
 

 

 

 

 

 

 

 

 

 

 

Secur Report Module 

Userôs Guide  

2009-10-13



 

  2(25) 

Table of Contents 

 

 

SECUR APPLICATION  ............................................................................................................................................................. 3 

HOW TO ACCESS THE REPORTS .................................................................................................................................................. 3 

CONFIGURING THE RM REPORT WINDOW .................................................................................................................................. 3 

REPORT STRUCTURE .............................................................................................................................................................. 5 

FLOW CHART ............................................................................................................................................................................. 5 

PATH OF A TRADE ...................................................................................................................................................................... 5 

REPORTS IN DETAIL  ............................................................................................................................................................... 7 

TRADES ...................................................................................................................................................................................... 7 

CHANGE OF POSITIONS ............................................................................................................................................................... 8 

TRADE EXCEPTIONS ................................................................................................................................................................... 9 

FUTURE MARK-TO-MARKET .................................................................................................................................................... 10 

MARGIN DATA  ......................................................................................................................................................................... 11 

POSITIONS ................................................................................................................................................................................ 12 

MARGIN REQUIREMENTS ......................................................................................................................................................... 13 

COLLATERAL ............................................................................................................................................................................ 14 

EXERCISE AND CLOSING .......................................................................................................................................................... 15 

POSITIONS NOT EXERCISED ...................................................................................................................................................... 16 

SERIES AUTOMATICALLY EXERCISED ...................................................................................................................................... 17 

PHYSICAL SETTLEMENT ........................................................................................................................................................... 18 

CASH SETTLEMENT .................................................................................................................................................................. 19 

HOW TO E-MAIL REPORTS TO CLIE NTS ........................................................................................................................ 20 

EXCEL VERSION  ..................................................................................................................................................................... 22 

GLOSSARY ................................................................................................................................................................................ 23 



 

  3(25) 

Secur Application  

How to Access the Reports  

The reports are accessed in SECUR by choosing the ñClearingò menu and then ñRM Reportò. (See figure 

below). 

 

 

Configuring the RM Report window  

The RM Window can initially contain many unnecessary columns. To hide columns, right click anywhere 

inside the window and choose ñColumnsò. 
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Highlight the columns that you want to hide then click on ñRemoveò. The recommended columns to be 

displayed are ñMemberò, ñNameò, ñTemplate descriptionò, and ñFile extensionò. (See figure below). 

 

 
 

 

Opening a Report 

Search for available reports by selecting a date and clicking on ñSearchò. To open a report, click on it 

once to select it, then right-click and select ñOpenéò. Depending on file extension the report will now be 

open in Excel or in Adobe Acrobat/Adobe Acrobat Reader (depending on which is the default .pdf 

application on your computer).  
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Report Structure  

Flow Chart  

The figure below shows the report structure and the flow of information. 

 
 

Path of a Trade  

When a trade is executed on the exchange, it appears on Trades and Change of Positions. The fees 

associated with the trade are summarized on Cash Settlement on the settlement date. Trades that are 

rectified during the day, given up, or changed show up on Trade Exceptions. 

All end-of-day positions are listed in detail on Positions, and all futures are also listed on Future Mark-to-

Market where the daily cash settlement is calculated. The mark-to-market amounts are also summarized 

on Cash Settlement on the settlement date. 

Margin Data is a broadcast report (i.e. a report that is not specific to any one member) that shows all the 

parameters that are included in the margin calculations for all series. The margin requirements are shown 

on Positions for individual positions, on Margin Requirements for each account, and on Collateral for 

each member. 

Series Automatically Exercised is another broadcast report. It shows all options that the Exchange will 

exercise on behalf of its members, unless a holder of an option denies automatic exercise. When options 
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are exercised, whether automatically or by request, they show up on Exercise and Closing. Forwards that 

expire and futures with physical settlement also show up on Exercise and Closing. Options that expire 

without being exercised show up on Positions Not Exercised. In other words, all options that expire will 

either end up on Exercise and Closing or Positions Not Exercised. The settlement of the futures, forwards, 

and options that were exercised or closed will either be summarized on Cash Settlement (for cash settled 

contracts) or on Physical Settlement (for deliverable contracts). 
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Reports  in detail  

Tr ades  

Overview 

This report shows all trades that have been made on a Trading Account (TA) or Integrated Trading & 

Clearing Account (TCA) on a specific date. The report starts with a member-level summary and follows 

with details for each account. Accounts are separated by page breaks and the trades are grouped by 

market. Clearing Accounts (CA) will not show up on this report (see the Change of Positions report). 

 

 
 

Information  

For each trade the report shows the series, ISIN, date and time of the trade, trade number, buy or sell, 

quantity, price, type, open or close, group, premium, fee, settlement date, and currency. The summary 

shows settlement amount, premium, fee, total, settlement date, and currency by instrument type. 
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Change of Positions  

This report shows all changes that have been made on a Clearing Account (CA) or Integrated Trading & 

Clearing Account (TCA) on a specific date. The report starts with a member-level summary and follows 

with details for each account. Accounts are separated by page breaks and the series are grouped by 

market.  

 

 
 

Information  

For each clearing account with activity the report shows the series, ISIN, beginning long/short balance, 

date and time of the trade, trade number, buy or sell, quantity, price, type, open or close, group, fee, 

settlement date, currency, and ending long/short balance. The summary shows beginning balance, traded 

volume, ending balance, fee, settlement date, and currency by series. 

 

Note! 

Fees that are charged to the trading account will not appear on this report. Only fees that are specifically 

charged to the clearing account appear on this report. For TCA accounts, fees will either appear on the 

Trades report or on the Change of Positions report depending on whether fees are normally charged to the 

trading account or the clearing account. 
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Trade Exceptions  

Overview 

This report shows all accounts where a give up, take up, rectify trade, or a position transfer has been 

made on a specific date. 

 

 
 

Information  

For each trade the report shows the series, ISIN, trade number, date and time, quantity, price, and other 

party/reason. 

 

Note! 

Give Ups will only appear on Trade Exceptions if trades are given up the same day, but also on Trades if 

the give up is made on a subsequent day (with type Trf).  

Take Ups will always be shown on both Trade Exceptions and Trades (with type Stn).  

Trades rectified during the trade date will only show up on Trade Exceptions. 

Trades rectified later than the actual trade date will not show up on the report but appear on Trades as a 

reversed trade (with type Rvs).  

Position Transfers will always appear on both Trade Exceptions and on Change of Positions.  
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Future Mark - to - Market  

This report shows mark-to-market on all futures that have been registered on a Clearing Account (CA) or 

Integrated Trading & Clearing Account (TCA) on a specific date. The report starts with a member-level 

summary and follows with details for each account. Accounts are separated by page breaks and the series 

are grouped by market. 

 

 
 

Information  

For each position and trade on a certain market the report shows the series, date/time, trade number, 

beginning and ending balance, buy and sell, quantity, previous fixing price and trade price, mark-to-

market, mark-to-market settlement date, fee, fee settlement date, and currency. 

 

Note! 

Fees that are charged to the trading account will not appear on this report. Only fees that are specifically 

charged to the clearing account appear on this report. For TCA accounts, fees will either appear on the 

Trades report or on the Change of Positions report depending on whether fees are normally charged to the 

trading account or the clearing account. 
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Margin Data   

This report lists all series traded at the exchange and shows the data used for margin calculations. At the 

top of the report all relevant exchange rates (also inverted) are enclosed followed by all risk data. In order 

to see the calculated margin requirement related to own positions the reports Margin Requirement and 

Positions are to be used.  

 

 
 

 

Information  

For each market the report shows the series, parameter up and down, closing prices with bid, ask and 

margin settle, valuation interval with mid, low and high, margin per sold contract, currency, closing 

volatility, low volatility, and high volatility.    
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Positions  

This report shows all positions that were held on a Clearing Account (CA) or Integrated Trading & 

Clearing Account (TCA) at the end of a specific date. It also shows the required margin in the trade 

currency for each position registered on a certain clearing account and ends with a Total Margin 

Requirement in the pledge currency. The report ends with a Total Margin Member specified in the 

currencies in which the member will pledge collateral. For a briefer overview of the margin requirement 

per clearing account the report Margin Requirement is to be used.  

 

 
 

Information  

For each currency the report shows market, series, ISIN, long and short, market value, payment margin, 

delivery margin, naked margin, required margin, how much an option is in-the-money, and closing date.  
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Margin Requirements  

This report specifies all Clearing Accounts (CA) and Integrated Trading and Clearing Accounts (TCA) 

for a specific date. It also shows the market value for each account and the required margin both in trade 

currency and in pledge currency. At the end of the report the margin requirement summarizes to a Grand 

Total specified in the pledge currency. In order to see a more detailed margin specification per account 

the report Positions is to be used.  

 

 
 

Information  

For each clearing account the report shows market value, required margin in the trade currency, required 

margin in the pledge currency, and a column that specifies all accounts that are not included in the total 

summary.  
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Collateral  

This report is to be used by the Collateral Institutes and specifies the margin requirements of direct 

pledging clearing accounts (CA) and trading members that should be collected by the Collateral Institute 

at a specific date.  

 

 
 

Information  

For each pledging member the report shows the required margin in the trade currency, the security 

volume if this is used by a member, and the net required margin in the pledge currency.  
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Exercise and Closing  

This report specifies all Clearing Accounts (CA) and Integrated Trading and Clearing Accounts (TCA) 

for a specific date. It also shows all options, forwards and futures that have been exercised/assigned and 

closed. The report begins with a summary which shows the total amount of contracts exercised/assigned 

and closed per series. The summary ends with total settlement amounts per currency. In order to see all 

series not exercised this information is enclosed on the report Positions Not Exercised. All series with the 

same expiration/closing date will appear on either Exercise and Closing or Positions not Exercised. This 

does not include cash settled futures which appear on none of those two reports but only on Future Mark-

to-Market as the last day of the contracts just include another Mark-to-Market. 

 

 
 

Information  

For each clearing account the underlying, series, group, fixing price, trade number, buy and sell, 

propagation, quantity, to order, to deliver, settlement amount, delivery date, cash settlement amount, fee, 

settlement date for fee, and currency. 

  

 

 


















