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[. Introduction

OTC Clearing Network SFTP Server

TAIFEX provides two SFTP servers for the use of file transactions
through O0TC Clearing Network in production environment.
(sftpl. taifexcep: 22999 ~ sftp2. taifexcep: 22999) Choose one of the
two servers that are mutually backup for each other and share the
same files. As for the testing environment, TAIFEX provides up to
two SFTP servers. (ccpsftp.bq888. taifex. com. tw:22999)

The users of SFTP Service should change the password and public key
every 90 days. Password can’ t be the same as the last three
passwords and will be reset when expired. Users can’ t log in with
the public key until the user resets the expired public key on the
Webportal. SFTP Service will lock the user IP 15 minutes for three
times incorrect login information attempts.

[f the error message “Host key verification failed “ occurs when
the client connects to the SFTP Server, it might be because the
server-side host key recorded by the client-side 1s incorrect or
changed. Users of the SFTP Service should deal with this situation
by deleting the recorded host key and record it again.

Note: TAIFEX will not recommend any specific third-party SFTP
connecting software. Please take information security as a concern
before choosing any connection solutions.



I1.

SFTP Reports List

No. | Report Code Report Name

1 F02_001_001 IRS Daily Trade Report

2 F02_001_002 NDF Daily Trade Report

3 F02_002_001 IRS Daily Backloading Trade Report

4 F02_002_003 NDF Daily Backloading Trade Report

9) F02_002_002 IRS Previous Day Backloading Trade Report

6 F02_002_004 NDF Previous Day Backloading Trade Report

7 F02_004_001 RFC Client Position Limits Status Report

8 F02_000_001 IRS Account Cleared Trade Report

9 F02_000_002 NDF Account Cleared Trade Report

10 F14_002_001 IRS Position Netting Proposal Report

11 F14_002_002 NDF Position Netting Proposal Report

12 F14_003_001 Position Netting Result Report

13 F08_001_001 Settlement Report of IRS Single Cleared Transaction
14 F08_001_002 Settlement Report of NDF Single Cleared Transaction
15 F08_002_001 Settlement Report of Single Clearing Account

16 F08_003_001 Settlement Report of Clearing Member

17 F09_015_001 Clearing Account Margin Balance Report

18 FO7_008 Historical Valuation Curve Report

19 FO7_014 Trade Level NPV and Margin Check Result Report

20 F07_015 Account Level NPV and Margin Check Result Report

21 F07_019_002 Intraday Margin Deposit Notification (CM Level)

22 F07_020_002 End-of-Day Margin Deposit Notification (CM Level)
23 F07_021_002 Ad-hoc Margin Deposit Notification (CM Level)

24 F07_024_002 Backloading Margin Deposit Notification (CM Level)
25 FO7_019_001 Intraday Margin Deposit Notification (Account Level)
26 F07_020_001 End-of-Day Margin Deposit Notification (Account Level)
27 F07_021_001 Ad-hoc Margin Deposit Notification (Account Level)
28 F07_024_001 Backloading Margin Deposit Notification (Account Level)
29 F07_018_001 IRS Fixing Affirmation Report

30 F07_018_002 NDF Fixing Affirmation Report

31 F13_001 Securities As Administrative Fee Monthly Report

32 F13_002 Clearing Service Fee Monthly Report

33 F13_002_001 Clearing Account Clearing Service Fee Monthly Report




34 F13_005 Clearing Member Cash Collateral Interest List Report

35 F13_005_001 Clearing Account Cash Collateral Interest List Report

36 F13_012 Cash Collateral Interest Details Report

37 F13_012_001 Clearing Account Cash Collateral Interest Details
Report

38 F13_025 IRS Clearing Service Fee Daily Report-Registration Fee

39 F13_025_001 NDF Clearing Service Fee Daily Report-Registration Fee

40 F13_026 Clearing Service Fee Daily Report-Maintenance Fee

41 F13_027 Clearing Service Fee Daily Report-Netting Fee

42 F13_028 Clearing Service Fee Daily Report-Position Transfer Fee

43 F13_029 Clearing Service Fee Daily Report-Foreign Exchange Fee




[II. SFTP Reports Specification

1. IRS Daily Trade Report

B Report Name :
F02_001_001 IRS Daily Trade Report
B File Name :
F02_001_001_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
AP Ep Date Date(yyyy/MM/dd) 2022/02/13
THER 5 Clearing Member ID String 0960000
FH R R Clearing Account ID String 0130000
N il Account Type String H
R Product Type String IRS
T o Trade Source String MarkitWire
TR
L8 2 g CCP Trade ID String 1R2022030100001
UTI UTI(Unique Trade String [S20220210000000
Identifier) 09
T b S R Original Counter Party | String 0980000
2y hop Trade Date Date(yyyy/MM/dd) 2022/2/12
24 p Trade Start Date(yyyy/MM/dd) 2022/2/14
Date(Effective Date)
ZHEPZ%EP |Novation Date Date(yyyy/MM/dd) 2022/2/14
291 p Maturity Date Date(yyyy/MM/dd) 2023/2/14
FH a2 F et > | Pay/Rec Fixed (My String B A F
W (R Side)
Hxfld= 40 |Fixed Leg Principal String TWD
* & E) Currency




Field Name Data Type e. g.

FEflZ4 4P | Fixed Leg Principal Numeric(14, 2) 1,000, 000. 00

~EEGE

F 215 (%) Fixed Rate (%) Numeric(7, 4) 1.0000

F 215434 | Fixed Rate Day Count String Actual/Actual

< ¥

HEAlF=4d 4 | Fixed Rate Payment String 3M

T4y Frequency

g# 41 %Jc 4> | Pay/Rec Floating (My String CEeEa SRS

w (33 Side)

Fo 48 &P | Floating Leg Principal | String TWD

* & E Currency

Fofl xR &P | Floating Leg Principal | Numeric(14,2) 6, 200, 000. 00

*~EEGR

il 5 dp ik Floating Rate Index String TAIBOR

#H#f154pik =< | Floating Rate Tenor String M

)

F 5 4B (%) | Rate Index Spread (%) | Numeric(7,4) 0.5

F# 415 = 4 4 | Floating Rate Payment | String M

i Hp Frequency

#F# 15 4pik€ | Floating Rate Reset String M

F iy Frequency

S8 {5 =43 4 | Floating Rate Day String Actual/365

= #c Count (Fixed)

TEP R Bus Day Convention String Modified
Following
Business Day

R NERG = 1 Trade Status String AN N

F3 k7 Rejected Reason String 21123




2. NDF Daily Trade Report

B  Report Name :
F02_001_002 NDF Daily Trade Report
B File Name :
F02_001_002_Clearing Member ID.csv
B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
AP Date Date(yyyy/MM/dd) 2023/02/07
SHE R E Clearing Member ID String 0960000
B E R SR Clearing Account ID String 0130000
BB RS A Account Type String il
iR Product Type String NDF
T Affirmation Platform | String TradeServ
TR
—RNE RS IS S CCP Trade ID String IR202203010000
1
UTI UTI(Unique Trade String 15202202100000
Identifier) 0009
T A RS R Original Counter String 0980000
Party
ZHLE P Trade Date 2022/2/12
gy 2Ep | Novation Date Date(yyyy/MM/dd) 2023/02/07
ZHEp Fixing Date Date(yyyy/MM/dd) 2023/02/22
2 9kisi%Ep | Settlement Date Date(yyyy/MM/dd) 2023/02/24
Sl Reference Currency String TWD
A Base Currency String USD
kN A Settlement Currency String USD
A#YWE § > | Base Currency String B
w Buy/Sell Side
AL AR Base Currency Amount | Numeric(14, 2) 1,000, 000. 00
B S Forward Rate Numeric(7, 4) 30.1
SRNER ST Trade Status String B E




Field

Name

Data Type

€. g.

3 R 7

Rejected Reason

String

21123

10




Currency

3. IRS Daily Backloading Trade Report
B Report Name :
F02_002_001 IRS Daily Backloading Trade Report
B File Name :
F02_001_003_Clearing Member ID.csv
B Production Time :
After the end-of-day clearing process.
B  Production Frequency :
Daily.
B Format :
Field Name Data Type e.g.
AP Ep Date Date(yyyy/MM/dd) 2022/02/13
%% ¢ R g | Clearing Member ID | String 0960000
ZEME2tk5, | Clearing Account ID | String 0130000
ZEME 28 | Account Type String il
e ! Product Type String IRS
T o Affirmation String MarkitWire
Platform TR
+ 5 2918 | CCP Trade ID String [R2022030100001
UTI UTI(Unique Trade String 1S2022021000000009
Identifier)
2 5 ¥+ 8% | Original Counter String 0980000
Party
Y Eop Trade Date Date(yyyy/MM/dd) 2022/2/12
254 »p Trade Start Date(yyyy/MM/dd) 2022/2/14
Date(Effective
Date)
B Ly Novation Date Date(yyyy/MM/dd) 2022/2/14
2
5 p Maturity Date Date(yyyy/MM/dd) 2023/2/14
B 2 A F e i Pay/Rec Fixed (My String ERZESUES
S (A3 Side)
Fixed Leg Principal | String TWD

11




Field Name Data Type e. g.

e EFH L Fixed Leg Principal | Numeric(14, 2) 1, 000, 000. 00

PAE&EF

F 215 (%) Fixed Rate (%) Numeric(7, 4) 1. 0000

B A ot Fixed Rate Day String Actual/Actual

g% fic Count

HEAlF=4d |Fixed Rate Payment | String M

KIS Frequency

F# 4% 4ct | Pay/Rec Floating String CESEa SRS

() (My Side)

Fo SR Floating Leg String TWD

B A& Principal Currency

Fo SR Floating Leg Numeric(14, 2) 6, 200, 000. 00

pPA~EET Principal

815 4pik | Floating Rate Index | String TAIBOR

## 15 4pik | Floating Rate Tenor | String 3M

x4

A% 4o 245 (%) | Rate Index Spread Numeric(7, 4) 0.5

(%)

F#fl5:4 e | Floating Rate String M

A iE Payment Frequency

## {15 4p1% | Floating Rate Reset | String M

ARGk Frequency

S5 83 | Floating Rate Day String Actual/365 (Fixed)

S 'S Count

TED R Bus Day Convention | String Modified Following
Business Day

=8 ki | Trade Status String CEX

F3 k7 Rejected Reason String 21123

12




4. NDF Daily Backloading Trade Report

B  Report Name :

F02_002_003 NDF Daily Backloading Trade Report
B File Name :

F02_002_003_Clearing Member ID.csv
B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

ok p Date Date(yyyy/MM/dd) | 2023/02/07

SHE R E Clearing Member ID String 0960000

B E R SR Clearing Account ID String 0130000

BB RS A Account Type String il

iR Product Type String NDF

T Affirmation Platform String TradeServ
TR

—RNE RS IS S CCP Trade ID String IR20220301
00001

UTI UTI(Unique Trade String 1520220210

Identifier) 00000009

T A RS R Original Counter Party String 0980000

ZHLE P Trade Date 2022/2/12

g Eyop Novation Date Date(yyyy/MM/dd) | 2023/02/07

ZHEHop Fixing Date Date(yyyy/MM/dd) | 2023/02/22

b isEE P Settlement Date Date(yyyy/MM/dd) | 2023/02/24

Sl Reference Currency String TWD

AR Base Currency String USD

kN A Settlement Currency String USD

AALRR Y S Base Currency Buy/Sell String B

Side

AL AR Base Currency Amount Numeric(14, 2) 1,000, 000.
00

RS Forward Rate Numeric(7, 4) 30.1

BEZ Ok R Trade Status String RN

13



Field

Name

Data Type

€. g.

3 R 7

Rejected Reason

String

21123

14




5. IRS Previous Day Backloading Trade Report

B  Report Name :

F02_002_002 Previous Day Backloading Trade Report

B File Name:

F02_002_002_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

ok p Date Date(yyyy/MM/dd) 2022/02/13

SHE R E Clearing Member ID String 0960000

BFH R R Clearing Account ID String 0130000

BE RS R Account Type String H

R Product Type String IRS

H2TL Affirmation Platform String MarkitWire

TR

SR NEIR S IR A CCP Trade ID String 1R2022030100001

UTI UTI(Unique Trade String 1S2022021000000
Identifier) 009

T A RS R Original Counter Party | String 0980000

29325 p Trade Date Date(yyyy/MM/dd) 2022/2/12

24 3z p Trade Start Date(yyyy/MM/dd) 2022/2/14
Date(Effective Date)

g EEp Novation Date Date(yyyy/MM/dd) 2022/2/14

21 Ep Maturity Date Date(yyyy/MM/dd) 2023/2/14

Al 5 > e (3 2) Pay/Rec Fixed (My String i e s LR
Side)

2 e VR A N ] Fixed Leg Principal String TWD
Currency

HxflF=4p ~42 4% |Fixed Leg Principal Numeric(14, 2) 1,000, 000. 00

EESIENC)! Fixed Rate (%) Numeric(7, 4) 1.0000

EREEIEEERE 'S Fixed Rate Day Count String Actual/Actual

15




Field Name Data Type e. g.

ERE&IEE N B ] Fixed Rate Payment String 3M
Frequency

IS dcid 3 e (=2 ) | Pay/Rec Floating (My String ESta SRl
Side)

FRAIEFR L A AR Floating Leg Principal | String TWD
Currency

FEAFR LD AL Floating Leg Principal | Numeric(14,2) 6, 200, 000. 00

el 5 dp ik Floating Rate Index String TAIBOR

FE g i< Floating Rate Tenor String M

F15 4o 525 (%) Rate Index Spread (%) | Numeric(7,4) 0.5

FE S L Floating Rate Payment | String 3M
Frequency

FE g R Floating Rate Reset String 3M
Frequency

el SR UEE S RS - 3 Floating Rate Day String Actual/365
Count (Fixed)

TEP R Bus Day Convention String Modified

Following
Business Day
SR NERS T Trade Status String C R
E5 R 7 Rejected Reason String 21123

16




6. NDF Previous Day Backloading Trade Report

B  Report Name :

F02_002_004 NDF Previous Day Backloading Trade Report

B File Name:

F02_002_004_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

ok p Date Date(yyyy/MM/dd) 2023/02/07

SHE R E Clearing Member ID | String 0960000

B E R SR Clearing Account ID | String 0130000

BB RS A Account Type String il

iR Product Type String NDF

T Affirmation String TradeServ
Platform TR

—RNE RS IS S CCP Trade ID String IR2022030100001

UTI UTI(Unique Trade String 152022021000000009
Identifier)

T A RS R Original Counter String 0980000
Party

ZHLE P Trade Date 2022/2/12

g Eyop Novation Date Date(yyyy/MM/dd) 2023/02/07

ZHITHE Fixing Date Date(yyyy/MM/dd) 2023/02/22

ZOkis®Ep Settlement Date Date(yyyy/MM/dd) 2023/02/24

S Reference Currency | String TWD

AR Base Currency String USD

kN A Settlement Currency | String USD

AALRR Y S Base Currency String B
Buy/Sell Side

AL AR Base Currency Numeric(14, 2) 1,000, 000. 00
Amount

RS Forward Rate Numeric(7, 4) 30. 1

BEZ Ok R Trade Status String RN

17




Field

Name

Data Type

€. g.

3 R 7

Rejected Reason

String

21123

18




7. RFC Client Position Limits Status Report

B  Report Name :
F02_004_001 RFC Client Position Limits Status Report
B File Name :
F02_004_001_Clearing Member ID. csv
B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :
Field Name Data Type e. g.
AP Date Date(yyyy/MM/dd) 2023/02/06
SHE R E Clearing String 0960000
Member 1D
SR SR B Clearing String 0130000
Account ID
AL Base Currency | String TWD
ViR iR Maximum Limit | Numeric(14, 0) 1,000,000
c R Limit Used Numeric(14, 0) 800,000
FERBY F (%) Percentage of | Numeric(7, 4) 80
Usage
p #1735 RFC % | Manipulation String Y

5

19




8. IRS Account Cleared Trade Report

Report Name :
F02_000_001 IRS Account Cleared Trade Report

B File Name:
F02_000_001_Clearing Member ID. csv
B  Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :
Field Name Data Type e. g.
AP Date Date(yyyy/MM/dd) 2023/02/13
THER N Clearing String 0960000
Member 1D
& B TR SRR B Clearing String 0130000
Account ID
L R 2 ) Account Type | String Aj MR
R Product Type String IRS
H2TL Trade Source String MarkitWire
TR
SR NEIR S IR A CCP Trade ID | String 1R2022030100001
UTI UTI(Unique String 1S2022021000000009
Trade
Identifier)
PR S S Original String 0980000
Counter Party
AP Trade Date Date(yyyy/MM/dd) 2022/2/12
24 xp Trade Start Date(yyyy/MM/dd) 2022/2/14
Date(Effective
Date)
YR LEp Novation Date | Date(yyyy/MM/dd) 2022/2/14
21 Hp Maturity Date | Date(yyyy/MM/dd) 2023/2/14
) F e Pay/Rec Fixed | String SRk UES
B (3 3) (My Side)
HEAIFH P Fixed Leg String TWD
L | Principal
Currency

20




Field Name Data Type e. g.
HE I FH P Fixed Leg Numeric(14, 2) 1,000, 000. 00
& &% Principal
F 215 (%) Fixed Rate (%) | Numeric(7,4) 1.0000
e lE Fixed Rate Day | String Actual/Actual
* #ic Count
HeflF=4d 4 | Fixed Rate String M
T4y Payment
Frequency
oo SR U F s Pay/Rec String Yo s ] F
(33 Floating (My
Side)
FE IS L Floating Leg | String TWD
A | Principal
Currency
FR AR L Floating Leg Numeric(14, 2) 6,200, 000. 00
£ 5 Principal
il 5 dp ik Floating Rate | String TAIBOR
Index
S IEOE R Floating Rate | String M
#y Tenor
FI 5 e 8 (%) Rate Index Numeric(7,4) 0.5
Spread (%)
o SR B RC N Floating Rate | String M
T Payment
Frequency
FE IS gk g Floating Rate | String M
Kk Reset
Frequency
e a R o B Floating Rate | String Actual/365 (Fixed)
= #K Day Count
TEP R Bus Day String Modified Following
Convention Business Day
LR RS F - E) Stub Period String None
Type
wE X A5 (%) | Stub Rate Numeric(7, 4)
L B EER S Stub Index String
F1 Tenor 1

21




Name

Data Type

Stub Index

Tenor 2

String

Trade Status

String

22




9. NDF Account Cleared Trade Report

B  Report Name :

F02_000_002 NDF Account Cleared Trade Report
B File Name :

F02_000_002_Clearing Member ID.csv
B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

ok p Date Date(yyyy/MM/dd) | 2023/02/07

%48 ¢ R 5 | Clearing Member 1D String 0960000

ZHHE“tEgL | Clearing Account ID | String 0130000

FHME %4 | Account Type String il

iR Product Type String NDF

T Affirmation String TradeServ
Platform TR

—RNE RS IS S CCP Trade ID String IR2022030100001

UTI UTI(Unique Trade String 152022021000000009
Identifier)

25 ¥+ &% | Original Counter String 0980000
Party

29325 p Trade Date Date(yyyy/MM/dd) | 2022/2/12

Zage Ry Novation Date Date(yyyy/MM/dd) | 2023/02/07

2

ZAEHp Fixing Date Date(yyyy/MM/dd) | 2023/02/22

ZOkisRy Settlement Date Date(yyyy/MM/dd) | 2023/02/24

2

S Reference Currency | String TWD

AR Base Currency String USD

kN A Settlement Currency | String USD

AAL R ¥ Base Currency String B

> Buy/Sell Side

A# YW £% | Base Currency Numeric(14, 2) 1,000, 000. 00
Amount

23




Name

Data Type

Forward Rate

Numeric(7, 4)

Trade Status

String

24

o




10. IRS Position Netting Proposal Report

B  Report Name :

F14_002_001 IRS Position Netting Proposal Report

B File Name:

F14_002_001_Clearing Member ID. csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
Clearing .
w06 R 5 String 0980000
Member
& 8 R 2 | Account Type | String il
) Clearing .
& B R 2R B String 9000011
Account ID
R e Product Type String IRS
UTI (Unique
) 1S052022030900000016
UTI Trade String
o 1S052022030900000019
Identifier)
1R2022030900030
BE Lt L CCP Trade ID | Integer
1R2022030900041
Date( /MM/
2450 p Maturity Date | v 2027/03/11
) Suggested Date( /MM/
Y i v 2022,/03/24
Apply Date dd)
Pay/Rec Pay/Rec String FIXED
Fixed Rate .
B 215 (%) Numeric(7,4) | 1.05%
(%)
Pay Leg
(Gl -] Principal String TWD
Currency
, Pay Leg )
1= x4 o Numeric 19, 000, 000. 00
Principal
Pay/Rec Pay/Rec String FLOAT

25




Field Name Data Type e.g.
Rec Leg
Yo A g Principal String TWD
Currency
‘ Rec Leg )
23 A & o Numeric(14,2) | 19,000, 000. 00
Principal

26




11. NDF Position Netting Proposal Report

B Report Name :
F14_002_002 NDF Position Netting Proposal Report
B File Name:
F14_002_002_Clearing Member ID. csv
B  Production Time :
After the end-of-day clearing process.
B Production Frequency :
Daily.
B Format :
Field Name Data Type e.g.
" Clearing )
w06 R 5 String 0980000
Member
& 8 R 2 | Account Type | String il
. Clearing )
& B R 2R B String 9000011
Account ID
R e Product Type String NDF
UTI (Unique
) 1S052022030900000016
UTI Trade String
o 1S052022030900000019
Identifier)
1R2022030900030
BE Lt L CCP Trade ID | Integer
1R2022030900041
Date( /MM/
£ 459 p Maturity Date v 2027/03/11
dd)
Suggested Date /MM/
Y i (vyyy 2022,/03/24
Apply Date dd)
S S Reference String TWD
Currency
PN M Base Currency | String USD
AL AR Base Currency | Numeric(14, 1,000, 000. 00
Amount 2)
A# P W E ¢ | Base Currency | String B
s Buy/Sell Side
B F Forward Rate | Numeric(7,4) 30.1

27




12. Position Netting Result Report

B  Report Name :

F14_003_001 Position Netting Result Report

B File Name:

F14_003_001_Clearing Member ID. csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
. Clearing .
FEER R String 0980000
Member
BE R SR Account Type String Aj e
ol Clearing .
FH R R String 9000011
Account ID
e ! Product Type String IRS
Application )
L String 202103300105001
Number
Application Date( /MM/d
¢ 3p B ppieats iy 2022/03/24
Date d)
" Netting
I AR IK Integer 2
Success Count
UTI (Unique
_ 1S052022030900000016
UTI Trade String
o 1S052022030900000019
Identifier)
, IR2022030900030
I RIR CCP Trade ID String
IR2022030900041
Netting
_ IR2022030900030
I AR I Scuccess CCP String
IR2022030900041
Trade ID
i w) Currency String TWD
New CCP Trade )
AT AR . String IR2022030900042
) Netting Failed
T4 pTd i Integer 2

Count

28




Field Name Data Type e.g.
Netting Failed , IR2022030900043
I PN String
CCP Trade ID 1R2022030900044
o Netting )
I35 String
Category
Application
vk i bp String
Status

29




13. Settlement Report of IRS Single Cleared Transaction

B  Report Name :
F08_001_001 Settlement Report of IRS Single Cleared
Transaction
B File Name :
F08_001_001_Clearing Member ID. csv
B Production Time :
After the end-of-day clearing process.
B  Production Frequency :
Daily.
B Format :
Field Name Data Type e.g.
+ 06 R 5 Clearing String 0960000
Member ID
SEER LA Clearing String CCP Rl:# € R
Member Name
B H R 2 E N Account Type | String HOUSE
& p By Daily String CTM
Settlement
Type
SR Clearing String 9000015
Account ID
SRR LA Clearing String CCP p|3&tE =
Account Name
iR Product Type | String IRS
B2EZGAE CCP Trade ID | String [R2022022200001
UTI UTI (Unique String 1S052022022200000001
Trade
Identifier)
LRI GRA Trade Status | String CLEARED
Z2EEZ R & Trade String New Trade
Activity
BEEZ R PER Termination Datetime2
Time
B E YA P Settlement Date(yyyy/MM/ | 2020/6/29
Payment Day dd)
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Field Name Data Type e. g.
R Settlement String TWD
Currency
S iRE s VM Amount Decimal(14,2) |0
AR E MtM Amount Decimal(14,2) | -50
LRSI U PAI Amount Decimal(14,2) |0
W £ 3 PAA Amount Decimal(14,2) |0
IRS Msde 414 &% IRS Coupon Decimal(14,2) | 0
Amount
LY 7 Upfront Fee Decimal(14,2) |0
P RE AN WM Adjusted Decimal(14,2) |0
Amount
AR E R MtM Adjusted | Decimal(14,2) |0
Amount
B F Early Decimal(14,2) |0
Termination
Charge
i~ IR Transfer Decimal(14,2) |0
Charge
HAAIFLE e ] Netting Fee Decimal(14,2) |0
TR HED BT Compression Decimal(14,2) | 0
Adjusted
Amount
L o R TIL Partial Tear | Decimal(14,2) |0
Up Early
Termination
Charge
AR EHE Close-Out Decimal(14, 0
Netting 2)
Charge
Hw et 28 Other Decimal(14,2) | 0
Settlement
Amount
BN N N7 ] Total Decimal(14,2) | -50
Settlement
Amount
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14. Settlement Report of NDF Single Cleared Transaction

B  Report Name :

F08_001_002 Settlement Report of NDF Single Cleared

Transaction
m File Name :

F08_001_002_Clearing Member ID. csv

B Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

+ 8 ¢ R 5L Clearing String 0960000
Member ID

s 2 € R LR Clearing String CCP Rl:# € R
Member Name

N Account Type | String HOUSE

& pBE A Daily String CTM
Settlement
Type

& B TR SRR B Clearing String 9000015
Account ID

SR gy Clearing String CCP p|3&tE =
Account Name

iR Product Type | String IRS

LB N EE CCP Trade ID | String 1R2022022200001

UTI UTI (Unique String 1S052022022200000001
Trade
Identifier)

Sl Reference String TWD
Currency

PN M Base Currency | String USD

SRS T Trade Status | String CLEARED

LEZ R B Trade String New Trade
Activity

BEEZ R PR Termination Datetime2
Time
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Field Name Data Type e. g.
=B AR T P Settlement Date(yyyy/MM/ | 2020/6/29
Payment Day dd)
=) Settlement String TWD
Currency
BHIREE VM Amount Decimal(14,2) |0
o EiS MtM Amount Decimal(14,2) | -50
§ e 14 PAI Amount Decimal(14,2) |0
W £ 3 PAA Amount Decimal(14,2) | 0
NDF x| #p % 5 45 5 £%¢ | IRS Coupon Decimal(14,2) |0
Amount
P RE AN WM Adjusted Decimal(14,2) |0
Amount
AR E R MtM Adjusted | Decimal(14,2) |0
Amount
Foan B E Early Decimal(14,2) |0
Termination
Charge
Wi~ 3R Transfer Decimal(14,2) |0
Charge
LS e ] Netting Fee Decimal(14,2) |0
€Kt153ﬁ§€%233iiﬁ Compression Decimal(14,2) | 0
Adjusted
Amount
L o R TIL Partial Tear |Decimal(14,2) |0
Up Early
Termination
Charge
AR EHE Close-Out Decimal (14, 0
Netting 2)
Charge
H @ R i Other Decimal(14,2) |0
Settlement
Amount
SRV B 1] Total Decimal(14, 2) | -50
Settlement
Amount
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15. Settlement Report of Single Clearing Account

B  Report Name :
F08_002_001 Settlement Report of Single Clearing Account

B File Name:

F08_002_001_Clearing Member ID. csv

B Production

Time :

After the end-of-day clearing process.

B Production Frequency :
Daily.

B Format :
Field Name Data Type e.g.
SHE R E Clearing Member ID String 0960000
SEER A Clearing Member Name String CCPirlz# ¢ R
A=l L ol ]| Account Type String HOUSE
& p %) Daily Settlement Type String CTM
& B R 2R B Clearing Account ID String 9000015
RNy Clearing Account Name String CCP ip| 3 hE =
L B R Settlement Currency String TWD
B3 MEAE Previous Day Cash Margin Decimal(14,2) | 1, 004, 665, 684. 7

Balance

3

EN N7 ] Today Settle Amount Decimal(14,2) | -157, 508
BE s \#Hr Deposit Cash Margin/Transfer | Decimal(14,2) |0

In
& KA\ Withdraw Cash Decimal(14,2) |0

Margin/Transfer Out

*P IR EARER Today Cash Margin Balance Decimal(14,2) | 1,004,508, 176.7
3

¥ REE VM Amount Decimal(14,2) | 0

A E MtM Amount Decimal(14,2) |0

RS e U PAT Amount Decimal(14,2) |0

B 29 PAA Amount Decimal(14,2) |0

IRS sz # 414 & | IRS Coupon Amount Decimal(14,2) |0

#

NDF #|#p & & 238 | NDF Settlement amount Decimal(14,2) |0

LI Upfront Fee Decimal(14,2) |0
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Field Name Data Type e. g.

R EFEEAFE | W Adjusted Amount Decimal(14, 2)

7

B AE E A | MtM Adjusted Amount Decimal(14,2) |0

Feow B E Early Termination Charge Decimal(14,2) |0

A5~ FRIE Transfer Charge Decimal(14,2) | 0O

HARIELE Ve ] Netting Fee Decimal(14,2) |0

TR R B Ao | Compression Adjusted Amount | Decimal(14,2)

%Kﬁiﬁﬁﬁﬁﬁ%ﬂifﬁﬁi Unwined Fee Amount Decimal(14,2) |0

7

S EE ¥ F | Partial Tear Up Early Decimal(14,2) |0
Termination Charge

hyHE Auction PL Decimal(14,2) |0

E e 28 &3 a | Cash Payment Adjustment Decimal(14,2) |0

¥

e I Close-Out Netting Charge Decimal (14, 0

2)

Hofe Bx A0 Other Settlement Amount Decimal(14,2) |0

=P Rfed B8 4 | Next Day Settlement Amount Decimal(14,2) |0

7

7 B 5= § & | Non-Cash Collateral Decimal(14,2) |0
Value(After Haircut)

7 57 w458 | Used Non-Cash Collateral Decimal(14,2) |0

%1 Value

7 B % A+# 4 | Excess Non-Cash Collateral Decimal(14,2) |0

W Value

WG FHEE Deposited Margin Decimal(14,2) |0

B3 G % £ 43t | Deposited Margin Plus Excess | Decimal(14,

7 B 5 A+ 4 | Non-Cash Collateral Value 2)

W

B2 E FEE Required Clearing Margin Decimal(14,2) |0

AZER Excess Decimal(14,2) | 0

RIS H FE 4 Excess Clearing Margin Decimal(14,2) |0

(%) (Cash)

L/ LS REE Clearing/Client Margin Decimal(14,2) |0

Shortage (Cash)
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Field Name Data Type e. g.
2 ®F L X | Clearing Margin Shortage Decimal(14, 2)
M- AS (Cash or Non-Cash

7EES Collateral)

BHE P B4 Required Client Margin Decimal (14, 2)
RIHLTEEE Excess Client Margin Decimal(14, 2)
Z 2 4s 7+ g | Client Margin Shortage (Cash | Decimal (14, 2)
#M5 £3-m £+ | or Non—cash Collateral)

7 RES

izfk P B4eyc4d | Position Concentration Add- | Decimal(14,2)
E(EY) on Amount (Reference)
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16. Settlement Report of Clearing Member

B  Report Name :

F08_003_001 Settlement Report of Clearing Member

B File Name:

F08_003_001_Clearing Member ID. csv
B  Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

+ 8¢ R 5 Clearing Member | String 0960000
ID

LE e R LA Clearing Member | String CCPplz2 ¢ R
Name

BH R 2N Account Type String HOUSE

B E Ry Settlement String TWD
Currency

Previous Day
Cash Margin
Balance

Decimal(14, 2)

1,901, 416, 715. 08

Today Settle
Amount

Decimal(14, 2)

4,135, 120

Deposit Cash
Margin/
Transfer In

Decimal(14, 2)

Withdraw Cash
Margin/
Transfer Out

Decimal(14, 2)

P IR AR Today Cash Decimal(14, 2) 1, 905, 545, 835. 08
Margin Balance

B REE VM Amount Decimal (14, 2) 0

AR E MtM Amount Decimal(14, 2) 0

B FL PAT Amount Decimal(14, 2) 0

BRI £ PAA Amount Decimal(14, 2) 0

IRS e H 14 & 48 IRS Coupon Decimal(14, 2) 0
Amount
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Field Name Data Type e. g.
NDF 3 #p % & %58 NDF Settlement | Decimal(14,2) 0
amount
LEp P Upfront Fee Decimal(14, 2) 0
R IRE £ D AR WM Adjusted Decimal(14, 2) 0
Amount
AR E DA MtM Adjusted Decimal(14, 2) 0
Amount
EL LTI N Early Decimal(14, 2) 0
Termination
Charge
HELA ] Transfer Charge | Decimal(14, 2) 0
WL Ve ] Netting Fee Decimal(14, 2) 0
€Kt153ﬁ§?%$?%iiﬁ Compression Decimal(14, 2) 0
Adjusted Amount
TR AT 1 AR Unwined Fee Decimal (14, 2) 0
Amount
FEE SRR Partial Tear Up | Decimal(14, 2) 0
Early
Termination
Charge
hyHE Auction PL Decimal(14,2) |0
E R B E Hxm AR | Cash Payment Decimal (14, 2) 0
78 Ad justment
IS EHE Close-Out Decimal(14, 2) 0
Netting Charge
Hofe x40 Other Decimal(14, 2) 0
Settlement
Amount
= P T it E R Next Day Decimal(14, 2) 0
Settlement
Amount
FHRESITRGE Non Cash Decimal(14, 2) 5, 305, 969
Collateral
Value(After
Haircut)
7 RESFEHAHME | Used Non-Cash | Decimal(14, 2) 3,429, 695
iF Collateral
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Field Name Data Type e. g.
Value
FREE AL Excess Non-Cash | Decimal (14, 2) 0
Collateral
Value
BaF FEE Clearing Margin | Decimal(14, 2) 31, 393, 136, 626. 4
Balance
BTG FEE T Deposited Decimal(14, 2) 0
BES AL Margin plus
Excess Non-Cash
Collateral
Value
oty kE s Required Decimal(14, 2) 0
Clearing Margin
A2 30 Excess Decimal (14, 2) 0
RIS E FELECGR Excess Clearing | Decimal (14, 2) 0
£) Margin (Cash)
BERm L RS | Clearing Margin | Decimal (14, 2) 0
T E-RE Shortage(Cash)
BERm L LRI | Clearing Margin | Decimal (14, 2) 0
FEF-ELF ®B#E | Shortage(Cash
S or Non-Cash
Collateral)
MY Bt & i Position Decimal(14, 2) 0
(%%) Concentration

Add-on Amount
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17. Clearing Account Margin Balance Report

B  Report Name :

F09_015_001 Clearing Account Margin Balance Report

B File Name:

F09_015_001_Clearing Member ID. csv
B  Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

w06 R 5 Clearing String 0960000
Member

SRy Clearing String CCPirlz# ¢ B
Member

& B TR SRR B Clearing String 9000015
Account ID

SR LA Clearing String CCP ip| 3tk =
Account

BH R 2 E Account Type String HOUSE

o R Security Code Integer

447 N 15 Bank Code Integer 013

Previous Day
Security

Margin Balance

Decimal(14, 2)

FHES T Deposit Decimal (14, 2)
7 RS RA Withdraw Decimal(14, 2)
A Transfer In Decimal(14, 2)
7RSS Transfer Out Decimal(14, 2)
7 RS AR TODAY Security | Decimal(14,2)
Margin Balance
A A Base Currency | String
i Price Decimal (14, 2)

frden g

Haircut Rate

Decimal(7,4)




Field

Name

Data Type

B

Non-Cash
Collateral

Value

Decimal(14, 2)

g e

Non-Cash
Collateral
Value
(Account)

Decimal(14, 2)

i
B
Y
s
[Eoe
=}
i

Non-Cash
Collateral
Margin (Base

currency)

Decimal(14, 2)

SRR £

Required
Clearing

Margin

Decimal(14, 2)
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18. Historical Valuation Curve Report

B  Report Name :
FO07_008 Historical Valuation Curve Report
B File Name :
F07_008_Clearing Member ID[X].csv
([X] =1, 2, 38, 4 or 5. 1 = Intra Day, 2 = EOD, 3 = Ad-hoc 1,
4 = Ad-hoc2, 5 = Ad-hoc3)
B Production Time :
After the end-of-day clearing process.

B  Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
Tenor Tenor String 1w
Swap Curve Swap Curve Decimal(9,6) | 0.5
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19. Trade Level NPV and Margin Check Result Report

B  Report Name :
F07_014 Trade Level NPV and Margin Check Result Report

B File Name :
F07_014_001_Clearing Member ID[X].csv
([X] =1 or 2. 1 = Intra Day, 2 = EOD)
B Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
TALp & Date Date(yyyy/MM/dd)
PR A AR Assessment Curve String
%% ¢ R g | Clearing Member ID String
B8 ¢ R t#4 | Clearing Member String
Rl ol ] Clearing Account Type String
ZHME = tEg | Clearing Account ID String
RN Clearing Account String
R Settlement Currency String
e 2 5 Bk R Clearing Status String
& p Ry Settlement Type String
Ly ID Type String
UTI UTI (Unique Trade String
Identifier)
=R NE R RE CCP Trade ID String
R Product Type String
BEZ R String
A4 %
FFP P %I | Prior Day’ s EOD NPV Decimal (19, 2)
(=R
FEP P %A K | Prior Day' s Adjusted | Decimal(19,2)
fs AR B EOD NPV
s p p%¥EE | Today s EOD NPV Decimal(19, 2)
B
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Field Name Data Type e. g.
S pp¥AE | Today s Adjusted EOD Decimal(19, 2)

& EIME NPV

B wFE L/ | WW/NIM Decimal(19, 2)

B s

PAI/PAA rate

PAI/PAA Rate

Decimal(9, 6)

PAI/PAA £ %F

PAI/PAA Amount

Decimal(19, 2)

PV01/Delta PV01/Delta Shift Up Decimal (19, 2)
Shift Up

PV01/Del ta PV01/Delta Shift Down | Decimal(19,2)
Shift Down
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20. Account Level NPV and Margin Check Result Report

B  Report Name :
FO07_015 Trade Level NPV and Margin Check Result Report
B File Name :
F07_015_Clearing Member ID.csv
B Production Time :
1. After the end-of-day clearing process.
2. After system date change operation and the Require Margin Check
process.

B  Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.
TALP & Date Date(yyyy/MM/dd)
PR A AR Assessment Curve String

SEER Clearing Member ID String

BEER 4 Clearing Member String

O R | Clearing Account Type | String

B EE SR Clearing Account ID String

SFEES LA Clearing Account String

R Settlement Currency String

tE 2 R Bk R Clearing Status String

& p Ry Settlement Type String

LA ID Type String

FEP P RERE

Prior Day’ s EOD NPV

Decimal(20, 4)

FEP P MRS E
B

Prior Day’ s Adjusted
EOD NPV

Decimal(20, 4)

S PP RERE

Today’ s EOD NPV

Decimal (20, 4)

S PP RBELE

Today’ s Adjusted EOD

Decimal (20, 4)

B NPV

REEEE/ RV | WNIM Decimal(20, 4)
PAI/PAA £ 3F PAI/PAA Amount Decimal(20, 4)
TWD IRS TWD IRS PVO1 Shift Up | Decimal(20, 4)

PV01_ShiftUp
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Field

Name

Data Type

TWD NDF
Delta_ShiftUp

TWD NDF Delta Shift Up

Decimal (20, 4)

R &

Initial Margin

Decimal (20, 4)

B R R AT iR

&

Liquidity Add-On

Decimal (20, 4)

B¢ R & (£ Bt

<)

—_

Additional Margin
(Holiday Add-on)

Decimal (20, 4)

W REE(RY ¢
BAPMBETR)

Additional Margin (CM
Fails to Meet

Financial Criteria)

Decimal (20, 4)

iR sE (AP
L2 B kR

Additional Margin
(Other Situations
Deemed Necessary by
TAIFEX)

Decimal(20, 4)

5
[Eiog
%
%

Cash Margin Balance

Decimal(20, 4)

[
e

o

o
il

Cash Collateral Value

Decimal (20, 4)

| =

[
e
1
3%
Y
s
[Ehe

Used Non-Cash

Collateral Value

Decimal (20, 4)

—= ﬁ‘gj‘ =k | =

Excess Non—-Cash

Collateral Value

Decimal (20, 4)

Deposited Margin

Decimal (20, 4)

Required Clearing

Margin

Decimal(20, 4)

Excess Clearing Margin

Decimal(20, 4)

Clearing Margin

Maintenance Ratio

Decimal(9, 6)

Required Client Margin

Decimal (20, 4)

Excess Client Margin

Decimal (20, 4)

Client Margin

Maintenance Ratio

Decimal(9, 6)
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21. Intraday Margin Deposit Notification (CM Level)

B LR
F07_019_002 Intraday Margin Deposit Notification (CM Level)
LI T4 A
F07_019_002_Clearing Member ID.csv
B AR
After the Intraday Mark to Market operation.
B A REE
Daily
L A
Field Name Data Type e.g.
ok p Date Date(yyyy/MM/dd)
HH R R Clearing Member ID String
BEER A Clearing Member String
Name
RN Clearing Account Type | String
AP Base Currency String
TR E AR Cash Margin Balance | Decimal(20, 4)

RS

Non-Cash Collateral
Value

Decimal (20, 4)

7 HESF A3 | Used Non-Cash Decimal (20, 4)
£ 3F Collateral Value

7 EEF AL | Excess Non-Cash Decimal(20, 4)
(1 Collateral value

MG REE Deposited Margin Decimal(20, 4)
Rk REE Required Clearing Decimal (20, 4)

Margin

R ed e E Excess Clearing Margin | Decimal(20, 4)
FEEE L7 Uk | Clearing Margin Decimal(20, 4)
ko UER S 1 Shortage
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22. End-of-Day Margin Deposit Notification (CM Level)

RS

F07_020_002 End-of-Day Margin Deposit Notification (CM Level)

XY X

F07_020_002_Clearing Member ID.csv

B AR

After system date change operation and the Require Margin

Check process.

B AR
Daily
U S
Field Name Data Type e.g.
ok p Date Date(yyyy/MM/dd)
FHER AR Clearing Member ID | String
BEER 4 Clearing Member String
Name
SE R g Clearing Account String
Type
RS Settlement Currency | String
(TWD - USD)
& AR Cash Margin Decimal(20, 4)
Balance*
7 WESFI=H B & | Non-Cash Collateral | Decimal(20, 4)
Value
F B #EEF %48 | Used Non-Cash Decimal (20, 4)
£ 37 Collateral Value
7 HES AKSE | Excess Non-Cash Decimal(20, 4)
R Collateral value
R3G FEE Deposited Margin Decimal(20, 4)
MG E R & Required Clearing Decimal(20, 4)
Margin
RIESEFEE Excess Clearing Decimal(20, 4)
Margin
HE®E L7 Uk | Clearing Margin Decimal(20, 4)
Br£i-R 4 Shortage (Cash)
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Field Name Data Type e. g.
FH R s Uk | Clearing Margin Decimal (20, 4)

3 £f-M £ 73 | Shortage(Cash or

BES Non-Cash Collateral)

M P R4cfcg | Position Decimal(20, 4)

1 Concentration Add-on

Amount
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23. Ad-hoc Margin Deposit Notification (CM Level)

B LR
F07_021_002 Ad-hoc Margin Deposit Notification (CM Level)
LI T4 A
F07_021_002_Clearing Member ID.csv
TR
After the intraday ad-hoc margin check notification is
authorized.
B AR
Daily
L A
Field Name Data Type e.g.
FALp Date Date(yyyy/MM/dd)
HH R R Clearing Member ID | String
BEER A Clearing Member String
Name
BB E 2 g Clearing Account String
Type
AP Base Currency String
W& AR Cash Margin Balance | Decimal(20, 4)
7 WFESFI=H H & | Non-Cash Collateral | Decimal(20, 4)
Value
7 HFESF A8 | Used Non-Cash Decimal (20, 4)
£ 3F Collateral Value
7 BEF AL | Excess Non-Cash Decimal(20, 4)
iF Collateral value
Mz A Deposited Margin Decimal(20, 4)
S h FEE Required Clearing Decimal(20, 4)
Margin
RIEZERFEE Excess Clearing Decimal (20, 4)
Margin
FE%E L7 Uk | Clearing Margin Decimal (20, 4)
ko UER S 1 Shortage
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24. Backloading Margin Deposit Notification (CM Level)

TR

F07_024_002 Backloading Margin Deposit Notification (CM Level)
B R LA

F07_024_002_Clearing Member ID.csv
m REER

After system date change operation and the Require Margin

Check process.

B AU
Daily
L A
Field Name Data Type e.g.
ok p Date Date(yyyy/MM/dd)
HH R R Clearing Member ID | String
SEER LA Clearing Member String
B R g Clearing Account String
Type
A Base Currency String
T REE Deposited Clearing Decimal(20, 4)
Margin
R Gh RE L Required Clearing Decimal(20, 4)
Margin
Backloading % & i . ) Decimal (20, 4)
b LS & Backloading Clearing
. Margin Shortage
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25. Intraday Margin Deposit Notification (Account Level)

B LR
F07_019_001 Intraday Margin Deposit Notification (Account
Level)
LI T4 A
F07_019_001_Clearing Member ID.csv
BT CLE
After the Intraday Mark to Market operation.
B AR
Daily
L A
Field Name Data Type e.g.
FALp Date Date(yyyy/MM/dd)
HH R R Clearing Member ID | String
BEER A Clearing Member String
Name
BB E 2 g Clearing Account String
Type
BB R R Clearing Account ID | String
SFEES LA Clearing Account String
Name
FE R Base Currency String
B4 7R & Initial Margin Decimal(20, 4)
SRR A ® | Decimal (20, 4)
ke Liquidity Add-on
¢ R & (& B4 | Additional Margin Decimal(20, 4)
o) (Holiday Add-on)
o EEE(%E € | Additional Margin Decimal (20, 4)
RARBMBBTH]) (CM Fails to Meet
Financial Criteria)
Fpe# £ (* 27 | Additional Margin Decimal (20, 4)
WEH 2B KR (Other Situations
deemed Necessary by
TAIFEX)
REREE/ AR Decimal(20, 4)
.. VM/ MTM
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Field Name Data Type e.g.

& ARG Cash Margin Balance | Decimal(20, 4)

7 HFESF=H HE | Non-Cash Collateral | Decimal(20, 4)
Value

7 HFESF A8 | Used Non-Cash Decimal(20, 4)

£ Collateral Value

7 RS AL | Excess Non-Cash Decimal(20, 4)

iF Collateral value

RrF REE Deposited Margin Decimal(20, 4)

Sl E s Required Clearing Decimal(20, 4)
Margin

RIESEFEE Excess Clearing Decimal (20, 4)
Margin

HH e Lk | Clearing Margin Decimal(20, 4)

L NER ¥ 1] Shortage

REE »FFEE Required Client Decimal(20, 4)
Margin

ARRE T REE Excess Client Margin | Decimal (20, 4)

%2 %% L7 L | Client Margin Decimal (20, 4)

BOF &% Shortage
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26. End-of-Day Margin Deposit Notification (Account Level)

B  Report Name :
F07_020_001 End-of-Day Margin Deposit Notification (Account

Level)

B File Name:

F07_020_001_Clearing Member ID.csv
B  Production Time :

After system date change operation and the Require Margin

Check process.

B  Production Frequency :

Daily
B Format :
Field Name Data Type e.g.
AP 2 Date Date(yyyy/MM/dd)
+ 8 € R e Clearing Member ID | String
SEER LM Clearing Member String
Name
& B TR SR | Clearing Account String
Type
7 R R gL Clearing Account ID | String
RN Clearing Account String
Name
L5 ) Settlement Currency | String

(TWD ~ USD - Base

Currency)

R &

Initial Margin

Decimal(20, 4)

i uX e LR S

Liquidity Add-on

Decimal (20, 4)

#p b iRt £ (& B4 | Additional Margin Decimal(20, 4)
o) (Holiday Add-on)
o EEE(%E € | Additional Margin Decimal (20, 4)
RAREMIEFTH) | (CM Fails to Meet

Financial Criteria)
gt £ (&2 @ | Additional Margin Decimal(20, 4)

E 2R R)

(Other Situations
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Field Name Data Type e. g.
deemed Necessary by
TAIFEX)
AT Cash Margin Decimal (20, 4)
Balance*
7 B#EXFH H E | Non-Cash Collateral | Decimal(20, 4)
Value
7 H#EEFEAE | Used Non-Cash Decimal (20, 4)
£3F Collateral Value
7 BEF AL | Excess Non-Cash Decimal (20, 4)
i Collateral value
B3y REE Deposited Margin Decimal(20, 4)
Sl kE s Required Clearing Decimal(20, 4)
Margin
RIS E RFEE Excess Clearing Decimal(20, 4)
Margin
=% /%7 %#E &7 | Clearing/Client Decimal(20, 4)
¥z £33 & | Margin Shortage
(Cash)
% &3 R | Clearing Margin Decimal(20, 4)
3 £¥-M £ 3 | Shortage (Cash or
B RS Non-Cash Collateral)
ML - REE Required Client Decimal(20, 4)
Margin
RIE T FRE Excess Client Margin | Decimal (20, 4)
Z 2 i%EE3 L | Client Margin Decimal(20, 4)
3 £%-M 4573 | Shortage (Cash or
B Non-Cash Collateral)
Ri=Ev B4l & Position Decimal(20, 4)

)y Tlg
|
\\\?{r
<l
—

Concentration Add-on

Amount (Reference)

55




27. Ad-hoc Margin Deposit Notification (Account Level)

B  Report Name :
F07_021_001 Ad-hoc Margin Deposit Notification (Account Level)
B File Name :
F07_021_001_Clearing Member ID.csv
B Production Time :
After the intraday ad-hoc margin check notification is
authorized.

B  Production Frequency :

Daily
B Format :

Field Name Data Type e.g.
FALp Date Date(yyyy/MM/dd)
HH R R Clearing Member ID | String
BEER A Clearing Member String

Name
BB E 2 g Clearing Account String

Type
BB R R Clearing Account ID | String
SFEES LA Clearing Account String

Name
FE R Base Currency String
B4 7R & Initial Margin Decimal(20, 4)
R A | Decimal (20, 4)
ke Liquidity Add-on
¢ R & (& B4 | Additional Margin Decimal(20, 4)
o) (Holiday Add-on)
o EEE(%E € | Additional Margin Decimal (20, 4)
RARBMBBTH]) (CM Fails to Meet

Financial Criteria)
Fpe# £ (* 27 | Additional Margin Decimal (20, 4)
WEH 2B KR (Other Situations

deemed Necessary by

TAIFEX)
REREE/ AR Decimal(20, 4)
.. VM/ MTM
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Field Name Data Type e. g.

& ARG Cash Margin Balance | Decimal(20, 4)

7 RRESTFRRE Non-Cash Collateral Decimal (20, 4)
Value

7 HFESF A8 | Used Non-Cash Decimal(20, 4)

£ Collateral Value

7 RS AL | Excess Non-Cash Decimal(20, 4)

iF Collateral value

RrF REE Deposited Margin Decimal(20, 4)

Sl E s Required Clearing Decimal(20, 4)
Margin

RIESEFEE Excess Clearing Decimal (20, 4)
Margin

HH e Lk | Clearing Margin Decimal(20, 4)

L NER ¥ 1] Shortage

REE »FFEE Required Client Decimal(20, 4)
Margin

ARRE T REE Excess Client Margin | Decimal (20, 4)

%2 %% L7 L | Client Margin Decimal (20, 4)

BOF &% Shortage
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28. Backloading Margin Deposit Notification (Account Level)

B  Report Name :
F07_024_001 Backloading Margin Deposit Notification (Account
Level)
B File Name :
F07_024_001_Clearing Member ID.csv
B Production Time :
After system date change operation and the Require Margin
Check process.

B  Production Frequency :

Daily

B Format :
Wit A o
TP Date(yyyy/MM/dd)
SEER String
SEER LA String
LR 2 String
& B MR 2 RR B String
LHE S LA String
R String
MGT EEE Decimal(20, 4)
= P T it E R Decimal(20, 4)
iy Ems Decimal(20, 4)
Backloading % & %% £ | Decimal(20, 4)
ST A
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Field Name Data Type e. g
AL p Date Date(yyyy/MM/dd)
SHE R E Clearing Member ID | String
BEER LA Clearing Member String
L B o Clearing Account String
Type
& B tE 2 PR 5L Clearing Account ID | String
SR Ty Clearing Account String
5 e Settlement Currency | String
REF RESE Deposited Clearing Decimal(20, 4)
Margin
&P Bl ® 8 A | Next Day Settlement | Decimal(20, 4)
i3 Amount
Sl FHE s Required Clearing Decimal(20, 4)
Margin
Backloading & & i% Backloading Clearing Decimal(20, 4)
HEPERSTE :
Margin Shortage

i

59




29. IRS Fixing Affirmation Report

B Report Name :
F07_018_001 IRS Fixing Affirmation Report

B File Name:

F07_018_001_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily

B Format :
Field Name Data Type e.g.
S8 E R NE Clearing Member ID String
SEER LA Clearing Member Name String
LB SR B Clearing Account ID String
SRR LA Clearing Account String
SR s Product Type String
25 H CCP Trade ID String
T h R Trade Status String
F2EEOKEAY | Generated Activity String Q
Hod
TP Fixing Date String
G ErES Fixing Index String
TR Fixing Rate Decimal(9, 6)
A itp Payment Date String
A E P Settlement Amount String
FAEADp Accrual End String
IRS & 4 &%F Coupon Decimal (20, 4)
T K P Affirmation Date String
E e Already Fixed String
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30. NDF Fixing Affirmation Report

B  Report Name :
FO07_018_002 NDF Fixing Affirmation Report

B File

Name :
F07_018_002_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily

B Format :
Field Name Data Type e.g.
S8 E R NE Clearing Member ID String
SEER LA Clearing Member Name String
LB SR B Clearing Account ID String
SRR LA Clearing Account String
SR s Product Type String
25 H CCP Trade ID String
T h R Trade Status String
F2EEOKEAY | Generated Activity String Q
Hod
TP Fixing Date String
G ErES Fixing Index String
TR Fixing Rate Decimal(9, 6)
A itp Payment Date String
TR EIFE £% | Settlement Amount Decimal (20, 4)

i R

Affirmation Date

String

£FEe

Already Fixed

String
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31. Securities as Administrative Fee Monthly Report

B  Report Name :

F13_001 Securities as Administrative Fee Monthly Report

B File Name:
F13_001_Clearing Member ID.csv
B  Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.

SRR AR Clearing String 0960000
Member ID

& 5 R 2 EE Account Type String pj TR

= R B Clearing String 9000017
Account

poEp Date String(yyyy/MM/dd) | 2022/09/06

te = =8 4 | Non-Cash Decimal(19, 4) 25,714, 309

iF Collateral
Margin

- g Account Decimal(19, 8) 0. 05%
Management Fee
Rate

e E I Account Decimal(19, 4) 35
Management Fee

v g i | Bond Amount To | Decimal(19,4)

T ¥R £ 7R Be Interbank
Transferred

v geod i | Interbank Decimal(19, 4)

R Transfer Fee

v Fero 4 | The Balance of | Decimal(19,4) 42,000, 000

W

Book-Entry
Central
Government

Bonds
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Field

Name

Data Type e. g
v gero ek | Maintenance Decimal(19, 8) 0.007%
s aE R ¥ Fee Rate
¢ FagEaF e | Maintenance Decimal (19, 4) 8
s aE R Fee
7 RS ST | Securities As | Decimal(19,4) 43

BEvaw

Administrative

Fee

63




32. Clearing Service Fee Monthly Report

B  Report Name :

F13_002 Clearing Service Fee Monthly Report

B File Name:

F13_002_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.
LR S Account Type String B otR
p 2P Date String(yyyy/MM/dd) | 2022/09/06
e Registration Fee Decimal(19, 4) 0
iy Maintenance fee Decimal (19, 4) 0
LS LR B Netting Fee Decimal(19, 4) 0
TR EEES R Compression Fee Decimal(19, 4) 0
WS gy Position Transfer | Decimal(19,4) 0

Fee
R Foreign Exchange Decimal(19, 4) 0

Fee
1A Subtotal Decimal(19, 4) 0
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33. Clearing Account Clearing Service Fee Monthly Report

B  Report Name :

F13_002 Clearing Account Clearing Service Fee Monthly Report

B File Name:

F13_002_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :

Field Name Data Type e.g.
LR S Account Type String B otR
p 2P Date String(yyyy/MM/dd) | 2022/09/06
e Registration Fee Decimal(19, 4) 0
iy Maintenance fee Decimal (19, 4) 0
LS LR B Netting Fee Decimal(19, 4) 0
TR EEES R Compression Fee Decimal(19, 4) 0
WS gy Position Transfer | Decimal(19,4) 0

Fee
R Foreign Exchange Decimal(19, 4) 0

Fee
1A Subtotal Decimal(19, 4) 0
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34. Clearing Member Cash Collateral Interest List Report

B  Report Name :

F13_005 Clearing Member Cash Collateral Interest List Report

B File Name:

F13_005_Clearing Member ID_YYYY FH.csv (First Half Year)
F13_005_Clearing Member ID_YYYY_SH.csv (Second Half Year)

B Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Semiannual ly.

(Transaction date would approximately be sooner than Jan 15"

and Jul 15" respectively, after TAIFEX confirms. )

B Format :
Field Name Data Type e.g.
SRR AR Clearing Member ID | String 0960000
& 8 R 2 | Account Type String A7 oMR
i Bl Currency String o
p i Date String(yyyy/MM/dd) | 2022/09/06
FEAEF Interest Rate (%) |Decimal(12,4) 0. 0400
LE e AmERE(R) Cash Balance Decimal(20, 4) 100

Cash Collateral Decimal(19, 4) 0.005

Interest; Unit:
NTD
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35. Clearing Account Cash Collateral Interest List Report

B  Report Name :
F13_005_001 Clearing Account Cash Collateral Interest List
Report
B File Name :
F13_005_001_Clearing Account ID_YYYY_FH.csv (First Half Year)
F13_005_001_Clearing Account ID_YYYY_SH.csv (Second Half Year)
B Production Time :
After the end-of-day clearing process.
B  Production Frequency :
Semiannual ly.
(Transaction date would approximately be sooner than Jan 15"
and Jul 15" respectively, after TAIFEX confirms. )
B Format :
Field Name Data Type e.g.
SRR AR Clearing Member ID | String 0960000
& 8 R 2 | Account Type String A7 oMR
] Currency String o
pHp Date String(yyyy/MM/dd) | 2022/09/06
FEAEF Interest Rate (%) | Decimal(12,4) 0. 0400
s B¢ RMEBIE(R) Cash Balance Decimal (20, 4) 100
=5 A A (Rw/ Cash Collateral Decimal(19, 4) 0.005
) Interest; Unit:
NTD
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36. Cash Collateral Interest Details Report

B  Report Name :

F13_012 Cash Collateral Interest Details Report

B File Name:

F13_012_Clearing Member ID_YYYY FH.csv (First Half Year)
F13_012_Clearing Member ID_YYYY_SH.csv (Second Half Year)

B Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Semiannually.

(Transaction date would approximately be sooner than Jan 15"

and Jul 15" respectively, after TAIFEX confirms. )

Format :
Field Name Data Type e. g.
LR 2 Account Type String B otR
! Currency String o
5 % Exchange Rate Decimal (12, 6) 29. 656635
AP Calculation End String(yyyy/MM/dd) | 2022/09/06
Date
FE ¢ R HTh &4y Tk | CM Designed String
5 Interest Payment
Account
Rl dl L 3E Gross Interest Decimal(19, 4) 4820. 91
Bdefl L 83E (5 ) Gross Decimal(19, 4) 142972
Interest(TWD)
Fo AR Tax Decimal (19, 4) 482.09
BRI (5 ) Tax (TWD) Decimal(19, 4) 14297
Bl dl L2 3E Net Interest Decimal(19, 4) 4338. 82
Bfefl A EE(S %) Net Interest(TWD) | Decimal(19,4) 128675
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37. Clearing Account Cash Collateral Interest Details

Report

B  Report Name :

F13_012_001 Clearing Account Cash Collateral Interest Details

Report
B File Name:

F13_012_001_Clearing Account ID_YYYY_FH.csv (First Half Year)
F13_012_001_Clearing Account ID_YYYY_SH.csv (Second Half Year)

B  Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Semiannual ly.

(Transaction date would approximately be sooner than Jan 15"

and Jul 15" respectively, after TAIFEX confirms. )

Format :
Field Name Data Type e.g.
= 5 R 2 E R Account Type String pj R
ey Currency String o
e & Exchange Rate Decimal(12, 6) 29. 656635
AP Calculation End String(yyyy/MM/dd) | 2022/09/06
Date
FE ¢ R HTh &4y Tk | CM Designed String
5 Interest Payment
Account
Rl dl L 3E Gross Interest Decimal(19, 4) 4820. 91
Bdefl L 8 3E (5 %) Gross Decimal(19, 4) 142972
Interest(TWD)
Ir BARIR Tax Decimal(19, 4) 482.09
Frafsp (o) Tax (TWD) Decimal(19, 4) 14297
Bl dl L2 3E Net Interest Decimal(19, 4) 4338. 82
Bfefl A EEE( S %) Net Interest(TWD) | Decimal(19,4) 128675

69




38. IRS Clearing Service Fee Daily Report-Registration Fee

B  Report Name :

F13_025 IRS Clearing Service Fee Daily Report-Registration Fee

B File Name:

F13_025_Clearing Member ID.csv

B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
L Ep Novation Date String(yyyy/MM/dd) 2022/09/02
g4 azp Trade Start String(yyyy/MM/dd) 2022/09/06
Date(Effective
Date)
+ 8 ¢ R 5L Clearing Member String 0960000
ID
L 8 R 2 | Account Type String P} MR
& B TR SRR B Clearing Account | String 9000015
ID
SR NER SR o4 CCP Trade ID String 1R2022090200009
B RE Product Type String [RS_TWD
) Currency String o
He | p A4 | Fixed Leg Decimal (19, 2) 500, 000, 000
Principal
08P Maturity Date String(yyyy/MM/dd) 2023/09/06
T B KR Trade Status String N
R Registration Fee | Decimal(19,8) 5.00
Rate
e K Rate Decimal (12. 6) 1
A Registration Fee | Decimal(19,4) 2500
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39. NDF Clearing Service Fee Daily Report-Registration Fee

B  Report Name :

F13_025_001 NDF Clearing Service Fee Daily Report-Registration

Fee
m File Name :

F13_025_001_Clearing Member ID. csv

B Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Daily.
B Format :
Field Name Data Type e.g.
YR Novation Date String(yyyy/MM/dd) 2022709702
4 3p Trade Start String(yyyy/MM/dd) 2022/09/06
Date(Effective
Date)
+ 8 ¢ R 5L Clearing Member String 0960000
ID
L 8 R 2 | Account Type String H
& B TR SRR B Clearing Account | String 9000015
ID
SBNE SRS IR 2:S CCP Trade ID String ND2022090200009
B iRE Product Type String NDF_USD_TWD
A Base Currency String USD
AL EIE Fixed Leg Decimal (20, 4) 500, 000, 000
Principal
Y0P Maturity Date String(yyyy/MM/dd) 2023/09/06
T B R Trade Status String N
R Registration Fee | Decimal(19,8) 5.00
Rate
e K Rate Decimal(12, 6) 1
i Registration Fee | Decimal(19,4) 2500
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40. Clearing Service Fee Daily Report-Maintenance Fee

B  Report Name :

F13_026 Clearing Service Fee Daily Report-Maintenance Fee
B File Name :

F13_026_Clearing Member ID.csv
B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.

B Format :
Field Name Data Type e.g.
p i Date String(yyyy/MM/dd) 2022/09/02
SEER Clearing Member ID String 0960000
BEE SR Account Type String B
B E R 2R Clearing Account ID String 9000015
2R 200N CCP Trade ID String [R2022090200009
B E Product Type String IRS_TWD
] Currency String o
HxflF=4p ~4& |Fixed Leg Principal Decimal 500, 000, 000
iy F(~/FH) Maintenance Fee Rate Decimal 5.00
wEE R Maintenance Fee Decimal 2500
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41. Clearing Service Fee Daily Report-Netting Fee

B  Report Name :

F13_027 Clearing Service Fee Daily Report-Netting Fee
B File Name :

F13_027_Clearing Member ID.csv
B Production Time :

After the end-of-day clearing process.

B Production Frequency :

Daily.

B Format :
Field Name Data Type e.g.
i34 »cp ¥ | Netting Event Date String(yyyy/MM/dd) 2022709702
2R T I ) Netting Category String b
SEER Clearing Member ID String 0960000
L~ Account Type String P otR
LB 2R B Clearing Account ID String 9000015
EREZORE Terminated CCP Trade ID | String 1R2022090200009
BEEg&m %4 | Number of Contract String 1
#x Terminated
Fra 2R x| New CCP Trade ID String [R2022091500009
FHE L Pp ~% | New Contract Principal | Decimal 500, 000, 000
LTk Netting Fee Decimal 0
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42. Clearing Service Fee Daily Report-Position Transfer Fee

B  Report Name :

F13_028 Clearing Service Fee Daily Report-Position Transfer

Fee

B File Name:

F13_028_Clearing Member ID.csv
B  Production Time :

After the end-of-day clearing process.

B  Production Frequency :

Daily.
B Format :
Field Name Data Type e. g.
WM 4 2cp | Position Transfer | String(yyyy/MM/dd) 2022709702
Effective Date
#4558 ¢ R 5 | Transferor String 9999999
Clearing Member
ID
# A 2y 2% | Transferor String
A Clearing Account
Type
#d > 2y 2k | Transferor String V13T000
5 Clearing Account
# %8¢ R % | Transferee String 0960000
Clearing Member
ID
#% r~ > 284 | Transferee String Aj MR
A Clearing Account
Type
#H > 2EE Stk | Transferee String 9000015
B Clearing Account
#hgyz g | Transferor CCP String IR2022090200009
Trade ID
Wi H T G Number of String 1
Contract
Transferred
3R A% A ) Position Transfer | String T

Category

74




Field Name Data Type e. g
Sk RS R New CCP Trade ID | String IR2022091500009
WLy Position Transfer | Decimal 0

Fee
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43. Clearing Service Fee Daily Report-Foreign Exchange Fee

B Report Name :
F13_029 Clearing Service Fee Daily Report-Foreign Exchange Fee
B File Name :
F13_029_Clearing Member ID.csv
B Production Time :
After the end-of-day clearing process.
B  Production Frequency :
Daily.
B Format :
Field Name Data Type e.g.
p Date String(yyyy/MM/dd) | 2022/09/02
+ 8 ¢ R REL Clearing Member ID | String 0960000
= 5 tR 2 g Account Type String A7 oMR
& B TR SRR B Clearing Account String 9000015
ID
42w #i Foreign Exchange String 1
Count
s F 5 Foreign Exchange Decimal 0
Fee Rate
EX S ¥ Foreign Exchange Decimal 0
Fee
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IV. Appendix

Version Difference

110. 2. 23 Version 1.0.0

111.3.23 Version 1.1.0
Add Introduction and update following reports format: F02_001_001, F02_001_002,
F02_001_003, F02_001_004, F08_001_001, F08_002_001, F08_003_001 and F09_015_001.

111.9.15 Version 1.1.1

Update following reports format: F07_008, F07_014 and F08_001_001.

Add following reports format: F02_002_001, F02_002_002, F02_003_003, F02_003_004,
F02_003_005 and F02_003_007

111.10. 28 Version 1.1.2

Update following reports format: F02_001_001, F02_001_002, F02_001_003,
F02_001_004, F02_002_001, F02_002_002, F02_003_003, F02_003_004, F02_003_005 and
F02_003_007.

Add following reports format: F13_001, F13_002, F13_005, F13_012, F13_025, F13_026
F13_027, F13_028 and F13_029.

111.12.20 Version 1.1.3

Update following reports format: F02_001_001, F02_002_001 and F02_002_002
Delete following reports format: F02_001_002, F02_001_003, F02_001_004,
F02_003_003, F02_003_004, F02_003_005 and F02_003_007.

Add following reports format: F02_004_001.

112.1.5 Version 1.2.1
Add following reports format: F13_002_001, F13_005_001, F13_012_001 and
F13_025_001.

112.1.30 Version 1.2.2
Add following reports format: F02_001_002, F02_002_003, F02_002_004, F02_000_001,
F02_000 002 and F14_002_002.

112. 2. 14 Version 1.2.3
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Add following reports format: F07_019_002, F07_020_002, F07_021_002, F07_024_002,
F07_019_001, F07_020_001, F07_021_001, F07_024_001, F07_015, F07_018_001,
F07_018_002 and F08_001_002.

Update following reports format: F08_001_001, F08_002_001 and F08_003_001.

78



