Futures Up 1/3 67 |5 9(05) 00000
/ Volatility Up

19 3 Sign for Array Value 3 72 1 X(01) + +

20 4 Array Value4 : Futures Up 1/3 73 |5 9(05) 00000
/ Volatility Down

21 4 Sign for Array Value 4 78 1 X(01) + +

22 5 Array Value5 : Futures Down 1/3 79 |5 9(05) 00000
/ Volatility Up

23 5 Sign for Array Value 5 84 1 X(01) + +

24 6 Array Value6 : Futures Down 1/3 8 |5 9(05) 00000
/ Volatility Down

25 6 Sign for Array Value 6 90 1 X(01) + +

26 7 Array Value7 : Futures Up 2/3 91 |5 9(05) 00000
/ Volatility Up

27 7 Sign for Array Value 7 96 1 X(01) + +

28 8 Array Value8 : Futures Up 2/3 97 |5 9(05) 00000
/ Volatility Down

29 8 Sign for Array Value 8 102 |1 X(01) + +

30 9 Array Value9 : Futures Down 2/3 103 |5 9(05) 00000
/ Volatility Up

31 9 Sign for Array Value 9 108 |1 X(01) + +




SPAN

No

01 Record ID 1 2 X(02) 82 82 82

02 Exchange Acronym 3 3 X(03) OSE

03 Commodity (Product) Code 6 10 X(10) NK225E

04 Underlying Commodity (Product) 16 (10 X(10) NK225

Code

05 Product Type Code 26 3 X(03) OO0P

06 / Option Right Code 29 1 X(01) P

07 Futures Contract Month 30 6 9(06)

08 / Futures Contract Day or Week 36 2 X(02)

09 Filler 38 1 X(01)

10 Option Contract Month 39 6 9(06) 200006

11 Option Contract Day or Week 45 2 X(02)

12 Filler 47 1 X(01)

13 Option Strike Price 48 7 9(07) 20000

14 10 Array ValuelO : Futures Down 2/3 (55 |5 9(05) 00000
/ Volatility Down

15 10 Sign for Array Value 10 60 1 X(01) + +

16 11 Array Valuell : Futures Up 3/3 61 |5 9(05) 00000
/ Volatility Up

17 11 Sign for Array Value 11 66 1 X(01) + +

18 12 Array Valuel? : Futures Up 3/3 67 |5 9(05) 00000
/ Volatility Down

19 12 Sign for Array Value 12 72 1 X(01) + +

20 13 Array Valuel3d : Futures Down 3/3 (73 |5 9(05) 00000
/ Volatility Up

21 13 Sign for Array Value 13 78 1 X(01) + +

22 14 Array Valuel4 : Futures Down 3/3 (79 |5 9(05) 00000
/ Volatility Down

23 14 Sign for Array Value 14 84 1 X(01) + +

24 15 Array Valuel5 : Futures Up Extreme (85 |5 9(05) 00000
— Cover Fraction

25 15 Sign for Array Value 15 90 1 X(01) + +

26 16 Array Valuel6 : Futures Down 91 |5 9(05) 00000
Extreme — Cover Fraction

27 16 96 1 X(01) + +

28 Composite Delta 97 5 9(05) 00000

29 Sign for Composite Delta 102 (1 X(01) + +

30 Implied Volatility as decimal fraction [103 [8 9(08) 25130000

31 Settlement Price 111 |7 9(07) 0001000

32 Sign for Settlement Price 118 |1 X(01) + +




SPAN

1.
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(

Ne28)

X
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@

41 )

41 )
242 )
(26 )



Ne (
01 Record ID 1 2 X(02) B B
02 Exchange Acronym 3 3 X(03) TSE OSE
03 Commodity Code 6 10 X(10) NK225F
04 Product Type Code 16 3 X(03) FUT
05 Futures Contract Month 19 6 9(06) 4 2 200003
06 Futures Contract Day or Week Code |25 2 X(02)
07 Filler 27 1 X(01)
08 Option Contract Month 28 6 9(06) 4 2 199912
09 Option Contract Day or Week Code (34 2 X(02)
10 Filler 36 1 X(01)
11 Base Volatility 37 8 9(2)V9(6) 2 6 00000000
12 Volatility Scan Range 45 8 9(2)VI(6) 2 6 00022500
13 Futures Price Scan Range 53 5 9(05) 35000
14 Extreme Move Multiplier 58 5 9(2)VI(3) 2 3 02000
15 Extreme Move Covered Fraction 63 5 9(1)VI(4) 1 4 03500
16 Interest Rate 68 |5 9(1)V9(4) 1 4 00025
17 Time to Expiration (in years) 73 7 9(1)VI(6) 1 6 0156164
18 Lookahead Time (in year) 80 6 \V9(06) 6 004000
19 Delta Scaling Factor 86 6 9(2)VI(4) 2 4 010000
20 Expiration (Settlement) Date 92 8 9(08) 4 2 20000319
21 Underlying Commodity Code 100 (10 X(10) NK225F
22 Pricing Model 110 |2 X(02) BS
23 Coupon or Dividend Yirld 112 |8 9(2)V9(6) 2 00000000
24 Filler 120 |13 X(13)

1 /
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3 4
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SPAN

Ne (

01 Record ID 1 2 X(02) C C

02 Combined Commodity Code 3 6 X(06) NK225

03 Intracommodity Spread Method 9 2 X(02) 10 10
Charge Code

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

05 Number of Legs 13 2 9(02) 02

06 (1 Charge Rate 15 |7 9(07) 0002000

07 1 Legl - Leqg number 22 2 9(02) 01

08 1 Legl - Tier number 24 2 9(02) 01

09 1 Legl - Delta Per Spread Ratio 26 2 9(02) 01

10 1 Legl - Market Side 28 1 X(01) A A

11 2 Leg?2 - Leqg number 29 2 9(02) 02

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

13 2 Leg?2 - Delta Per Spread Ratio 33 2 9(02) 01

14 2 Leg2 - Market Side 35 1 X(01) A B

15 3 Leg3 - Leqg number 36 2 9(02)

16 3 Leg3 - Tier number 38 2 9(02)

17 3 Leg3 - Delta Per Spread Ratio 40 2 9(02)

18 3 Leg3 - Market Side 42 1 X(01) A

19 4 Leg4 - Leqg number 43 2 9(02)

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

21 4 Leg4 - Delta Per Spread Ratio 47 2 9(02)

22 4 Leg4 - Market Side 49 1 X(01) A

23 5 Leg5 - Leqg number 50 2 9(02)

24 5 Leg5 - Tier number 52 2 9(02)

25 5 Leg5 - Delta Per Spread Ratio 54 2 9(02)

26 5 Leg5 - Market Side 56 1 X(01) A

27 6 Leg6 - Leqg number 57 2 9(02)

28 6 Leg6 - Tier number 59 2 9(02)

29 6 Leg6 - Delta Per Spread Ratio 61 2 9(02)

30 6 Leg6 - Market Side 63 1 X(01) A

31 7 Leg?7 - Leqg number 64 2 9(02)

32 7 Leq?7 - Tier number 66 2 9(02)

33 7 Leqg?7 - Delta Per Spread Ratio 68 2 9(02)

34 7 Leg7 - Market Side 70 1 X(01) A

35 8 Leg8 - Leqg number 71 2 9(02)

36 8 Leg8 - Tier number 73 2 9(02)

37 8 Leg8 - Delta Per Spread Ratio 75 2 9(02)

38 8 Leg8 - Market Side 77 1 X(01) A

39 Filler 78 |5 X(55)




SPAN
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(

( Noo4)

( No06)

Ne07,11,15,19,23,27,31,35)
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(

(
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SPAN

Ne (
01 Record ID 1 2 X(02) E E
02 Combined Commodity Code 3 6 X(06) OSE OSE
03 Spread Priority 9 5 9(05) 00001
04 |1 Charge Rate 14 |7 9(07) 0100000
05 1 Leg 1 Contract Month 21 |4 9(04) 1 0003
06 1 Leg 1 Remaining Part of 25 |3 X(03)
Contract Period
07 1 / Leg 1 Delta Per Spread Ratio 28 [6 9(2)V9(4) 2 010000
08 1 Leg 1 Market Side 34 1 X(01) A B A
09 2 Leg 2 Contract Month 35 |4 9(04) 2 0006
10 2 Leg 2 Remaining Part of 39 |3 X(03)
Contract Period
11 2 / Leg 2 Delta Per Spread Ratio 42 6 9(2)V9(4) 2 010000
12 2 Leg 2 Market Side 48 |1 X(01) A B B
13 3 Leg 3 Contract Month 49 |4 9(04) 3
14 3 Leg 3 Remaining Part of 53 |3 X(03)
Contract Period
15 3 / Leg 3 Delta Per Spread Ratio 56 |6 9(2)V9(4) 2
16 3 Leg 3 Market Side 62 1 X(01) A B
17 4 Leg 4 Contract Month 63 |4 9(04) 4
18 4 Leg 4 Remaining Part of 67 |3 X(03)
Contract Period
19 4 / Leg 4 Delta Per Spread Ratio 70 6 9(2)V9(4) 2
20 4 Leg 4 Market Side 76 |1 X(01) A B
21 Filler 77 |4 X(04)
1.1
( No04) (242 )
1 ( N206) (242 )
( Ne05,09,13,17) (242 )
/ ( Ne07,11,15,19) (242 )
( Ne08,12,16,20) (242 )




SPAN

No ( )
01 Record ID 1 2 X(02) P ) P
02 Exchange Acronym 3 3 X(03) TSE OSE OSE
03 Product (Commaodity) Code 6 10 X(10) NK225F
04 Product Type Code 16 3 X(03) FUT
05 Product Name 19 15 X(15) NIKKEI 225 FUT
06 Settlement Price Decimal Locator (34 3 9(03) 002
07 Strike Price Decimal Locator 37 3 9(03) 000
08 Settlement Price Alignment Code 40 1 X(01)
09 Strike Price Alignment Code 41 1 X(01)
10 Contract Value Factor (multiplier) 42 14 9(7N)\VI(T7) 7 7 00010000000000
11 Standard Cabinet Option Value 56 8 9(6)VI(2) 6 2 00000100
12 Quoted Position Quantity 64 |2 9(02) 01
per Contract
13 ISO Settlement (Price Quotation) 66 |3 X(03) JPY
Currency ISO Code
14 1 Settlement (Price Quotation) 69 |1 X(01) Y
Currency One-byte Code
15 Price Quotation Method 70 3 X(03) STD
16 Filler 73 |60 X(60)
(26 )
( (26 )
( ) 1ISO (26 )




SPAN

No
01 Record ID 1 2 X(02) S S S
02 Combined Commodity Code 3 6 X(06) NK225
03 Scanning/Intercommodity 9 2 X(02) 01 10
Spreading Method Code 10
20
04 Number of Tiers 11 2 9(02) 02
05 1 Tierl - Tier number 13 |2 9(02) 01
06 1 Tierl - Starting Contract Month 15 6 9(06) 2 200003
07 1 Tierl - Ending Contract Month 21 |6 9(06) 2 200004
08 2 Tier2 - Tier number 27 2 9(02) 02
09 2 Tier2 - Starting Contract Month 29 |6 9(06) 2 200005
10 2 Tier2 - Ending Contract Month 35 |6 9(06) 2 200006
11 3 Tier3 - Tier number 41 |2 9(02)
12 3 Tier3 - Starting Contract Month 43 6 9(06) 2
13 3 Tier3 - Ending Contract Month 49 |6 9(06) 2
14 4 Tierd - Tier number 55 |2 9(02)
15 4 Tier4 - Starting Contract Month 57 |6 9(06) 2
16 4 Tier4 - Ending Contract Month 63 6 9(06) 2
17 5 Tier5 - Tier number 69 |2 9(02)
18 5 Tier5 - Starting Contract Month 71 6 9(06) 2
19 5 Tier5 - Ending Contract Month 77 |6 9(06) 2
20 Weighted Futures Price Risk 83 |1 X(01)
Caluculation Method
21 Filler 84 |[39 X(39)
1.
2. 01 ( Ne04  19)
3.1 5 6
( Ne05,08,11,14,17) (2.4
( Ne06,09,12,15,18) (2.4
( Ne07,10,13,16,19) (2.4




SPAN

T
Ne (
01 Record ID 1 2 X(02) T
02 Convert From Currency 3 3 X(03) JPY
ISO Code
03 Convert From Currency 6 1 X(01) Y
One-Byte Code
04 Convert To Currency 7 3 X(03) usD
ISO Code
05 Convert To Currency 10 |1 X(01) $
One-Byte Code
06 Conversion Multiplier 11 10 9(4)V9(6) 0106940000
07 Filler




