
 

FPPARV description 

 

       01  RMPARV-WS-REC. 
           05  PRIM-REC-KEY-RMPARV. 
             10  PROD-TYP-COD-RMPARV            PIC X(5). 
             10  MGN-CLS-COD-RMPARV             PIC X(5). 
             10  CALL-PUT-FLAG-RMPARV           PIC X(1). 
             10  DAYS-TO-EXPIRATION-RMPARV      PIC 9(5). 
             10  MONEYNESS-RMPARV               PIC 9(3).9(4). 
             10  PRICE-MOVE-RMPARV              PIC –(3)9.9(2). 
           05  DATA-GRP-RMPARV. 
             10  VOLA-OFFSET-UP-RMPARV          PIC -(3)9.9(2). 
             10  VOLA-OFFSET-NEUTRAL-RMPARV     PIC -(3)9.9(2). 
             10  VOLA-OFFSET-DOWN-RMPARV        PIC -(3)9.9(2). 

Last record of FPPARV file will contain business date, number of records and textual description 
of the content of this file. 

Example:  

              0  1.0000   0.00   3.00   0.00  -1.00 
    ALV       0  1.0000   0.00   6.00   0.00  -4.00 
    ALV  C    0  1.0000 -10.00   9.00   8.00  -7.00 
    ALV  C    0  1.0000  10.00  12.00  11.00 -10.00 
    ALV  P    0  1.0000-100.00  15.00  14.00 -13.00 
    ALV  P    0  1.0000 -25.00  18.00  17.00 -16.00 
    ALV  P    0  1.0000   0.00  21.00   0.00 -19.00 
    ALV  P    0  1.0000  75.00  24.00  23.00 -22.00 
    ALV       0  1.0000   0.00  27.00   0.00 -25.00 
    ALV      30  1.0000   0.00  30.00   0.00 -28.00 
OINX     C    0  1.0000   0.00  33.00   0.00 -31.00 
OINX     C    0  1.0000  20.00  36.00  35.00 -34.00 
OINX     P    0  1.0000   0.00  39.00   0.00 -37.00  
*EOF* 00000013 20090612 EUREX PROD_SW_LEVEL VOLA OFFSETS 
 
 


