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Presentation of Genium INET Reports 
 
Introduction 
In order to get an overall understanding of the report structure, reports in this section are divided according to their 
business entity. They are derived from the following feeds: 
 
1. Cash Settlement 
2. Margin & Collateral 
3. Physical Settlement 
 
In addition, reports that are not directly linked to the areas above are presented separately. Those are: 
 
4. Broadcast reports 
5. Position and Trade reports 
 
Furthermore, each report has been divided into one of three different colors: 
 

Light blue for reports that include both equity and fixed income products. 

Dark Blue for reports that include only fixed income products. 

Red for reports that include only equity products. 
 
Some reports have booth End-of-day and Intraday versions. Those are displayed as shown in figure 2. 
 
There is also a hierarchical classification, where a report above an arrow means that data in that report is derived 
from the report(s) on the lower level. 
 

 
Each individual report will be presented in detail in the next section of this document. 
 

Report Layout 
Reports are primarily sorted by account number and separated by page breaks. Some reports also have a sum-
mary in the beginning showing the aggregated member totals. 
 
 

Figure 1 
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Cash Settlement 
 
The Cash Settlement report shows the participant’s total cash flows for each currency. Transactions generating 
these cash flows can be found on several detailed reports. 
 

 
The table below presents most common types of cash flows and corresponding reports. 
 
List of cash flows and reports 
Cash flow type Report 
Assignment fee Exercise and Closing 
Closing fee Forwards Mark-to-Market | Future Mark-to-Market 
Delivery fee Physical Settlement Fixed Income 
Discount Volume Discounts Fixed Income 
Exercise fee Exercise and Closing 
Interest payment Swap Flow 
Manual payment Cash Settlement 
Mark-to-Market Exercise and Closing | Forwards Mark-to-Market | Future Mark-to-Market 
Premium Trades 
Trade fee Repo Trades Clearing Account | Trades 

 

Figure 3 
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Margin and Collateral 
 
The Positions report shows each position and its required margin. The Margin Requirement report shows the total 
margin for each account, and the Collateral report shows the total margin for each member and direct pledge ac-
counts. 
The Collateral report is used by collateral institutions and the Margin Requirement and Positions reports are used 
by members. 
 

Figure 4 
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Physical Settlement 
 
The Physical Settlement report shows the settlement of stocks that results from equity futures, forwards, and op-
tions. Details for those transactions are found on the Exercise and Closing report. The Physical Settlement Fixed 
Income report shows settlement of bonds resulting from fixed income forwards. The Repo Physical Settlement 
report shows the settlement of bonds resulting from repo trades. 
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Positions and Trade Reports 
 
The reports in the left column are various position reports and the reports in the right column are trade reports. 
 

Figure 6 

 
Broadcasted Reports 
 
These reports are not member specific but broadcasted to all market participants. 
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Report Formats 
 
The reports are produced in Portable Document Format (pdf), Microsoft Excel (xls), and in some cases Comma 
Separated Values (csv). 
 
Pdf and xls reports include the same data but there are no totals in the xls reports. Instead, xls reports have all 
data listed in columns to make customized sorting and totaling easy. 
 

 
At the top of the xls report, users find the report name, member prefix, and date. As figure 9 shows, all report head-
ings in the pdf-version have their own columns in xls. 

Figure 9 
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Description 
The Long column shows the number of bought contracts on the account. The Amount following the number of 
bought contracts is the total settlement amount for those bought contracts. The Short column shows the number 
of sold contracts followed by the total settlement amount of sold contracts. The Net column shows long minus 
short number of contracts and the Amount-column shows the net settlement amount of bought and sold contracts. 
 

Good to know… 
When the net is zero in any column then nothing is displayed. 

When a trade is made and then moved or annulled, the series name will not disappear from the report. There-
fore, it is possible that a series is followed by a completely blank row. 

Accumulated Amounts Clearing/Trading Accounts 
 
Overview 
Accumulated Amounts Clearing Accounts 
This report shows the accumulated and net positions of fixed income forwards (figure 10). 
 
Accumulated Amounts Trading Accounts 
This report shows the accumulated and net trades of fixed income forwards. 
 

Figure 10 
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Cash Settlement 
 
Overview 
This report shows the total amount that should be paid to or received from the Clearing House. 
 

 
Description 
All amounts that should be paid or received are grouped by Settlement Product and listed for each Currency. 
There are page break between all currencies. Positive amounts will be received from the Clearing House and 
negative amounts should be paid to the Clearing House. The Member column shows for which participants the 
payments are made. The Event and Class columns show what have triggered the payment. 
 
List of events and classes 
Event Class Explanation 
Assign Fee Fees for an assigned short position 
Closing Fee Fees for closing of forwards and futures positions 
Closing Settlement Cash settlement for closing of forwards. 
Exercise Fee Fees for exercising a long position 
Manual Fee Fees entered by the Clearing House 
Market Settlement Settlement Mark-to-Market of Forwards or Futures 
Rectify Fee Reversed fee as a result of cancellation or move 
Rectify Settlement Reversed settlement as a result of cancellation or move 
Trade Fee Trading Fees 
Trade Settlement Option premiums 

 

Good to know… 
This report is created by settlement date as opposed to most other reports that are created by business date. 

Details for manual fees are specified on the last page of the report. 

Figure 11 
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Description 
This report is used by Collateral Banks to see the margin requirement for each member and direct pledge ac-
count. All the amounts in the report are stated in the Pledge Currency regardless of the Trade Currency. The Re-
quired Margin column shows the calculated margin requirement for each currency the member or direct pledge 
account hold positions in. The Security Volume is a bank guarantee or equivalent held by the Clearing House and 
the Net Required Margin is the amount that the member or account have to pledge to the Collateral Bank. 
 

Intraday version 
An intraday version of this report is available. The calculation time and calculation number are displayed below 
the header. The first generated intraday report for each day has calculation number (version) 1. 
 

Updates 
The intraday report has been added. 

Collateral 
 
Overview 
This report shows the total margin requirements for members and direct pledge accounts.    
 

Figure 12 
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Exercise and Closing 
 
Overview 
This report shows all options that are exercised and future and forward contracts that expire. 
 

 
Description 
Shares to order or to deliver are summarized by underlying. If options or forwards are cash settled the settlement 
amount will appear in the Cash Settlement column. Cash settled futures will not be included on this report since 
the final settlement is shown on the Future Mark-to-Market report. 
 
When Fixed Income options that have forwards as underlying are exercised the ‖To Order‖ and ‖To Deliver‖-
columns will represent the number of new contracts that are created. A footnote will state that new contracts have 
been created in the underlying forward. 
 

Good to know… 
This report is grouped by underlying since the same underlying can be cleared in different markets. For example, 
Ericsson options are cleared in both Swedish Stock (standardized market) and Swedish TMC Stock (tailor made 
clearing). 
 

Figure 13 
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Forward Mark-to-Market Fixed Income 
 
Overview 
This report shows cash settlement for fixed income forwards. 
 

 
Description 
These forwards are marked-to-market on two different occasions; at month-end (figure 14) and at closing (figure 
15). Applicable fees are charged at both occasions and rebates are given to eligible accounts at closing. The re-
port shows a beginning balance for positions that have been marked-to-market to the previous fix (with exception 
of FRA-contracts that are always marked-to-market trade by trade), and each new trade since the last monthly 
mark-to-market. The Mark-to-Market column shows the undiscounted profit/loss for the series since the trade or 
previous mark-to-market. For each series and each account, there is a discounted summary of the mark-to-
market amount and fees (figure 14). 
At closing, there is a summary of fee refunds for each series. The total settlement for each series is made up of 
the mark-to-market amounts, fees, and fee refunds (figure 15). 

Figure 14—Forward Mark-to-Market Fixed Income report at month-end 

Undiscounted mark-to
-market amounts for 
positions and trades. 

Undiscounted fees 
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mark-to-market and 
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Figure 15—Forward Mark-to-Market Fixed Income report at closing 

 
Good to know... 

A reversing trade is created when a deal or trade is rectified or given-up after it has already been marked-to-
market. In that case, an astrix will appear to the right of the currency. 

The total quantity shows the number of contracts that have been marked-to-market, not the ending balance. 
(See Accumulated Amounts Clearing Account or Positions for the held/written positions) 
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Future Mark-to-Market 
 
Overview 
This report shows mark-to-market amounts and fees on futures. 

 
Description 
The first row for each series shows the beginning balance and then the mark-to-market for those contracts based 
on the fix vs. previous fix. On subsequent rows the new trades are listed with mark-to-market amounts based on 
the fix vs. the trading price. The ending balance shows the number of contracts for each series that will be carried 
forward to the next day. 
 

Good to know... 
Trading fees will not appear on this report. Those will be displayed on the Trades report. 
 

Updates 
The ‖fee‖ column has changed name to ‖Closing fee‖ to clarify that only fees associated with closing of contracts 
are included on this report. 

Figure 16 
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Interest Rate Swap 
 
Overview 
This report shows all future swap flows. 

ACCOUNT;SE;MEM;OI;;;;;;;;;; 

STARTDATE;VALUEDATE;FIXED/FLOAT;PAY/RECEIVE;NOMINAL;CURRENCY;DAYS-PERIOD;DAYS-YEAR;RATE;SPREAD;CONSIDERATION;TRP-

NUMBER;CASHFLOWTYPE;MEMBER-REF 

2010-11-23;2011-02-23;FLOAT;REC;250000000;SEK;92;360;1,583;0;1011361,11;88G356A33466B12;SWAPFLOW;Test MEM                   

2010-12-13;2011-03-14;FLOAT;REC;250000000;SEK;91;360;1,805;0;1140659,72;483F932B800G520;SWAPFLOW;Test MEM                   

2011-02-23;2011-05-23;FLOAT;REC;250000000;SEK;89;360;0;0;0;88G356A33466B12;SWAPFLOW;Test MEM                   

2011-03-14;2011-06-13;FLOAT;REC;250000000;SEK;91;360;0;0;0;483F932B800G520;SWAPFLOW;Test MEM                   

2010-10-17;2011-10-17;FIXED;PAY;250000000;SEK;360;360;4,45;0;11125000;88G356A33466B12;SWAPFLOW;Test MEM                   

2011-05-23;2011-08-23;FLOAT;REC;250000000;SEK;92;360;0;0;0;88G356A33466B12;SWAPFLOW;Test MEM                   

2010-09-13;2011-09-13;FIXED;PAY;250000000;SEK;360;360;2,965;0;7412500;483F932B800G520;SWAPFLOW;Test MEM                   

2011-06-13;2011-09-13;FLOAT;REC;250000000;SEK;92;360;0;0;0;483F932B800G520;SWAPFLOW;Test MEM                   

2011-09-13;2011-12-13;FLOAT;REC;250000000;SEK;91;360;0;0;0;483F932B800G520;SWAPFLOW;Test MEM                   

2011-12-13;2012-03-13;FLOAT;REC;250000000;SEK;91;360;0;0;0;483F932B800G520;SWAPFLOW;Test MEM                   

2012-03-13;2012-06-13;FLOAT;REC;250000000;SEK;92;360;0;0;0;483F932B800G520;SWAPFLOW;Test MEM                   

2011-11-16;2012-11-16;FIXED;PAY;250000000;SEK;360;360;2,965;0;7412500;483F932B800G520;SWAPFLOW;Test MEM                   

2012-06-13;2012-09-13;FLOAT;REC;250000000;SEK;92;360;0;0;0;483F932B800G520;SWAPFLOW;Test MEM                   

Figure 17 

 
Good to know… 
This report is only available as a csv file. 
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Margin Data 
 
Overview 
This report shows the data that is used for margin calculations. 
 

Figure 18 

Figure 19 

 
Description 
The first page of the report shows the exchange rates that are used when converting positions or pledged collat-
eral from one currency to another (figure 18). On the remaining pages the series are listed by Market with all the 
data that is used when calculating margin requirements (figure 19). 
 

Good to know… 
This report is not member specific. To see margin requirements relating to specific positions, use the Positions 
report. 
 

Updates 
The column ‖Margin Class‖ has been added to accommodate the new feature of Genium Risk. 

The ‖Parameter %‖-columns have been removed since the Valuation Interval is already displaying the high and 
low evaluation points. 

The column heading ‖Closing Prices‖ has been renamed to ‖Margin Prices‖ to clarify that the prices are not 
associated with the order book. 

The column heading ‖Closing Volatility‖ has been changed to ‖Mid Volatility‖. 



Reports 

 21 

Margin Requirement 
 
Overview 
This report shows the margin requirement for each account. 
 

Figure 19 

 
Description 
This margin requirement is first stated in the Trade Currency and then converted into the Pledge Currency. The 
Grand Total Pledge Currency amount at the bottom of the report is what the member needs to pledge to the col-
lateral bank. 
 

Intraday version 
An intraday version of this report is available. The calculation time and calculation number are displayed below 
the header. The first generated intraday report for each day has calculation number (version) 1. The intraday re-
port has one additional column then the end-of-day version. The column ‖Part to Pledge‖. 
 

Updates 
The heading ―Clearing Account‖ has been changed to ―Margin Calculation Account‖. 

The intraday report has been added. 

Figure 20 
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Physical Settlement 
 
Overview 
This report shows stocks that should be physically settled due to exercise of options and expiration of forwards 
and futures. 
 

 
Overview 
Stocks are sorted by Currency and To Order/To Deliver. The Quantity column shows how many shares that are to 
be ordered/delivered and the Settlement Amount shows the payment. 
 

Good to know… 
Use the Exercise and Closing report to see details of which accounts and series that have caused the settle-
ment. 

The Trade Date is actually the exercise date for options and the expiration date for forwards and futures. 

Figure 21 
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Physical Settlement Fixed Income 
 
Overview 
This report shows the bonds that are to be received/delivered when forward contracts expire and the fees charged 
in connection with physical settlement. 
 

 
Description 
The first section of the report (figure 22) shows the nominal value of bonds to deliver/receive. Since it’s not possi-
ble to instruct settlement of more than SEK 500 million per transaction, the total nominal settlement is broken 
down into lots of 500 as far as possible. These amounts along with the bonds and settlement amounts are filled 
out manually on the report which is then faxed to NASDAQ OMX. 
 
The second section of the report shows the fees charged in connection with physical settlement per account 
(figure 23). 

‖OM‖ is the 
NASDAQ OMX 
Clearing House 

The OI (Own Inventory) 
account is responsible for 
delivering the bonds. 

Figure 22 

Figure 23 
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Positions 
 
Overview 
This report shows all positions on a Margin Calculation Account and the required margin to be pledged. 

 
Description 
The report shows the Series, Long and Short positions, Market Value, and the margins. Payment Margin is collat-
eral for an upcoming payment, usually a loss on a cash settled contract. Delivery Margin is collateral for an up-
coming delivery. The Naked Margin is the theoretical margin if a contract is held in isolation and the Required 
Margin is what actually needs to be pledged for a series considering other positions held on the same Margin Cal-
culation Account. The Total Margin Underlying and Total Margin Currency are stated in the trade currency and the 
Total Margin Requirement for Account is the total converted to the pledge currency.  
 

Good to know… 
The Margin Calculation Account may be different from the Position Account when margin propagation is used. 
 

Intraday version 
An intraday version of this report is available. The calculation time and calculation number are displayed below 
the header. The first generated intraday report for each day has calculation number (version) 1. 
 

Updates 
The heading ―Clearing Account‖ has been changed to ―Margin Calculation Account‖. 

The intraday report has been added. 

Figure 24 
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Positions Non-Propagated Margin 
 
Overview 
This report shows positions on the Position Account regardless of margin propagations. 
 

 
Description 
The report shows the Series, Long and Short positions, Market Value, and theoretical margins. 
 

Good to know… 
This report is only generated for accounts that use margin propagation. 

The required margin on this report should not be used for pledging collateral, since the required margin may 
change due to propagation. 

 

Intraday version 
An intraday version of this report is available. The calculation time and calculation number are displayed below 
the header. The first generated intraday report for each day has calculation number (version) 1. 
 

Updates 
This report is new. 

Example of Position Accounts that propagate 
margins to a Margin Calculation Account. 

Figure 25 

Figure 26 
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Positions Not Exercised 
 
Overview 
This report shows all options that expire without being exercised or assigned. 
 

 
Description 
The expired series are grouped by Underlying. The fixing price is the value that is used to determine if a series is 
in the money or not. 
 

Good to know… 
All series, except for cash settled futures, will appear on either the Exercise and Closing report or Positions Not 
Exercised at expiration. Cash settled futures will only appear on the Future Mark-to-Market report. 

If a user has actively denied exercise for an in-the-money option that would otherwise have been exercised by 
the Clearing House, it will say ‖Yes‖ in the Exercise Denied column. 

Figure 27 
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Repo Physical Settlement 
 
Overview 
This report shows the physical settlement that results from Repo trades. 
 

Figure 28  
Description 
Bonds are sorted by Settlement Date and To Order/To Deliver. The Quantity column shows how many bonds that 
are to be ordered/delivered and the Settlement Amount shows the payment. 
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Repo Trades/Repo Trades Clearing Account 
 
Overview 
Repo Trades 
This report shows the Repo trades that are placed on a trading account (figure 29). 
 
Repo Trades Clearing Account 
This report shows the Repo trades that are propagated to a clearing account (figure 30). 
 

Figure 29 

Figure 30 

 

Description 
The report is grouped by market and lists all trades by time. 
 

Good to know… 
This report will be generated hourly when a trade has been made the same day. 

New reports will be generated hourly, showing today’s trades, even though no new trades have been made 
since the last hourly report was produced. 
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Series Automatically Exercised 
 
Overview 
This report lists all standardized stock options that are in-the-money and will be exercised by the Clearing House. 
 

 
Description 
The Fixing Price is the value of the underlying/fixing series according to the Clearing House and the ITM% shows 
how many percent in-the-money each option series is. 
 

Good to know… 
This report is broadcasted to the entire market and does not take into account individual members’ positions. 

If a member has a long position in any of the options on the report that they don’t want to be exercised, they 
need to deny the exercise according to the Rules & Regulations. 

If a member wants to exercise a long position in any option that does not appear on the report, they need to 
request exercise according to the Rules & Regulations. 

This report will usually be available within 1 hour of closing on the expiration date. 

Figure 31 
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Series Information 
 
Overview 
This report lists series and corresponding attributes. 
 

Figure 32 

 
Description 
In the first column are the names of the Series the way they appear in the Genium INET system and on reports. 
Series parameters are broken down into the other columns to give an easy to understand overview of the con-
tracts. 
 

Good to know… 
This report is broadcasted to the entire market and does not take into account individual members’ positions. 
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Swap Flow 
 
Overview 
This report shows the two cash flows closest in time. 
 

Figure 33 

 
Good to know... 

Trades which becomes terminated are no longer in the Swap flow report. 
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Trade Exceptions 
 
Overview 
This report shows deals and trades that have been given/taken up or rectified. 
 

 
Description 
The report sorts transactions under categories, such as Give-Up Trades, Take-Up Trades, Rectified Trades, and 
Positions Transfers/Auto netting. Give-ups and take-ups will always show up on the report regardless of if they 
happen on the trade date or on a subsequent date. The giving/receiving account will be stated as well as the 
counterparty. 
 
Rectify trades will only show up if the rectification occurs on the trade date. When an account is stated under Rea-
son, then the trade has been moved to that account. If it says ‖Changed‖, then it means that the deal (price, quan-
tity, or buy/sell) has changed. For Position Transfers the Reason column shows the receiving account. 
 

Good to know… 
This report is useful when reconciling trades and positions. 

Figure 34 
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Trades 
 
Overview 
This report shows trades that have been made. 
 

Figure 35 

 

Description 
The report shows trade information regardless of account type. The Trading Account column shows the account 
that executed the trade. Therefore, Account and Trading Account will be the same if the trades are executed from 
the same account that holds the positions. The Settlement Amount, Premium, and Fee columns will be blank if 
settlement is propagated to another account.  
 

Good to know… 
The Settlement Amount is only shown for forwards and illustrates the monetary value of the trade. 

The Date/Time is the original clearing time. 
 

Updates 
The heading ―Trading Account‖ has been changed to ―Account‖. 

The ―ISIN‖-column has been removed and replaced by ―Trading Account‖. 

The report is now generated for all types of accounts. 
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Volume Discounts Fixed Income 
 
Overview 
This report shows the quarterly discounts for fixed income products. 
 

Figure 36 

 
Description 
The report shows the accumulated fees and discounts. The QTD Discounts is the amount that will be paid at the 
end of the quarter. 
 

Good to know… 
There is a known error on the report. Currently, the report shows both accounts that are eligible for discounts and 
accounts that are not eligible (see the Fee List in the Rules and Regulations for more information). 
 



How To... 

 35 

 
Configuring the Report window  
The Report window can initially contain unnecessary columns. To hide columns that you don’t want to see, right-
click anywhere inside the window and choose ―Columns‖. 
 

Access Reports and Configure Clearing Workstation 
 
How to Access Reports 
The reports are accessed from the Clearing Workstation menu by choosing ―Clearing‖ and then ―Reports‖. 
 

Figure 37 

Figure 38 

 
Highlight the columns that you want to hide then click ―Remove‖. 

 

Figure 39 
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Opening a Report 
Search for available reports by selecting a date and press ―Search‖. To open a report, click on it once to select it 
and the press ―Open‖. Depending on file extension the report will open in Excel or in Adobe Acrobat/Adobe Acro-
bat Reader (depending on which is the default pdf application on your computer). 
 

Figure 40 
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2. The page with the account number will appear (1). In the upper right corner is the page number (2). In some 
cases, the information for one account can span several pages and the ―total‖ line shows the end of the informa-
tion for that particular account (3). There is always a page break after the conclusion of an account. 
 

E-mail Reports to Clients 
 
All reports that have account level details also have page breaks between each account. The purpose for this is to 
allow members to send an excerpt of the reports to individual clients. Members can either print the particular page 
or extract and e-mail it. 
 
This manual shows how to extract and e-mail a page from a report. Important: To be able to perform this you 
need to have Adobe Acrobat installed on your computer (as opposed to Adobe Reader, which is a free version for 
reading pdf-files). 
 
1. Open the report in Adobe Acrobat and press CTRL+f to bring up the search window. Then enter the client ac-
count you are looking for and press enter. 
 

1. Account number 
2. Page number 

3. ”Total for Account” shows the conclusion of the account 

Figure 42 

Figure 41 
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The current page is automatically entered in the From and To boxes. 
 
4. If the account spans several pages, change the From and To page numbers to match the pages that you want 
to send. Leave the check boxes blank and click OK. A new file will now open up in front of the old file and contain 
only the extracted pages. The new file name will be Pages from… followed by the original file name. 
 
5. To mail this file, select File and Attach to Email… 
 

3. Select Document and Extract Pages… from the menu. 
 

Figure 43 
Figure 44 

Figure 45 

 
An e-mail message window will now open up with the file attached, ready to send. 
 

Figure 46 
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Glossary 
 
Definitions 
Amount (Cash Settlement) – The amount to be paid or received. 
Amount (Accumulated Amount Clearing Account) - Settlement value for forwards. 
Amount (Forward Mark-to-Market) - The nominal amount. 
B/S (Exercise and Closing | Forward Mark-to-Market | Repo Trades | Trade Exceptions) – Buy or Sell. 
Beginning Balance (Future Mark-to-Market) – The initial positions. 
Beginning Long – The initial held position. 
Beginning Short – The initial written position. 
Business Date (Cash Settlement | Margin Requirement | Positions) – The date of the event. 
Cash Settlement (Exercise and Closing) – The profit/loss to be paid or received on a cash settled instrument. 
Class (Cash Settlement) – Category of fee or settlement? 
Clean Price (Repo Trades) – Refers to the specific security and is calculated for STD. (Repo Trades Clearing 

Account) 
Clearing Account (Positions | Accumulated Amount Clearing Account) – An account specifically for clearing. 

Trading takes place in a linked trading account and the position is automatically moved to the clearing ac-
count as soon as the trade is executed. Several trading accounts can be linked to one clearing account. 

Closing Date (Positions) –Date of expiration for options or closing for futures and forwards. 
Closing Fee (Future Mark-to-Market) – The amount to be paid to the Exchange/Clearing House for positions that 

expire. 
Currency (Cash Settlement| Accumulated Amount Clearing Account | Exercise and Closing | Future Mark-to-

Market | Physical settlement | Positions | Repo Trades | Trades | Interest Rate Swap | Swap Flow) – The 
denomination of the specified cash flows. 

Date/Time (Repo Trades | Trade Exceptions) – When a trade was made. If a trade is rectified and moved to a 
different account or changed from close to open, the original trade time is retained. Since the original date/
time is retained, it’s possible to see trades from a date prior to the date the report is from. The original time 
is not retained for average price trades or trades that were transferred from a transitory account. 

Delivery Date (Exercise and Closing) – When settlement of underlying assets should take place. 
Delivery Margin (Positions) - Is applicable to Options and Forwards. This is calculated in between the expiration/

closing and settlement of the stock deliveries. 
End date (Repo Trades) - The day the last fixed interest rate period and the last floating interest rate period end. 
Ending Long – The final held position. 
Ending Short – The final written position. 
Event (Cash Settlement) – The cause of the payment. 
Exercise/Closing date (Physical settlement) - The date of the event. 
Exercise Denied (Positions Not Exercised) – Whether an action was taken to refuse exercise on held options. If 

someone has performed Deny Automatic Exercise in Clearing Office it will be a Yes under the column Exer-
cise Denied. 

Fee (Exercise and Closing | Repo Trades | Trades) – The amount to be paid to the Exchange/Clearing House for 
executing trades and/or clearing positions. 

Fee Settlement Date (Future Mark-to-Market) – The due date for payment of fees. 
Fixing Price (Exercise and Closing | Positions Not Exercised) – The value which mark-to-market, cash settle-

ment, and automatic exercise are based on. 
Fixing Yield (Forward Mark-to-Market) – The interest rate which mark-to-market is based on. 
Fixing Series (Positions Not Exercised)– The underlying instrument or other asset that holds the fixing price. 
Give-up trades (Trade exceptions) – Trade given-up to another member.  
Grand Total Pledge Currency (Margin Requirement) – Summary of margin requirement for specified currency. 
Groups (Exercise and Closing | Positions) – Categories of derivative instruments. The following Instrument 

Groups exist: 
 ACO - American Call Option Deliverable 
 APO - American Put Option Deliverable 
 ACC - American Call Option Cash Settled 
 APC - American Put Option Cash Settled 
 AVI - Spot 
 ECO - European Call Option Deliverable 
 ECC - European Call Option Cash Settled 
 ECR -  Exchange Rate 
 EPO - European Put Option Deliverable 
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 EPC - European Put Option Cash Settled 
 FCH – Fixed Income Cash 
 FIR - Fixed Income Interest Rate 
 FRA - Fra Deliverable 
 FUT - Future Deliverable 
 EFD - Future Deliverable 
 EFC - Future Cash Settled 
 FOR - Forward Deliverable 
 FOC - Forward Cash Settled 
 EBC - European Binary Call 
 EBP - European Binary Put 
 IRS - Interest Rate Swap 
 PMT - Payment Currency 
 REP - Repo Type Buy-Sell back 
 RTE - OTC Reference Rates 
 STN - Stina Interest Rate Swap 
 SWA - Interest rate Swap 
 
Included in Total (Margin Requirement) – The individual account margin requirements that are included in the 

members total margin requirement. Accounts with No in that column are not included in the total due to 
margin rules and regulations. 

ISIN (Future Mark-to-Market | Physical settlement | Positions | Repo Trades | Trade Exceptions) – International 
Securities Identifying Number. A unique number that identifies a product. 

ITM% (Positions) - How much an option is in-the-money. If the value is negative then the option is out-of-the-
money. 

Long (Positions | Accumulated Amount Clearing/Trading Account) – A bought option, forward, or future contract. 
Margin Calculation Account (Margin Requirement | Positions) - The account where margin is calculated.  
Margin Class – A classification that decided what parameters should be used for a member’s margin calcula-

tions. 
Margin per Sold Contract (Margin Data) - The incremental margin requirement for a specific series. 
Margin Prices (Margin Data) – Calculated bid, ask, and mid prices of the series. 
Margin Requirement – The collateral that a holder of forwards, futures, or options has to deposit to cover the 

credit risk of his counterparty. 
Market Value (Margin Requirement | Positions) – The value of a position based on the current market price. 
Mark-to-Market (Future Mark-to-Market) – Settlement for futures. 
Mark-to-Market (Forward Mark-to-Market) – Settlement for forwards. 
Mark-to-Market Settlement Date (Future Mark-to-Market) – The due date for receipts or payments resulting from 

mark-to-market. 
Member – A party that can trade on the Exchange. On the Cash Settlement report it is not usual to have several 

members on the same report. For example, a regular member can handle payments for both their own ac-
counts and for a market maker. Or, a General Clearing Member can handle payments for several Non 
Clearing Members. 

Naked Margin (Positions) – The margin requirement when the position is held in isolation. Hence, no correlation 
discounts are given in the Naked Margin calculations. 

Net Required Margin (Collateral) – The margin requirement where consideration has been taken to Security Vol-
ume. 

O/C – Whether a trade opened (O) a new position or closed (C) down an existing position. 
Parameter % – The risk factors of the underlying instrument. 
Party (Physical Settlement) – The participant, which underlying instruments should be received from or delivered 

to. 
Payment Margin (Positions | Collateral) - The amount to be cash settled for cash settled products. 
Pledge Currency (Margin Requirement | Positions) – The currency in which a member wants to pledge collateral. 
Premium (Trades) – The amount the buyer of an option pays to the seller. 
Position account (Position Non-Propagated Margin) – Position Account that propagate margin to a Margin 

Calculation Account. 
Previous Fixing (Forward Mark-to-Market) – Last month’s fixing price. 
Previous Fixing/Trade Price (Future Mark-to-Market) – Yesterday’s fixing price for existing positions and the 

trade price for each new trade. 
Price – The premium for an option or deal amount for a forward or future. 
Propagation (Exercise and Closing) 
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 T – Fees are related to the Trade, such as trade fees. 
 P – Fees are related to the Position, such as closing fees. 
Quantity (Repo Trades | Trade Exceptions) – Number of contracts trades, changed, exercised, assigned, given 

up, taken-up or closed. 
Quantity (Physical Settlement) – Number of underlying instruments to be received or delivered. 
Reason (Trade Exceptions) - Information of  trades and position changes. See types below: 
 Annulled – The deal was annulled. 
 Changed – The deal was changed with regards to series, price, quantity, or buy/sell. 
 [New Account Number] – The trade was moved to the account specified. 
 Auto-netting – Reduction of positions due to netting. 
Required Margin (Margin Requirement | Positions | Collateral) – The amount that a trading member must provide 

as collateral to the Clearing House. 
Security Volume – (Collateral) A guarantee or securities used to cover the daily margin requirements for a spe-

cific member. The guarantee covers margins in all trade currencies as long as there is only one pledge cur-
rency. 

Series (Exercise and Closing | Future Mark-to-Market | Positions | Repo Trades | Trade Exceptions) - Exchange 
Listed or Clearing Listed Instruments. 

Settlement Amount (Exercise and Closing | Physical settlement | Repo Trades | Trades) – The amount to be 
paid/received for received/delivered shares. 

Settlement Date (Exercise and Closing | Physical settlement | Trades) – The due date for payment of fees, pre-
miums, or delivery of underlying assets. 

Settlement Price (Margin Data) – Contract price used for margin calculations. 
Settlement Product (Cash Settlement) – Groupings of instruments for settlement purposes. 
Short (Positions) – A sold option, forward, or future contract. 
Start date (Repo | Trades Interest Rate Swap) - The day the first fixed interest rate period and the first 

floating interest rate period commence. Determined by the parties. 
Stock (Physical settlement) – The underlying asset that is subject to physical settlement. 
Strike (Positions Not Exercised) – The price at which the underlying asset is transacted when an option is exer-

cised. 
Take-up trades (Trade exceptions) – Trade recieved by another member.  
To Deliver (Exercise and Closing | Physical settlement) – The number of shares to be delivered. 
To Order (Exercise and Closing | Physical settlement) – The number of shares to be ordered. 
Trade Currency (Margin Requirement) – The currency in which a member has traded. 
Trade Currency (Collateral) - The currency in which a member provide collateral to the Clearing House. 
Trade date (Physical settlement | Repo Trades) - The date of the event. 
Trade Number (Exercise and Closing | Forward Mark-to-Market Fixed Income | Repo Trades | Trade Exceptions) 

– A unique number that identifies each trade in Genium INET. Note that the same number can appear in 
different markets and a new trade number will be generated each time a trade is rectified. 

Trade Price (Exercise and Closing) – The amount paid for a forward. 
Trading Account (Trades) – An account specifically for trading that is linked to a clearing account which holds 

the positions. Several trading accounts can be linked to one clearing account. 
Type (Cash Settlement) – Specifies the reason for the cash flow. It’s either Settlement which refers to premiums, 

mark-to-market, and cash settled positions, or Fees. 
 Market Settlement – Settlement Mark-to-Market of Forwards and Futures 
 Assign – Fee Fees for an assigned short position 
 Closing –Fee Fees for closing of futures positions 
 Exercise – Fee Fees for for exercising a long position 
 Manual—Fee  Fees entered by the Clearing House 
 Market Settlemet—Settlement Mark-to-Market of Forwards and Futures 
 Trading – Fee Trading Fees 
 Trade – Settlement Option premiums  
Type (Trades) – The nature of the trade. The following types exist: 
 Stn - Standard trade 
 Trf - Transfer trade due to give ups 
 Tup – Take up 
 Ovr - Overtaking trade due to trade transfer 
 Rvs - Reversed trade due to rectifications 
 Ass - Assigned position 
 Exr - Exercised position 
Valuation Interval (Margin Data) - The settlement price of the underlying instrument stressed up and down with a 
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given risk parameter. 
Volatility (Margin Data) – The estimated variation in the price of the underlying instrument stressed up and down. 
YTD – (Volume Discounts Fixed Income) - Year-to-date. 
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Contact Information 
 
For questions or remarks regarding this document, please contact Nordic Operations at +46 8 405 6880 or 
derivatives@nasdaqomx.com 


