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香港交易及結算所有限公司是《證券及期貨條例》所述的認可控制人，亦為香港聯合交易所有限公司、香港期貨交易所有限公司、香港中央結算有限公司
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Hong Kong Exchanges and Clearing Limited is a recognized exchange controller under the Securities and Futures Ordinance which is the controller of
The Stock Exchange of Hong Kong Limited, Hong Kong Futures Exchange Limited, Hong Kong Securities Clearing Company Limited, The SEHK
Options Clearing House Limited, HKFE Clearing Corporation Limited and OTC Clearing Hong Kong Limited.
 

INSTRUCTIONS
(A)      GENERAL INSTRUCTIONS

1.     Before completing the Questionnaire, please carefully read and follow the instructions for completion of the Questionnaire.
2.     Please open and complete the Questionnaire using Adobe Acrobat.
3.     Please ensure that you answer all the questions using the dropdown menus and free text fields within the Questionnaire.
4.     You may submit supplementary file(s), if you need more space to answer any question(s) or if you wish to provide additional information.
You should clearly specify the question(s) to which the supplementary file(s) relate.
5.     The Questionnaire is designed with the following logic:
        (a)     Once a firm name has been selected for question (A1), the corresponding “ID Number” and/or “Customer Code” will be auto-
populated.  If you subsequently select another firm name, the form will be reset (i.e. all answers previously filled in will be cleared).
        (b)     The dropdown menus and free text fields of all mandatory questions are highlighted with red borders.
        (c)     If an entire section (i.e. a priority area) is not applicable to your firm, the section will be greyed out.
        (d)     For certain questions, the Questionnaire will determine whether they are applicable to your firm depending on the answer you have
filled in.  If a specific question is not applicable to your firm, the Questionnaire will not allow you to answer that question.  If a specific question is
no longer applicable to your firm (perhaps as a result of changing your answer to an earlier question), any previous answer filled in for that
question will also be cleared.
6.     When you save the Questionnaire, a reminder message will be prompted if there is any mandatory question which remains outstanding.

(B)      PREPARING FOR SUBMISSION

1.     You need to submit the Questionnaire together with any supplementary information (including “Supplementary Table associated
with Shareholding Structure Chart provided to HKEX”, if applicable) as one file in the ".zip" format (suggested tool WinZip).
2.     Please ensure that there are no other zip files or multi-level folders within the zip file prepared for submission.
3.     The zip file should be named according to the following naming convention:       
        (a)     Group 1 (SEHK, HKSCC and SEOCH participants) - MSM01M_Identity Code_YYYYMMDD.zip;      
        (b)     Group 2 (HKFE and HKCC participants) - MSM04F_Identity Code_YYYYMMDD.zip;
        (c)     Group 3 (Non-EP - General Clearing participants) - MSM01G_Identity Code_YYYYMMDD.zip; or   
        (d)     Group 4 (Non-EP - Custodian participants) - MSM01C_Identity Code_YYYYMMDD.zip.
        where (i) Identity Code embedded in the filename must be the same as the selected Identity Code in ECP, and (ii) YYYY, MM and DD are
year, month and date of the submission/re-submission respectively. (For example, MSM01M_01234_20230601.zip)
4.     In case of re-submission, please follow the file name format as described in (B) 3 above.  ECP will auto-assign version number to any re-
submission on the same day.

(C)      SUBMISSION VIA THE ELECTRONIC COMMUNICATION PLATFORM ("ECP")

Link to ECP:           https://ecp2.hkex.com.hk/
ECP User Guide:   https://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Securities/Stamp-Duty-Reporting-and-Payment/ECP-and-
Documentation/ECP-User-Guide/ECP2_frontend_userguide.pdf
 
 
1.     To submit the zip file, you should use the ECP User ID belonging to the following user group:
        (a)     SEHK participants and dual participantships - Trading Operations (i.e. EU_ECPTO);
        (b)     HKFE and HKCC participants - Operations in Derivatives Market (HKFE products) (i.e. EU_ECPDO);
        (c)     HKSCC (Non-EP - General Clearing participants) – Self-Attestation of Compliance Questionnaire (i.e. EU_ECPSAG); or
        (d)     HKSCC (Non-EP - Custodian participants) – Self-Attestation of Compliance Questionnaire (i.e. EU_ECPSAC).
2.     Once logged in, clicking the hyperlink of submission folder "Self-Attestation of Compliance Questionnaire" will direct you to the submission
page.
3.     Attach the zip file, and then click the “Submit” button. The ECP will perform certain validations before the file is accepted. These validations
include (but are not limited to) the following:
        (a)     The submission is not overdue;
        (b)     The file name follows the correct format; and
        (c)     The size of the zip file does not exceed 100MB.
4.     A confirmation will be shown if the file has been accepted. 

(D)     ENQUIRIES

For enquiries on the ECP, please contact Trading Operations:                                        ecpadmin@hkex.com.hk
For enquiries on the Questionnaire, please contact Market Surveillance & Monitoring:   surveillance@hkex.com.hk

 

ANNUAL ATTESTATION AND INSPECTION PROGRAMME 2023
SELF-ATTESTATION OF COMPLIANCE QUESTIONNAIRE

 

Page 1 of 35

mailto:ecpadmin@hkex.com.hk
mailto:surveillance@hkex.com.hk


Overview

  

OVERVIEW
Unless otherwise defined herein, all capitalized terms in this Questionnaire have the same meaning as defined in the following rules (as
applicable):
•     Rules of the Exchange ("SEHK Rules"), Option Trading Rules ("OTR") and Operational Trading Procedures for Options Trading Exchange
Participants of the Stock Exchange ("OTP") of The Stock Exchange of Hong Kong Limited (“SEHK”)
•     Rules, Regulations and Procedures ("HKFE Rules") of Hong Kong Futures Exchange Limited ("HKFE")
•     General Rules of CCASS ("CCASS Rules") and CCASS Operational Procedures ("CCASS Operational Procedures") of Hong Kong
Securities Clearing Company Limited ("HKSCC")
•     Rules ("HKCC Rules") and Procedures ("HKCC Procedures") of HKFE Clearing Corporation Limited ("HKCC")
•     Options Clearing Rules ("SEOCH Rules") and Operational Clearing Procedures for Options Trading Exchange Participants of SEOCH
("SEOCH Procedures") of The SEHK Options Clearing House Limited ("SEOCH")

GENERAL INFORMATION

(A1) FIRM NAME

(A1a) SEHK Participant ID Number

(A1b) SEHK Option Participant ID Number

(A1c) HKFE Participant ID Number

(A1d) HKSCC Participant ID Number

(A1e) SEOCH Participant DCASS Customer Code

(A1f) HKCC Participant DCASS Customer Code

(A1g) HKATS Code

(A2) CONTACT PERSON (For this Questionnaire)

(A2a) Name

(A2b) Position

(A2c) Telephone Number (Direct Line or Mobile Number)

(A2d) Email Address

(A3) CONTACT OF RESPONSIBLE OFFICER 1 [Note 1] / MANAGER-IN-CHARGE (OVERALL MANAGEMENT OVERSIGHT) [Note 2]

(A3a) Name

(A3b) Position

(A3c) Telephone Number (Direct Line)

(A3d) Telephone Number (Mobile Number)

(A3e) Email Address

(A4) CONTACT OF RESPONSIBLE OFFICER 2 [Note 1]

(A4a) Name

(A4b) Position

(A4c) Telephone Number (Direct Line)

(A4d) Telephone Number (Mobile Number)

(A4e) Email Address

(A5) CONTACT OF OFFICER RESPONSIBLE FOR SETTLEMENT OPERATIONS

(A5a) Name
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(A5b) Position

(A5c) Telephone Number (Direct Line)

(A5d) Telephone Number (Mobile Number)

(A5e) Email Address

(A6) CONTACT OF OFFICER RESPONSIBLE FOR FUND TRANSFER

(A6a) Name

(A6b) Position

(A6c) Telephone Number (Direct Line)

(A6d) Telephone Number (Mobile Number)

(A6e) Email Address

(A7) CONTACT OF OFFICER RESPONSIBLE FOR COMPLIANCE MATTERS

(A7a) Name

(A7b) Position

(A7c) Telephone Number (Direct Line or Mobile Number)

(A7d) Email Address

Review Period: From 1 Apr 2022 to 31 Mar 2023

(A8) SHAREHOLDING STRUCTURE CHART (Applicable to Clearing House Participants only - excluding Custodian Participants)

Please provide us with the latest (1) shareholding structure chart (see Appendix 1) and (2) a supplementary table with details for each entity
(see Appendix 2). Further instructions and submission template of the supplementary table are provided in the Appendices, as attached in the
same zip file of this Questionnaire.  (Please select "Not Applicable" if your firm only has Custodian Participantship)

(A8a) A shareholding structure chart is attached with the Questionnaire submission and is prepared according to
the instruction.

(A8b) A table with entity details is attached with the Questionnaire submission and is prepared according to the
instruction

(A8c) This submission is considered as your annual filing of shareholding information to HKSCC, HKCC and/or
SEOCH (where applicable) under CCASS Rules 1703(viii)(b), HKCC Rule 214A(ii) and/or SEOCH Rule
403F(2).

(A8d) This is to confirm that you understand your obligation under CCASS Rules 1703(viii)(a) and (c), HKCC
Rules 214A(i) and (iii) and/or SEOCH Rules 403F(1) and (3) (where applicable) and will provide an
update shareholding structure chart and table to Clearing House (via email
to ClearingCreditRisk@hkex.com.hk) as soon as reasonably practicable, if there is any reorganisation of
your corporate group or a change (direct or indirect) affecting 10% or more in the share capital or voting
rights of your firm subsequent to this filing.

(A8e) Is there any change in shareholding structure chart since the start of the Review Period?

(A8f) If "Yes" is selected for question (A8e), is the change (direct or indirect) affecting 20% or more in the share
capital or voting rights?

(A9) ORGANISATION CHART (Applicable to Clearing House Participants only - excluding Custodian Participants)

Please provide us with the latest organisation chart showing the key functions and their reporting lines to your senior management and the
board, please confirm that (Please select "Not Applicable" if your firm only has Custodian Participantship):-

(A9a) An organisation chart is attached with the Questionnaire submission, and the name of the file begins with
“Key functions and staff” followed by your Participant ID and/or DCASS Customer Code and the “as of”
date of the chart (e.g. “Key functions and staff B09999 and CZZZ 07Jan2023.pdf”).
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(A9b) All departments related to clearing/settlement/risk management functions (including functions provided by
holding or affiliates) are included in the chart.

(A9c) The names of (1) the department heads, Responsible Officers and senior management and (2) all
members of the board of directors are included in the chart.

Supplementary information regarding the organisation:

(A9d) Is there any change in organisation chart since the start of the Review Period?

(A9e) If "Yes" is selected for question (A9d), please provide supplementary
information*.

(A9f) Does any senior management or directors in your board have other role in your Group (excluding the
roles mentioned under (A9b))?

(A9g) If "Yes" is selected for question (A9f), please provide supplementary
information.*

(A10) INDUSTRY BODIES PARTICIPATION (Applicable to Clearing House Participants only - excluding Custodian Participants)

(Please select/fill in "Not Applicable" if your firm only has Custodian Participantship)

(A10a) (For policy consultation purpose) Which of the industry bodies will your firm
usually provide input to if you have views/opinions on HKEX risk management
policies?

(A10b) Does any of your senior management staff (e.g. RO, MICs, Department Heads, Board Members) hold a
senior role in any of the industry bodies? 

(A10c) If "Yes" is selected for (A10b), please provide the name of the
industry bodies and relevant details.

(A11) OTHER TRADING/CLEARING PARTICIPATION (Applicable to Clearing House Participants only - excluding Custodian
Participants)

(Please select/fill in "Not Applicable" if your firm only has Custodian Participantship)

(A11a) Does your firm, as a legal entity, have participantship in other exchanges or clearing houses (other than
HKEX) to facilitate the dealing and clearing of non-HKEX products?

(A11b) If "Yes" is selected for question (A11a), please provide the names of the
exchange(s) and clearing house(s) and the respective membership category.

(A11c) Does your firm place orders in non-HKEX products through other brokers?

(A11d) If "Yes" is selected for question (A11c), please provide the name of the
broker(s) and the non-HKEX product(s) involved.
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(A12) DECLARATION

I certify that the information provided in this Questionnaire (including all the information stated in the supporting documents, if any) is complete,
true and accurate and that we have not made any statements or omissions which would render such information untrue or misleading.

(A12a) Name of Responsible Officer

(A12b) Position:

(A12c) Date (dd/mm/yyyy):

Personal Information Collection Statement
Hong Kong Exchanges and Clearing Limited, and from time to time, its subsidiaries (together the "Group") (and each being "HKEX", "we", "us"
or "member of the Group" for the purposes of this Privacy Notice as appropriate) recognise their responsibilities in relation to the collection,
holding, processing, use and/or transfer of personal data under the Personal Data (Privacy) Ordinance (Cap. 486) ("PDPO"). Personal data will
be collected only for lawful and relevant purposes and all practicable steps will be taken to ensure that personal data held by us is accurate. We
will use your personal data which we may from time to time collect in accordance with our Privacy Notice. A copy of the Privacy Notice is
available on HKEX’s website at https://www.hkex.com.hk/Global/Exchange/Privacy-Notice?sc_lang=en

* If there is insufficient space to answer, please specify the supplementary file that should be referred to and see Part B in "Instructions" for details on
how to submit supplementary files.
[Note 1]: Executive Officer for Registered Institution.
[Note 2]: Chief Executive or Chief Operating Officer for Registered Institution.
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SECTION 1 - CHINA CONNECT SECURITIES TRADING (SHANGHAI / SHENZHEN)
(This section is applicable to SEHK Participants only)

Exchange Participantship

Exchange Participant Name

Review Period

For the purpose of this section:
Principal trading    Refers to trading on the participant firm's own account.
Agency trading      Refers to trading on behalf of the participant firm's clients, including client trading channeled from the firm's parent or sister
companies.

(B1) During the Review Period, did your firm conduct any northbound trading activities in China Connect Securities for:

(B1a) •     Agency trading

(B1b) •     Principal trading

(B2) During the Review Period, was your firm registered as:

(B2a) •     a China Connect Exchange Participant ("CCEP")

(B2b) •     a Trade-through Exchange Participant i.e. Exchange Participant trading through a China Connect
Exchange Participant ("TTEP")

The rest of this section is only applicable if you have selected "Yes" to question (B2a) or (B2b).

(B3) Compliance with Applicable Laws and the Rules
 
In relation to SEHK Rules 1432 to 1434, 14A10 and 14B10 on compliance with the laws and rules applicable to the trading of China
Connect:

(B3a) Does your firm have designated personnel, compliance and/or legal department to enable your firm to
understand and comply with all applicable laws, rules and regulations with regard to the trading of China
Connect Securities on the relevant China Connect Market?

(B3b) Does your firm comply with, and have proper arrangements in place to advise your clients to comply with
the relevant SSE/SZSE rules, and other applicable laws and regulations of Mainland China in relation to
the use of China Connect Service and the trading of China Connect Securities as stipulated under SEHK
Rules 14A10(1) and 14B10(1)?

(B3c) Does your firm provide adequate disclosure to your clients in relation to the risks associated with trading
of China Connect Securities as stipulated under SEHK Rules 14A10(2) and 14B10(2)?

(B3d) Does your firm acknowledge, and have appropriate arrangements to obtain acknowledgement from client
relating to  trading of  China Connect  Securities  as  stipulated under  SEHK Rules 14A10(3)-(7)  and
14B10(3)-(7)?

(B3e) Does your firm conduct trade surveillance and monitoring to detect possible market misconduct and
breach of relevant trading rules applicable to the trading of China Connect Securities?

(B3f) If "No" is selected for any questions from (B3a) to (B3e), please provide
supplementary information to explain*.

(B4) Daily Quota / Turnaround Trading / Pre-trading Checking / Non-trade Transfer / Odd Lot
 
Does your firm comply with the following SEHK Rules on: 

(B4a) •     Quotas on the trading of China Connect Securities (SEHK Rule 1428)

(B4b) •     Turnaround Trading (SEHK Rules 14A06(4) & 14B06(5))
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(B4c) •     Pre-trade Checking (SEHK Rules 1421(2), 1424, 14A06(2A), (2B), (5)-(10) & 14B06(3), (3A), (6)-(12))

(B4d) •     Non-trade Transfer (SEHK Rules 14A12 & 14B12)

(B4e) •     Odd Lots (SEHK Rules 14A06(3) & 14B06(4))

(B4f) If "No" is selected for any questions from (B4a) to (B4e), please provide
supplementary information to explain*.

(B4g) In relation to SEHK Rule 1428 on quotas on the trading of China Connect Securities, does your firm have
effective pre-trade controls to prevent quota hogging?

(B4h) In relation to SEHK Rules 14A06(4) and 14B06(5) on restriction of turnaround trading, does your firm have
appropriate arrangements in place to ensure that China Connect Securities purchased by you or through
you for your clients on a CSC trading day will not be sold on the same day whether as principal or as
agent?

(B4i) In relation to SEHK Rules 1421(2), 1424, 14A06(5)-(10) and 14B06(6)-(12) on pre-trade checking, does
your firm have appropriate arrangements in place to ensure that you or your clients have sufficient
securities (or funds) at the time of placement of sell (or buy) order to settle the delivery (or payment)
obligation?

(B4j) In relation to SEHK Rules 14A06(2A) and 14B06(3) on SPSA order,  does your firm have sufficient
controls in place to ensure accurate input of SPSA investor identification number before inputting an
SPSA order into the China Stock Connect System?

(B4k) In relation to SEHK Rules 14A06(2B) and 14B06(3A) on Master SPSA order, does your firm have
sufficient controls in place to ensure accurate input of Master SPSA investor identification number before
inputting a Master SPSA order into the China Stock Connect System?

(B4l) In relation to SEHK Rules 14A06(2B) and 14B06(3A) on Master SPSA order, does your firm have
sufficient controls in place to ensure receipt of pre-allocation instructions from the Master SPSA Holder in
respect of the relevant China Connect Securities before inputting a Master SPSA order into the China
Stock Connect System?

(B4m) Does your firm only conduct permissible non-trade transfers as prescribed under SEHK Rules 14A12(2)
and 14B12(2)?
 
The following non-trade transfers are permitted:
(a) Securities Borrowing and Lending as permitted under SEHK Rule 14B16(2);
(b) transfers between Exchange Participants and their clients for the purpose of rectifying error trades;
(c) post-trade allocation of China Connect Securities to funds or sub-funds in different accounts by fund
managers who have entered into China Connect Securities Trades for the collective account of funds or
sub-funds under management; and
(d) transfers set out in Rule 4110iii(e) to (j) of the CCASS Rules.

(B4n) In relation to SEHK Rules 14A12 and 14B12, does your firm have sufficient controls in place to ensure
that non-trade transfers are only carried out for the purposes as prescribed under SEHK Rules 14A12(2)
and 14B12(2)?

(B4o) Does your  firm have adequate policies and procedures in  place for  handling error  trade and other
permissible non-trade transfer as prescribed under SEHK Rules 14A12(2) and 14B12(2)?

(B4p) Does your firm have proper procedures to report  to the Exchange the details  of  non-trade transfer
between your firm and your clients for the purpose of rectifying error trades as stipulated under SEHK
Rules 14A12(3) and 14B12(3)?

(B4q) In relation to SEHK Rules 14A06(3) and 14B06(4) on odd lots, does your firm have sufficient controls in
place to ensure that China Connect buy orders involving odd lots or partial sale of odd lots held in respect
of any China Connect Security for your firm or your clients are not allowed?

(B4r) If  "No" is  selected for  any questions from (B4g)  to  (B4q),  please provide
supplementary information to explain*.
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(B5) Shareholding Restrictions / Disclosure Obligations
 
Does your firm comply with the following SEHK Rules on:

(B5a) •     Shareholding Limits on Foreign Investors (SEHK Rules 14A08(2)-(3) and 14B08(2)-(3))

(B5b) •     Forced-sale Procedures (SEHK Rules 14A08(5)-(8) and 14B08(5)-(8))

(B5c) •     Disclosure Obligations regarding China Connect Securities (SEHK Rules 14A09 and 14B09)

(B5d) If "No" is selected for any questions from (B5a) to (B5c), please provide
supplementary information to explain*.

(B5e) In relation to SEHK Rules 14A08(2) and 14B08(2) on foreign investors shareholding limit, does your firm
have adequate resources and appropriate arrangements in place to ensure compliance and to alert your
clients to comply with the 10% individual shareholding limit?

(B5f) In relation to SEHK Rules 14A08(3) and 14B08(3) on foreign investors shareholding limit, does your firm
have appropriate arrangements in place to ensure compliance and to alert  your clients of  the 30%
aggregate shareholding limit and the forced-sale arrangements?

(B5g) In relation to SEHK Rules 14A08(5)-(8) and 14B08(5)-(8) on forced-sale procedures, does your firm have
in place appropriate measures (including entering into legally enforceable client agreement) to enable you
to carry out the forced-sale arrangements on a timely basis?

(B5h) In  relation  to  SEHK Rules  14A09  and  14B09  on  disclosure  obligations  regarding  China  Connect
Securities, does your firm have appropriate arrangements in place to ensure compliance with such SEHK
Rules and to alert your clients to comply with the 5% shareholding disclosure requirements?

(B5i) If  "No" is  selected for  any questions from (B5e)  to  (B5h),  please provide
supplementary information to explain*.

(B6) Margin Trading

Please specify whether your firm provides Margin Trading services to your clients in relation to:

(B6a) •     the China Connect market; and/or

(B6b) •     the securities market in Hong Kong or elsewhere.

(B6c) If "Yes" is selected for (B6a) or (B6b), has your firm communicated clearly with your clients whether
Margin Trading of China Connect Securities is included in the scope of services provided to them and the
corresponding terms and conditions? 

(B6d) If  "No"  is  selected  for  question  (B6c),  please  provide  supplementary
information to explain*.

If "Yes" is selected for question (B6a), please answer questions (B6e) to (B6j).

(B6e) Does  your  firm comply  with  SEHK Rules  14A15 and  14B15 on  Margin  Trading  of  China  Connect
Securities?

(B6f) Does your firm have proper arrangements in place to ensure that no client, by virtue of the aggregated
collateral  values of  securities held in his/her portfolio,  is  allowed to purchase those China Connect
Securities that are not included in the List of Eligible SSE/SZSE Securities for Margin Trading?

(B6g) In relation to SEHK Rules 14A15(2) and 14B15(2) on Margin Trading of China Connect Securities, does
your firm have proper arrangements in place to ensure Margin Trading is confined to those China Connect
Securities included in the List of Eligible SSE/SZSE Securities for Margin Trading published by the
Exchange?
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(B6h) Before passing any China Connect buy orders involving Margin Trading to the CSC, does your firm have
proper  arrangements  in  place  to  ensure  the  restrictions  and requirements  set  out  in  SEHK Rules
14A15(4)-(5) and 14B15(4)-(5) are adhered to?

(B6i) Does your firm have appropriate arrangements in place to ensure that your clients are aware of and
understand the restrictions, requirements and conditions applicable to Margin Trading of China Connect
Securities as required under SEHK Rules 14A15(7) and 14B15(7)?

(B6j) If  "No"  is  selected  for  any  questions  from (B6e)  to  (B6i),  please provide
supplementary information to explain*.

(B7) Stock Borrowing and Lending

Please specify whether your firm provides any Stock Borrowing and Lending to your clients in relation to:

(B7a) •     the China Connect market; and/or

(B7b) •     the securities market in Hong Kong or elsewhere.

(B7c) If "Yes" is selected for (B7a) or (B7b), has your firm communicated clearly with your clients whether Stock
Borrowing and Lending of China Connect Securities is included in the scope of services provided to
them and the corresponding terms and conditions?

(B7d) If "No" is selected for question (B7c), please provide supplementary
information to explain*.

If "Yes" is selected for question (B7a), please answer questions (B7e) to (B7k).

(B7e) Does your firm comply with SEHK Rules 14A16 and 14B16 on Stock Borrowing and Lending of China
Connect Securities?

(B7f) Have your firm, where applicable, provided to the Exchange the undertaking or confirmation referred to in
SEHK Rules 14A16(10)-(11) and 14B16(10)-(11)?

(B7g) Does your  firm have proper  procedures or  appropriate  approval  process in  place to  ensure Stock
Borrowing and Lending of China Connect Securities are carried out only for the purposes as stipulated
under SEHK Rules 14A16(2)-(3) and 14B16(2)-(3)?

(B7h) Does your firm have proper procedures and checking process in place to ensure Stock Borrowing and
Lending activities are carried out in accordance with under SEHK Rules 14A16(4)-(6) and 14B16(4)-(6)?

(B7i) Does your  firm have adequate  resources and appropriate  arrangements  in  place to  ensure timely
submission of  the  monthly  report  to  the  Exchange as  required under  SEHK Rules  14A16(12)  and
14B16(12)?

(B7j) Does your firm have appropriate arrangements in place to ensure your clients understand and are aware
of the restrictions, requirements and conditions applicable to the Stock Borrowing and Lending of China
Connect Securities as required under SEHK Rules 14A16(13) and 14B16(3)?

(B7k) If  "No"  is  selected  for  any  questions  from (B7e)  to  (B7j),  please provide
supplementary information to explain*.

(B8) Short Selling

Please specify whether your firm provides any Short Selling services to your clients in relation to:

(B8a) •     the China Connect market; and/or

(B8b) •     the securities market in Hong Kong or elsewhere
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(B8c) If "Yes" is selected for (B8a) or (B8b), has your firm communicated clearly with your clients whether Short
Selling of  China Connect  Securities is  included in  the scope of  services provided to them and the
corresponding terms and conditions?

(B8d) If  "No"  is  selected  for  question  (B8c),  please  provide  supplementary
information to explain*.

If "Yes" is selected for question (B8a), please answer questions (B8e) to (B8n).

(B8e) Does your firm comply with SEHK Rules 14A17 and 14B17 on Short Selling of China Connect Securities?

(B8f) Does your firm have appropriate arrangements in place to ensure that Short Selling is confined to those
China Connect Securities included in the List of Eligible SSE/SZSE Securities for Short Selling published
by the Exchange?

(B8g) Does your firm have appropriate arrangements in place to ensure that Short Selling orders are accurately
flagged and comply with the price restriction requirement?

(B8h) Before inputting a Short Selling order for your own account, does your firm have proper controls and
procedures in place to ensure that requirements under SEHK Rules 14A17(13)(b) and 14B17(13)(b) are
complied with?

(B8i) Before inputting a Short Selling order for a client, does your firm have appropriate arrangements in place
to ensure your firm have obtained client confirmation that the order is a Short Selling order and to keep
proper records of such confirmation?

(B8j) Before inputting a Short Selling order for a client, does your firm have proper controls and procedures in
place to ensure the requirements under SEHK Rules 14A17(13)(a)(i)-(iv) and 14B17(13)(a)(i)-(iv) are
complied with?

(B8k) In the case where your firm knows or is informed that an order is a Short Selling order, does your firm
have proper methodology in place to ensure that when passing such order to another person having
access to the CSC, such person is informed that the order is a Short Selling order?

(B8l) Does your firm have adequate resources and appropriate arrangements in place to ensure compliance
with the relevant reporting requirements required under SEHK Rules 14A17(17)-(20) and 14B17(17)-(20)?

(B8m) Does your firm have appropriate arrangements in place to ensure your clients, who wish to carry out Short
Selling, understand and are aware of the applicable restrictions, requirements and conditions including the
price restriction requirement as stipulated under SEHK Rules 14A17(27) and 14B17(27)?

(B8n) If  "No" is selected for any questions from (B8e) to (B8m), please provide
supplementary information to explain*.

(B9) Trading of ChiNext Shares and/or STAR Shares

(B9a) Does your firm provide services in ChiNext Shares and/or STAR Shares?

(B9b) If "No" is selected for question (B9a), does your firm have appropriate controls to block the orders placed
for the trading of ChiNext Shares and/or STAR shares?

If "Yes" is selected for question (B9a), please answer questions (B9c) to (B9g).

(B9c) Does your firm have appropriate arrangements to ensure your direct client is an Institutional Professional
Investor ("IPI") before accepting its instruction to buy ChiNext shares or STAR shares under SEHK Rule
14B06(18) and 14A06(15)?

(B9d) Does your firm conduct regular review on clients' IPI statuses?

(B9e) Does your firm have appropriate arrangements to require your intermediary client to ensure that only IPIs
are allowed to buy ChiNext shares or STAR shares under SEHK Rule 14B06(18) and 14A06(15)?
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(B9f) Does your firm conduct regular and appropriate post trade review which covers all clients including the
underlying clients  of  intermediary  clients  for  the purpose of  compliance with  the investor  eligibility
requirement for the trading of ChiNext shares and/or STAR shares?

(B9g) If  "No"  is  selected for  any  questions  from (B9b)  to  (B9f),  please provide
supplementary information to explain*.

(B10) Broker-to-Client Assigned Number ("BCAN")

(B10a) Does your firm comply with SEHK Rule 1425A on BCAN requirements?

(B10b) If  “No”  is  selected  for  question  (B10a),  please  provide  supplementary
information to explain*.

                   Does your firm have proper procedures in place to ensure compliance with requirements applicable to BCAN assignment as
                   stipulated under SEHK Rule 1425A(1), including but not limited to:

(B10c) •     unique BCAN for each person who buys or sells China Connect Securities

(B10d) •     for fund or fund manager clients, BCAN is assigned as per the account opening arrangement

(B10e) •     assign BCAN to clients of affiliate(s)

(B10f) Does your firm have appropriate arrangements in place to ensure your BCAN-CID Mapping File is
submitted as required under SEHK Rule 1425A(2)?

(B10g) Does your firm conduct regular review to ensure the data in its BCAN-CID Mapping File is accurate and
up to date?

(B10h) Does your firm make reference to HKEX's publications (e.g. annual programme compliance reminder,
compliance bulletins) to perform full review of your BCAN-CID Mapping File in order to identify potential
deficiencies?

(B10i) Does your firm have proper methodology in place to ensure the correct BCAN is included when inputting a
China Connect order as required under SEHK Rule 1425A(4)?

(B10j) Does your firm have appropriate arrangements in place to ensure you have obtained the necessary
authorizations and consents required under SEHK Rule 1425A(5)?

(B10k) In the case where the necessary authorizations and consents cannot be obtained, or are invalid or
deficient, does your firm have a proper methodology in place to ensure that only China Connect sell
orders can be inputted for the relevant client(s)?

(B10l) Does your firm have appropriate controls and procedures in place to report incorrect BCAN as required
under SEHK Rule 1425A(7)?

(B10m) If “No” or "Not applicable" is selected for any questions from (B10c) to
(B10l), please provide supplementary information to explain*.

(B11) Others

(B11a) Does your firm have appropriate arrangements in place to ensure, where applicable, your intermediary
clients who are Exchange Participants and conduct trading for their clients are registered as TTEPs both
initially and on an on-going basis? (Please select "Not Applicable" if your firm does not accept Exchange
Participants as clients)

(B11b) Does your  firm regularly  review your  policies,  procedures,  methodologies and resources on China
Connect Northbound trading activities? 
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(B11c) If "Yes" is selected for question (B11b), please specify the frequency of the
review.

(B11d) Does your firm have proper procedures to ensure the incident of non-compliance would be promptly
reported to the relevant exchange and/or clearing house upon identification?

(B11e) Does your firm have proper escalation procedures and operational  risk management framework to
implement corrective and preventive actions?

(B11f) Does your firm provide proper and adequate training other than on-the-job training to staff who are
involved in the trading of China Connect Securities?

                   Does the training include the below areas specifically?              

(B11g) •     Client onboarding (including CID inputs)

(B11h) •     BCAN assignment (including client type assignment)

(B11i) •     BCAN-CID Mapping file compilation and review

(B11j) If "Yes" is selected for any questions from (B11g) to (B11i), please provide the
training formats (e.g. in-house training, information session, compliance
bulletins, others (please specify)): 

(B11k) Have the staff involved in the work processes set out in (B11g) to (B11i) above attended HKEX's annual
programme information session and/or read the publications regarding BCAN deficiencies to
facilitate their understanding and compliance with BCAN requirements?

(B11l) If "No" is selected for any questions from (B11a) to (B11b), or (B11d) to (B11k)
please provide supplementary information to explain*.

* If there is insufficient space to answer, please specify the supplementary file that should be referred to and see Part B in "Instructions" for details on
how to submit supplementary files.
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SECTION 2A - RISK MANAGEMENT (I)
(This section is applicable to :
(i) Direct Clearing Participants, General Clearing Participants and Custodian Participants of HKSCC 
(ii) Clearing Participants and General Clearing Participants of HKCC; and
(iii) Direct Clearing Participants and General Clearing Participants of SEOCH)

Clearing House

Clearing/Custodian Participant Name

Review Period

(C1) Was your firm a participant of the following clearing houses during the Review Period?

(C1a) •     HKSCC (Direct Clearing Participant / General Clearing Participant)

(C1b) •     HKSCC (Custodian Participant)

(C1c) •     HKCC (Clearing Participant / General Clearing Participant)

(C1d) •     SEOCH (Direct Clearing Participant / General Clearing Participant)

If "Yes" is selected for question (C1a), please complete Section 2A - questions (C2) to (C12) and Section 2B - questions (D1) to (D8).
If "Yes" is selected for question (C1b), please complete Section 2B - question (D3).
If "Yes" is selected for question (C1c), please complete Section 2A - questions (C2) to (C12) and Section 2C - questions (E1) to (E9).
If "Yes" is selected for question (C1d), please complete Section 2A - questions (C2) to (C12) and Section 2C - questions (E1) to (E3), (E5) to
(E6) and (E8) to (E9).

(C2) Entity Profile Update (since the beginning of Review Period) - Applicable to Clearing Participants

(C2a) Have the shares of your firm been pledged/charged as collateral in your holding company's borrowing?

(C2b) Have any petitions been presented, any proceedings been commenced, any orders been made, any
effective resolutions been passed, or any other steps been taken by any person for the winding-up, re-
organisation, reconstruction, amalgamation or dissolution of your firm?

(C2c) Is any provisional liquidator, liquidator, receiver or similar officer being appointed to take over control of all
or any part of your firm’s business or assets?

(C2d) Number of staff in the firm (excluding Account Executives)

(C2e) If “Yes” is selected for any questions from (C2a) to (C2c), please provide
supplementary information.*

(C3) Business Profile - Applicable to Clearing Participants

(C3a) Were any of the following activities newly commenced during or after the Review Period? (1) China
Connect Northbound Trading; (2) Margin Financing; (3) Stock Borrowing; (4) Proprietary Trading

If "Yes" selected for question (C3a), please answer questions (C3b) to (C3c).

(C3b) Did your firm notify HKSCC/HKCC/SEOCH of the additional operations and risk control associated with
those new activities identified under (C3a) when commencing the activities as required under CCASS
Rule 1703(iii), HKCC Rules 214(n) or SEOCH Rules 403(17)?

(C3c) If “No” is selected for question (C3b), please explain why your firm did not
notify HKSCC/HKCC/SEOCH before engaging in those activities.*
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(C4) Senior Management Oversight (Risk Governance And Rule Setting) - Applicable to Clearing Participants

(C4a) Is there a regular risk committee set up to enable the senior management to oversee the risk
management of your firm? 

(C4b) If "Yes" is selected for question (C4a), how frequent is the meeting being held
at minimum?

(C4c) Does your firm have policies covering the following operations and risk control procedure? [Note 3]
•     Meeting financial requirements and payment obligations of the clearing house
•     Management of funding and payment obligations during a client default event 
•     Managing system access rights
•     Margin system and calculation (if applicable) 
•     Managing settlement obligations for CNS positions and collateral requirements (if applicable) 

(C4d) If “No” is selected for question (C4a) or (C4c), please provide supplementary
information to explain.*

(C5) Order Placing Channel and Infrastructure - Applicable to Clearing Participants

Are the channels below available for your firm's client to place order (Please select "No" if your firm is a Clearing Participant without an
Exchange Participantship)?

(C5a) •     Mobile Applications

(C5b) •     Website

(C5c) •     Desktop Applications

(C5d) •     Telephone / Email (exclude trade placed via Account Executive in (C5e) below)

(C5e) •     Account Executive

(C5f) •     Algo-trading Interface (e.g. API)

(C5g) •     Trading message / terminal

Please specify the brandname and company name of the trading system (please type "in house" if your firm developed your own system) your
firm uses for:

(C5h) •     Equities products

(C5i) •     Derivatives products

Please specify the brandname and company name of the middle/back office and risk management system (please type "in house" if your firm
developed your own system) your firm uses for:

(C5j) •     Equities products

(C5k) •     Derivatives products
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(C6) Client Profile - Applicable to Clearing Participants (Please select "Not Applicable" if your firm is a Clearing Participant without an
Exchange Participantship or your firm is not a Licensed Corporation [Note 4])

(C6a) Please confirm if brokerage services are provided to Overseas Clients [Note 5] during the Review Period.

If “Yes” is selected for question (C6a), please specify the jurisdiction of the Top 3 Overseas Clients in terms of Revenue. Please provide the
respective (1) percentage of total number of clients (as of the end of the Review Period, please refer to cell C102 and C103 in Form 12 of FRR)
and (2) revenue contribution in HKD as of the end of the Review Period.

(C6b) •     1st [for example: HK, 60%, HK$ 1mio]

(C6c) •     2nd [for example: Mainland, 20%, HK$ 500K]

(C6d) •     3rd [for example: UK 5%, HK$ 100K]

If “Yes” is selected for question (C6a), please specify the jurisdiction of the Top 3 Overseas Clients in terms of Profit. Please provide the
respective (1) percentage of total number of clients (as of the end of the Review Period, please refer to cell C102 and C103 in Form 12 of FRR)
and (2) profit contribution in HKD as of the end of the Review Period.

(C6e) •     1st

(C6f) •     2nd

(C6g) •     3rd

(C7) Over-the-Counter ("OTC") activities - Applicable to Clearing Participants (Please select "Not Applicable" if your firm is not a
Licensed Corporation [Note 4])

(C7a) Does your firm engage in dealing of OTC derivative products? (Please select "Yes" even if the OTC
trades are back-to-back hedging in nature).

(C7b) If "Yes" is selected for question (C7a), is (1) the position reported in Form 10 of the monthly Financial
Returns submitted to SFC ("FRR") and (2) the floating loss, if any, included in its ranking liabilities when
calculating the liquid capital?  (Please select "No" if your answer to either (1) or (2) is negative)

(C7c) If “No” is selected for question (C7b), please provide supplementary
information to explain.*

(C8) Percentage breakdown of HKEX and non-HKEX products - Applicable to Clearing Participants (Please fill in "0" if your firm is not a
Licensed Corporation [Note 4])

Please specify the percentage of securities dealing commission income (i.e. cell 7027 of FRR) contributed by (as of the end of review period):

(C8a) •     HKEX products 

(C8b) •     non-HKEX products

Please specify the percentage of futures and options dealing commission income (i.e. cell 7036 of FRR) contributed by (as of the end of review
period):

(C8c) •     HKEX products

(C8d) •     non-HKEX products

(C9)  Breakdown of underwriting income - Applicable to Clearing Participants (Please fill in "0" if your firm is not a Licensed Corporation
[Note 4])

Please specify the percentage of underwriting income (i.e. cell 7069 of FRR) contributed by (as of the end of the Review Period):-

(C9a) •     IPO underwriting activities

(C9b) •     bond underwriting activities

(C9c) •     securities underwriting activities in the secondary market
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(C10) Funding Transfer and Authorisation  - Applicable to Clearing Participants

(C10a) Are your firm's designated account(s) for money settlement purpose all operative (i.e. not became
dormant) during the Review Period?

(C10b) Does your firm have any designated account(s) for money settlement purpose that had no financial
activity for more than 3 months during the Review Period?

(C10c) If "Yes" is selected for question (C10b), does your firm take any precautionary measures (e.g. conduct a
testing transaction on regular basis) to keep the account operative?

(C10d) Does the drawing of funds from your firm to its group company or shareholder requires approval from
directors who do not represent group company or shareholders interest?

(C10e) Does the drawing of funds from your firm to your group company or shareholder requires approval from
Responsible Officers (ROs)?

(C10f) Has your firm set up internet banking (or, if your firm is part of a banking group, SWIFT transfers executed
by your firm's or group's Treasury Department) to effect immediate (1) money transfer between your firm’s
bank account (including house account and client account) and its designated account for money
settlement purpose and (2) FX conversion of funds?  (Please select "No" if either one is not set up)

(C10g) Is >=80% of your firm’s house and client money being deposited in the same bank where its designated
account for money settlement purpose is located?

(C10h) Has your firm set up the necessary third party internet banking transfer authorisation to effect immediate
money transfer between its key bank account and HKSCC's bank accounts [Note 6]? (This question is
applicable to HKSCC Direct Clearing Participants or General Clearing Participants only. Please select
"Not Applicable" if your firm does not have the aforementioned participantship)

(C10i) If “No” is selected for question (C10a), or any questions from (C10c) to
(C10h), please provide supplementary information to explain.*

(C11) Specific Control (General Clearing Participant ("GCP") Services) - Applicable to Clearing Participants

(C11a) Is your firm a GCP of HKSCC, HKCC or SEOCH?

If "Yes" selected for question (C11a), please answer questions (C11b) to (C11o).

(C11b) Does your firm have policy setting out the criteria to be used in the approval of new Non-Clearing
Participant (NCP) and the credit assessment process?

(C11c) Does your firm have policy setting out the determination of NCP's trading and / or position limit(s) and the
associated control and monitoring process?

(C11d) Does your firm have margin policies and monitoring procedures for its NCP clients, covering margining
and collection under different market conditions, as well as types of acceptable collateral and valuation?

(C11e) Does your firm have the procedures, in case of NCP default, to handle any remaining positions of the
default NCP and to notify the Clearing Houses of the default NCP?

(C11f) In case your firm or any of its NCP intends to terminate the clearing agreement, does your firm have
procedures for such termination, including notification to the Clearing Houses?
 

(C11g) If “No” is selected for any questions from (C11b) to (C11f), please provide
supplementary information to explain.*

(C11h) Is your firm (1) An SEHK Exchange Participant and at the same time, an HKSCC GCP; (2) A HKFE
Exchange Participant and at the same time, an HKCC GCP; or (3) A SEHK OTEP and at the same time, a
SEOCH GCP?
 

If "No" selected for question (C11h), please answer question (C11i) to (C11k).
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(C11i) Is there any support provided by a third party Exchange Participant or your firm's affiliate that can help to
liquidate client’s portfolio in case the client defaults?

(C11j) Is there a process to assess, review and monitor the creditworthiness of that third party Exchange
Participant or the affiliate?

(C11k) If “No” is selected for any questions from (C11i) to (C11j), please provide
supplementary information to explain.*

(C11l) Is your firm offering clearing services to entities that are not an intragroup entity/affiliate (e.g. fund house
or other brokers in the industry)?

(C11m) Does your firm intend to (or will continue to) offer clearing services to entities that are not an intragroup
entity/affiliate (e.g. fund house or other brokers in the industry)?

(C11n) If “Yes” is selected for any questions from (C11l) to (C11m), please provide
current pricing structure charged to NCP clients. Please type "See
Attachment" if the information is provided as an attachment.*

(C11o) Apart from clearing services, does your firm also offer credit facilities to its NCP clients?

(C12) Specific Control (Proprietary Trading Business) - Applicable to Clearing Participants

(C12a) Does your firm conduct proprietary trading activities?

If "Yes" selected for question (C12a), please answer questions (C12b) to (C12h).

(C12b) Does the sum of investment in (1) High-yield bond, (2) Private Equity Instrument, (3) Highly leveraged
investment, and (4) OTC derivatives greater than 20% of liquid capital as of end of the Review Period?

(C12c) Please specify the product class you invested in proprietary trading business
and their respectively percentage in terms of position as of end of the Review
Period.

(C12d) Does your firm have proprietary trading limit in place to control the risk of proprietary trading activity?

(C12e) Does your firm have stop loss mechanism in place to control the risk of proprietary trading activity?

(C12f) Does your firm conduct loss analysis (e.g. stress testing) to evaluate the potential loss on your proprietary
trading portfolio under extreme but plausible scenario?

(C12g) Please specify the potential loss (in terms of % of liquid capital) if the trade
limits assigned to your proprietary trading portfolio are fully utilised.

(C12h) If “No” is selected for any questions from (C12d) to (C12f), please provide
supplementary information to explain.*

ANNUAL ATTESTATION AND INSPECTION PROGRAMME 2023
SELF-ATTESTATION OF COMPLIANCE QUESTIONNAIRE

 

Page 17 of 35



Section 2A

* If there is insufficient space to answer, please specify the supplementary file that should be referred to and see Part B in "Instructions" for details on
how to submit supplementary files.
[Note 3]: For reference, you may refer to Attachment 2 of "Explanatory Notes for Application for Participantship and Trading Right" for the guidelines of
respective policies.   
[Note 4]: Licensed Corporation means an entity carrying on regulated activities under Securities and Futures Ordinance.  This excludes authorized
institutions (i.e. a bank, a restricted licence bank or a deposit-taking company).
[Note 5]: For the purpose of this questionnaire, “Overseas Clients” are defined as (1) legal entity whose place of incorporation is outside Hong Kong or
(2) individual with identification document issued outside Hong Kong.
[Note 6]: HKSCC has bank accounts in BANK OF CHINA (HONG KONG) LTD, THE HONGKONG AND SHANGHAI BANKING CORPORATION LTD,
INDUSTRIAL AND COMMERCIAL BANK OF CHINA (ASIA) LTD, STANDARD CHARTERED BANK (HONG KONG) LTD and OCBC WING HANG
BANK LTD), updated list of account numbers can be found in the Appendix 1 of circular CD/CDCO/CCASS/038/2020 issued by HKSCC on 8 Oct
2020: https://www.hkex.com.hk/-/media/HKEX-Market/Services/Circulars-and-Notices/Participant-and-Members-
Circulars/HKSCC/2020/ce_HKSCC_SET_Eng_038_2020.pdf.
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SECTION 2B- RISK MANAGEMENT (II)
(This section is applicable to Direct Clearing Participants, General Clearing Participants and Custodian Participants of HKSCC only)

Clearing House

Clearing/Custodian Participant Name

Review period                                                                                                                                                  

(D1) Exposure Control (Cash Business) - Applicable to HKSCC Clearing Participants

(D1a) Does your firm allow client to place order before good fund is confirmed?

If "Yes" selected for question (D1a), please answer questions (D1b) to (D1e).

(D1b) Does your firm impose limit on clients who are allowed to place order before good fund is confirmed (DvP
clients only) to control the T+2 exposure at client level (trading limit)?

(D1c) Does your firm impose limit on clients who are allowed to place order before good fund is confirmed
(clients not settled on DvP basis) to control the T+2 exposure at client level (trading limit) ?

(D1d) Is there any regular review of the limit mentioned in questions (D1b) or (D1c) after it has been granted?

(D1e) If “No” is selected for any questions from (D1b) to (D1d), please provide
supplementary information to explain*.

(D2) Exposure Control (Margin Financing Business) - Applicable to HKSCC Clearing Participants

(D2a) Does your firm conduct margin financing business?

If "Yes" selected for question (D2a), please answer questions (D2b) and (D2c).

(D2b) Can you confirm there are no gaps or deviation identified between the latest SFC Guidelines for Securities
Margin Financing and your current margin policy and practice?

(D2c) If “No” is selected for question (D2b), please provide supplementary
information to explain*.

(D3) Defective Securities Risk Associated With Deposit Of Physical Certificates [Note 7]  - Applicable to HKSCC Clearing Participants
and Custodian Participants

(D3a) Does your firm accept deposit of physical certificates?

(D3b) If “Yes” is selected for question (D3a), does your firm deposit any physical securities by way of “immediate
credit” during the Review Period?

(D3c) If “Yes” is selected for question (D3a), does your firm foresee any consumption of immediate credit in the
coming 12 months?

(D3d) If “Yes” is selected for question (D3b) or (D3c), does your firm have controls to manage the risk in utilizing
or selling the shares with “immediate credit” before physical certificates are confirmed good and valid?

(D3e) If “Yes” is selected for question (D3d), please specify the measures*.

(D3f) If “No” is selected for question (D3d), please explain why there is no measure
in place to manage the risk mentioned in question (D3d)*.
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(D4) Settlement Operations And Liquidity - Applicable to HKSCC Clearing Participants

(D4a) Does your firm have (1) a designated officer to monitor the rules updates and circulars and their follow-up
and (2) a register to track and ensure all the rules updates and circulars issued by HKSCC are distributed
and assessed for any actions needed to ensure all relevant rules updates and circulars issued by
HKSCC are monitored?

(D4b) Does your firm have a procedure or tools (e.g. checklist/system dashboard) with maker-checker signoff
over key settlement steps (with timelines clearly set out for each step) to ensure all relevant officers strictly
follow the prescribed timeline to facilitate smooth operation of settlement process?

(D4c) If “Yes” is selected for question (D4b), please confirm you have attached a latest version of the
checklist/dashboard to this submission.

(D4d) Does your firm have a liquidity management process, which includes: (1) a process at day-end to forecast
your Clearing House settlement obligations (of all applicable settlement currencies, including foreign
currencies e.g. CNY and USD) on next day, (2) the checking of the forecast figures against the balance in
the bank account designated for settlement purpose, and (3) the established notification, escalation and
handling procedure when there is a funding shortfall?

(D4e) Does your firm have account(s) at other broker(s) with same clearing partcipantship(s) as a backup
arrangement to execute and clear trades?

(D4f) If “Yes” is selected for question (D4e), please specify the name of the
broker(s).

(D4g) Does your firm from time to time choose to make cash prepayment to HKSCC in order to make immediate
use of securities on settlement day?

(D4h) If “Yes” is selected for question (D4g), does your firm set up Cash Prepayment Standing Instruction
authorising CCASS to generate recurring Cash Prepayment Instructions on behalf of your firm on each
Settlement Day?

(D4i) If "No" is selected for questions from (D4a) to (D4e) or (D4h), please provide
supplementary information to explain*.

(D5) Large Order Control - Applicable to HKSCC Clearing Participants

(D5a) For large client sell trade orders, does your firm have clear procedures on placing specific securities
collateral to manage the Marks/Margin obligation in case of volatile market?

(D5b) For large client buy trade orders, does your firm have clear procedures on placing specific cash collateral
("SCC") to manage the Marks/Margin obligation in case of volatile market?

(D5c) For large client orders placed in the morning, is your firm aware of the 11:00 am cut off time for placing
specific cash/stock collateral, in order to avoid large intra day marks obligations?

(D5d) Does your firm allow its client to place buy orders with proceeds from sell order(s) placed on the same or
previous day when such proceeds will only be received on T+2 settlement day in Hong Kong Market?

(D5e) If “Yes” is selected for question (D5d), as your firm grants credit to clients to place buy orders, does your
firm also prepare sufficient house funding to meet the Marks/Margin obligations as the client money is not
yet available for SCC placement?

(D5f) If "No" is selected for questions from (D5a) to (D5c) or (D5e), please provide
supplementary information to explain*.
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(D6) Funding arrangement and transfer to meet End-of-day Marks and Margin payment obligation after the launch of VaR Platform –
Applicable to HKSCC Clearing Participants

(D6a) Does your firm prepare sufficient funding for meeting End-of-day Marks and Margin payment obligation at
night (instead of in the next morning of next day) when relevant estimation/Margin Requirement Report
are released?

(D6b) If “Yes” is selected for question (D6a), does your firm arrange funding based on the figures from the
CCMPY02 Margin Requirement Report released at 8:15pm instead of other margin estimates?

(D6c) If “No” is selected for question (D6b) (i.e. funding were arranged based on estimates), does your firm
reserve buffer liquidity to ensure that expected difference of margin estimates vs CCMPY02 Margin
Requirement Report are well covered, in particular under a volatile market scenario?

(D6d) If “No” is selected for question (D6b) (i.e. funding are arranged based on
estimates), please provide supplementary information on what estimates your
firm is based on to prepare your funding (relying on HKEX report or your firm’s
own estimates or the simulator or other means)*.

(D6e) Does your firm review the Margin Requirement Report and prepare sufficient funding for meeting
obligation next morning?

(D6f) If “Yes” is selected for question (D6e), please provide the time your firm
reviews CCMPY02 Margin Requirement Report in the morning, and the
supplementary information on which staff/team is responsible for reviewing the
report and which staff/team is responsible for performing the money transfer*.

(D6g) If “Yes” is selected for question (D6e), in case there is a need to conduct funding transfer to the bank
account designated for settlement of obligations, would the transfer be conducted via e-banking?

(D6h) If “Yes” is selected for question (D6e), in case there is a need to conduct
funding transfer to the bank account designated for settlement of obligations,
would the transfer involve interbank transfer?

(D6i) If “No” is selected for question (D6g) (i.e. funding transfer not conducted via e-
banking), please describe the means your firm will conduct the transfer.

(D6j) If “Yes” is selected for question (D6e), please describe how your firm can
ensure the additional money transfer can be completed timely to meet the
9:30 am payment deadline*.

(D6k) If “No” is selected for question (D6a) and (D6e) please provide supplementary
information to explain why your firm has no process to review Margin
Requirement Report and conduct funding arrangement*.
 
 

(D7) Funding arrangement and transfer to meet Intra-day Marks obligation after the launch of VaR platform – Applicable to
HKSCC Clearing Participants

(D7a) What time does your firm review the Intra-day marks obligation set out in the
Posting/Collateralisation Result Report (CCMPY01)?

(D7b) Does your firm set up standing instructions to settle intra-day risk payment by CHATS Payment instruction
(CPI)?

(D7c) If “Yes” is selected for question (D7b), in case there is a need to conduct funding transfer to the bank
account designated for settlement of obligations, would the transfer be conducted via e-banking?
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(D7d) If “No” is selected for question (D7b), in case your firm has an intra-day obligation to settle, would the
transfer be conducted via e-banking?

(D7e) If “No” is selected for questions (D7c) or (D7d) (i.e. funding transfer not
conducted via e-banking), please describe the means your firm will conduct
the transfer*.

(D7f) If “No” is selected for question (D7b), please explain why your firm does not
set up standing instructions to authorize HKSCC to collect intra-day Marks
payment by CPI*.

(D8) Use of Order Consideration Limit to mitigate the risk of input errors [Note 8] - Applicable to HKSCC Clearing Participants (Please
select "Not Applicable" if your firm is a HKSCC Clearing Participant but does not have an SEHK Exchange Participantship)

(D8a) As a control to mitigate the risk of input errors, does your firm have policy and procedures in place to set
and review regularly the appropriateness of the Order Consideration Limit ("Limit") in OTP-C?

(D8b) If "Yes" is selected for question (D8a), have your firm conducted any review on the configuration in trading
system to ensure that each of the orders placed by your firm is checked against the Limit?

(D8c) If “No” is selected for question  (D8a) or (D8b), please provide supplementary
information to explain*.

* If there is insufficient space to answer, please specify the supplementary file that should be referred to and see Part B in "Instructions" for details on
how to submit supplementary files.  
[Note 7]: Please note that defective securities risk exists when physical certificates deposited by Clearing Participants are found to be defective upon
share registration via the Registrar.  Please refer to CCASS Operational Procedures – Section 7 (in particular, 7.2.2 Participant's responsibility for
defective Eligible Securities and 7.2.3 Immediate Credit.)
[Note 8]: For reference, you may refer to SEHK Circular CT/027/23 issued on 1 Mar 2023.
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SECTION 2C - RISK MANAGEMENT (III)
(This section is applicable to :
(i)  Clearing Participants and General Clearing Participants of HKCC; and
(ii) Direct Clearing Participants and General Clearing Participants of SEOCH)

Clearing House

Clearing/Custodian Participant Name

Review Period

(E1) Position and Exposure Control (Derivatives Business) - Applicable to HKCC/SEOCH Clearing Participants

(E1a) Does your firm impose trading/position limit on clients to control the risk at client level?

(E1b) Does your firm impose aggregate position limit to control the risk at firm level?

If “Yes” is selected for question (E1b), please specify your aggregate limit as of the end of last quarter:

(E1c) •     in million HKD

(E1d) •     in times of liquid capital

(E1e) If “Yes” is selected for question (E1a) or (E1b), is the monitoring of clients’ positions against the position
limits mentioned in questions (E1a) and (E1b) performed automatically by system and on a real-time
basis?

(E1f) If “Yes” is selected for question (E1a) or (E1b), is there any regular review mentioned in questions (E1a)
and (E1b) of the limit after it has been granted?

(E1g) If “No” is selected for questions (E1a), (E1b), (E1e) or (E1f), please provide
supplementary information to explain*.

(E1h) Please describe the actions that your firm will take to estimate and prepare for
the potential margin increase in case the market is volatile.

(E1i) Does your firm monitor the circulars issued on the review of margin rates and take timely actions, in order
to enable your firm/your clients to arrange sufficient funding to meet the upcoming margin requirement?

(E1j) If “Yes” is selected for question (E1i), please describe the action your firm has
taken to ensure there is sufficient funding to meet the coming margin
requirement.

(E1k) If “No” is selected for question (E1i),  please provide supplementary
information to explain*.

(E2) Stress Loss and Market Risk Analysis - Applicable to HKCC/SEOCH Clearing Participants

(E2a) Does your firm's trading products include non-linear products (e.g. index and stock options)?

(E2b) Does your firm conduct stress loss analysis (to project the amount of loss it would incur assuming there
are client default(s) under stress scenario and identify the product series/types (e.g. by expiration and
moneyness) that contribute most to the stress loss) on clients’ positions? If yes, please provide the latest
stress loss report conducted during the Review Period as supplementary information.
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(E2c) If "Yes" is selected for question (E2a), and “No” is selected for question (E2b),
please provide supplementary information to explain*.

If "Yes" selected for question (E2b), please answer questions (E2d) to (E2k).

(E2d) Is the officer conducting the stress loss analysis above being independent of the trading or dealing
operations?

(E2e) Is the stress loss analysis above conducted at least on a weekly basis?

(E2f) If "No" is selected for question (E2e), what is the frequency of that analysis?

(E2g) In the most stressed scenario of the analysis, is the underlying movements for index options and stock
option being equal to or higher than ±20% and ±22% respectively?

(E2h) Please confirm that you have attached a sample of the stress report.

(E2i) Is there a stress loss appetite specified in your stress testing framework?

(E2j) If “Yes” is selected for question (E2i), please describe your stress loss
appetite*.

(E2k) If “No” is selected for questions (E2d), (E2e), (E2g), (E2h), or (E2i), please
provide supplementary information to explain*.

(E3) Specific Control (CBPL - T Session) - Applicable to HKCC/SEOCH Clearing Participants

(E3a) Does your firm have continuous position monitoring in place to ensure that the activity will not exceed the
Capital Based Position Limit ("CBPL")?

(E3b) If “No” is selected for question (E3a), please provide supplementary
information to explain*.

(E4) Specific Control (After Hour Trading Session) (“CBPL & Post Trade Operations - AHT”) - Applicable to HKCC Clearing Participants

(E4a) Does your firm participate in trading and clearing during AHT session?

If "Yes" selected for question (E4a), please answer questions (E4b) to (E4y).

(E4b) How many officers are stationed in office to monitor trades and manage
collateral deficits during AHT session?

(E4c) Please confirm you understand that a breach of CBPL is considered an event of default.

(E4d) Does your firm have continuous position monitoring in place to ensure the activity will not exceed the
CBPL?

If “Yes” is selected for question (E4d), please answer questions (E4e) to (E4g).

(E4e) Is the continuous monitoring performed by system and an aggregate pre-trading limit (internal trigger) is
assigned to stop the placing of further trades?

(E4f) If “No” is selected for question (E4e), is the continuous monitoring performed by system and further action
will be taken once the trades reach an internal trigger level (e.g. 80% of CBPL)?

(E4g) If “No” is selected for question (E4f), is monitoring performed by night desk staff and further action will be
taken once the trades reach an internal trigger level (e.g. 80% of CBPL)?
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If “No” is selected for question (E4d), please answer questions (E4h) to (E4i).

(E4h) Is there any non-continuous position monitoring in place?

(E4i) If "Yes" is selected for question (E4h), please state the frequency of
monitoring.

(E4j) If “No” is selected for questions (E4g) or (E4h), please provide supplementary
information to explain and your enhancement plan*. 

(E4k) Does your firm have a regular schedule for conducting post-trade operations (including net down and
margin offset claim) of client’s AHT trades between 7:30 am – 8:45 am?

(E4l) If "No" selected for question (E4k), does your firm only conduct post-trade operations (including net down
and margin offset claim) of client’s AHT trades between 7:30 am – 8:45 am when the number of trades
reach a certain threshold?

If “Yes” is selected for question (E4l), please answer questions (E4m) to (E4o).

(E4m) •     the threshold

(E4n) •     the person responsible to check the position against the threshold

(E4o) •     the exact time for conducting the checking

(E4p) If “No” is selected for questions (E4k) and (E4l), please provide supplementary
information to explain*.

(E4q) Is there an internal limit in place to limit the aggregate number of contracts that all clients can trade?

(E4r) If “Yes” is selected for question (E4q), please state the internal limit. 

(E4s) If “No” is selected for question (E4q), please provide supplementary
information to explain*.

(E4t) Does your company have liquidity buffer or overdraft facility to meet the call amount for mandatory intra-
day variation adjustment and margin (MMC) if there is a significant market movement on T+1?

If “Yes” is selected for question (E4t), please answer questions (E4u) to (E4y).

(E4u) •     the liquidity buffer amount (in HKD million)

(E4v) •     the overdraft facility size (in HKD million)

(E4w) •     the number of contracts and the market movement your firm expect to
withstand (e.g. 5,000 HSI Futures with ±13% market movement)

(E4x) •     please confirm that internal limit in (E4r) is within your risk appetite set out in (E4w). 

(E4y) If “No” is selected for any questions from (E4t) or (E4x), please provide
supplementary information to explain*.

 
 
 

ANNUAL ATTESTATION AND INSPECTION PROGRAMME 2023
SELF-ATTESTATION OF COMPLIANCE QUESTIONNAIRE

 

Page 25 of 35



Section 2C

(E5) Specific Control on Client Offset Claim Account ("COCA") - Applicable to HKCC/SEOCH Clearing Participants

Does your firm have standard policies and procedures for margin offset claim in place for

(E5a) •     HKCC (Please select "Not Applicable" if your firm is not a HKCC Clearing Participant)?

(E5b) •     SEOCH (Please select "Not Applicable" if your firm is not a SEOCH Clearing Participant)?

(E5c) If “No” is selected for any questions from (E5a) to (E5b), please provide
supplementary information to explain*.

(E5d) Is the daily COCA margin offset claim performed by system automatically?

(E5e) If “No” is selected for question (E5d), please specify the procedures for
handling daily COCA margin offset claim*.

Does your firm have a designated individual to review and approve the details of positions in COCA to ensure they are in compliance with HKCC
Procedures 2.2.6.3 and SEOCH Procedures 9.3.1?

(E5f) •     All positions claimed are eligible pairs as per HKCC Procedures 2.2.6.3 / SEOCH Procedures 9.3.1

(E5g) •     Each eligible pair belongs to the same beneficial owner

(E5h) If "No" is selected for any questions from (E5f) to (E5g), how does the
management ensure that the claims are in compliance with HKCC Procedures
2.2.6.3 and SEOCH Procedures 9.3.1? Please specify the alternative
arrangement*.

Does your firm allocate positions to COCA for margin offset claim purpose during the Review Period for:

(E5i) •     HKCC (Please select "Not Applicable" if your firm is not a HKCC Clearing Participant)?

(E5j) •     SEOCH (Please select "Not Applicable" if your firm is not a SEOCH Clearing Participant)?

If "Yes" is selected for any questions from (E5i) to (E5j), please provide the approximate number of clients involved as at the end of the Review
Period:

(E5k) •     HKCC

(E5l) •     SEOCH 

Please review five days of trading (the five days being 31 Mar 2023 plus the four trading days with the largest gross position in the Review
Period) and confirm the net-down is performed correctly with the COCA requirement under HKCC Procedures 2.2.6.3 and SEOCH Procedures
9.3.1.  The review should be conducted by a party (e.g. internal control, compliance or internal audit) other than the officer performing the net-
down. 

(E5m) Does your firm identify any inaccuracies in COCA position allocation after the review?

(E5n) If “Yes” is selected for question (E5m), please specify the root cause and the
rectification actions.  Please also specify the completion date of such
rectification actions*. 

(E5o) If the rectification actions above cannot be implemented immediately, please
also set out interim measures to ensure COCA compliance*.
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(E5p) Please confirm that you have attached the supporting (including the trade record) of the review conducted
in (E5m) with this attestation questionnaire for record.  The attachment should enable us to conduct
sample checks on the accuracy of the net-down operations on any of the sample days.

(E6) Settlement Operations And Liquidity - Applicable to HKCC/SEOCH Clearing Participants

(E6a) Does your firm have (1) a designated officer to monitor the rules updates and circulars and their follow-up
and (2) a register to track and ensure all the rules updates and circulars issued by HKCC/SEOCH are
distributed and assessed for any actions needed to ensure all relevant rules updates and circulars issued
by HKCC/SEOCH are monitored?

(E6b) Does your firm have a procedure or tools (e.g. checklist/system dashboard) with maker-checker signoff
over key settlement steps (with timelines clearly set out for each step) to ensure all relevant officers strictly
follow the prescribed timeline to facilitate smooth operation of settlement process?

(E6c) If “Yes” is selected for question (E6b), please confirm that you have attached the latest version of the
checklist/dashboard to this submission.

(E6d) Does your firm have a liquidity management process, which includes (1) to forecast your Clearing House
settlement obligations (of all applicable settlement currencies, including foreign currencies e.g. CNY and
USD) on next day, (2) the checking of the forecast figures against the balance in the bank account
designated for settlement purpose, and (3) the established notification, escalation and handling procedure
when there is a funding shortfall?

(E6e) Does your firm have account(s) at other broker(s) with same clearing partcipantship(s) as a backup
arrangement to execute and clear trades?

(E6f) If “Yes” is selected for question (E6e), please specify the name of the
broker(s).

(E6g) If “No” is selected for any questions from (E6a) to (E6e), please provide
supplementary information to explain*.

(E7) Specific Control (Holiday Trading) - Applicable to HKCC Clearing Participants

(E7a) Is your firm a Holiday Trading Clearing Participant?

If “Yes” is selected for question (E7a), please answer questions (E7b) to (E7f).

(E7b) Please confirm there is sufficient staff with e-banking authorisation on duty on Holiday trading days to
support funding transfer and bank balance enquiry if needed.

(E7c) Does your firm have the process of arranging pre-funding on H-1 day, and making deposit instructions of
liquidity buffer to CCMS before 11am on H-1 day, in order to meet the clearing obligations on H day(s)?

(E7d) Does your firm have the process of arranging liquidity buffer in USD (or other currencies needed) on H-1
day?

(E7e) Does your firm have the credit facilities (including bank or intra group facilities) in place to support funding
need on meeting clearing obligations and ensure the facilities can be utilised on H day(s) and support
drawdown in USD (or other currencies needed)?

(E7f) If “No” is selected for any questions from (E7b) to (E7e),  please provide
supplementary information to explain*.
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(E8) Specific Control (Clients with Short Out-of-the Money ("OTM") Option Exposure) - Applicable to HKCC/SEOCH Clearing
Participants

(E8a) Is there any client of your firm who is active in trading short OTM Options (e.g. client with more than 30%
of its total Initial Margin coming from short OTM Option positions on any single trading day) during the
Review Period?

(E8b) If “Yes” is selected for question (E8a), please provide an estimate on the
number of clients within the scope mentioned above.

(E8c) Please provide an estimate of the maximum Initial Margin, in terms of
percentage of total Initial Margin at firm level, of clients within scope of
question (E8b) observed in a single trading day during the Review Period.

(E8d) Are there any specific risk control (e.g. separate limit assigned) for monitoring the risk of clients trading
OTM options?

(E8e) If "Yes" is selected for question (E8d), please provide details on your control
arrangements in OTM stock option and index options.

(E8f) If “No” is selected for questions (E8d), please provide supplementary
information to explain*.

(E9) Client Margin Monitoring and Collection - Applicable to HKCC/SEOCH Clearing Participants

(E9a) Are there any circumstances where your firm would ask a client to deposit margin higher than the margin
levels stipulated by the clearing houses (i.e. above the client margin multiplier of 1.33x)?

(E9b) If "Yes” is selected for questions (E9a), please specify the scenario in current
policy*.

(E9c) Are there any cases where your firm would ask an individual client to deposit margin money in gross
margining (i.e. no client margin offset between positions) basis?

(E9d) If "Yes” is selected for questions (E9c), please specify the scenario in current
policy*.

(E9e) How many rounds of RPF files (RPI, RPF or RPP) will your firm use for
calculation of client margin during the day?

(E9f) Please specify the timing of RPF files (RPI, RPF or RPP) your firm normally
use for calculating the client margin.

(E9g) Please describe the mode of processing the RPF files for calculating the client
margin (manual/third party system-please specify /internal system).  Please
describe your client margin calculation methodology if your firm does not use
RPF files to calculate client margin*.
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(E9h) Please specify the timing during the day your firm issues margin call to client. 
(Apart from following the schedules of HKCC/SEOCH settlement obligations,
please also set out additional timing (if any))

(E9i) Regarding issuing margin call to client, does your firm waive client margin
calls under some specified circumstances?  If yes, please provide
supplementary information to explain*.

(E9j) What is the settlement deadline of client margin call under your firm's current
policy?

* If there is insufficient space to answer, please specify the supplementary file that should be referred to and see Part B in "Instructions" for details on
how to submit supplementary files.       
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SECTION 3 - PRESCRIBED RISK CONTROLS (Systems #1 to #3)
(This section is applicable to HKFE Participants and SEHK Stock Options Exchange Participants only)

Exchange

Exchange Participant Name

Review Period

•    This section comprises three repeated sets of the questions, with each set consisting of six questions.
•    Please fill in one set of questions (e.g., questions (F1) to (F6)) for each trading system sending orders through your firm's OAPI Program(s).
•    You can fill in for up to three trading systems in the questionnaire (i.e. questions (F1) to (F18)). If you have more than three trading systems,
please use the supplementary template (i.e. "Template for Section 4 Prescribed Risk Controls.pdf").
•    Please take note that you do not have to fill in the questionnaire for your HKATS Online.

In relation to compliance with the requirements set out in Rule HKFE 807A and/or OTR 505 on the use of HKATS, and in the circular "Mandatory
Periodic OAPI Program Re-Certification" dated 22 January 2020 (ref. No.: MO/DT/010/20), please complete the following questions:
 
SYSTEM #1

(F1) Trading Arrangements

(F1a) Please specify the name and version of the trading system and the connected
OAPI Program(s) used by your firm as at the end of the Review Period.

Please specify in (F1b) to (F1f) the usage of trading system

(F1b) Manual trading system (order entered by person)

(F1c) Algorithmic trading system (order generated by program)

(F1d) Futures products only trading system

(F1e) Options products only trading system

(F1f) Futures and Options products trading system

(F2) Pre-trade Controls set in the trading system (Not HKATS PTRM system)

(F2a) Does your firm set any Pre-trade Quantity Limit Control?

(F2b) Does your firm set any Pre-trade Price Deviation Control?

If “Yes” is selected for question (F2b), please specify in (F2c) to (F2f) whether the Price Deviation Control checks order prices against:

(F2c) •     Real-time prices

(F2d) •     Theoretical prices

(F2e) •     Others (please specify in question (F2f) below)

(F2f) If “Yes” is selected for question (F2e), please provide supplementary
information. *

(F2g) Does your firm set any Pre-trade Exposure Limit Control? (Limit control based on value)

(F2h) Does your firm set any Pre-trade Position Limit Control? (Limit control based on number of contracts)
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(F2i) If “No” are selected for questions (F2a), (F2b), (F2g) and (F2h), please provide
supplementary information to explain why no pre-trade control is set in the
trading system.*
 
 

(F3) At-trade Controls set in the trading system (Not HKATS PTRM system) [Note 9]

(F3a) Does your firm set any At-trade Exposure Limit Control? (Limit control based on value)

(F3b) Does your firm set any At-trade Position Limit Control? (Limit control based on number of contracts)

(F4) Other controls set in the trading system

(F4a) Does your firm set any Message Throttle Control?

(F4b) Does your firm set any Execution Throttle Control? [Note 10]

(F4c) Does your firm set Kill Switch Control? [Note 11]

(F4d) Please specify all other relevant risk controls, if any.

(F5) Control for algorithmic orders (For algorithmic trading system only)

If “Yes” is selected in question (F1c), please answer questions (F5a) – (F5c).

(F5a) Does your firm set any automatic control to prevent trading flows which significantly deviate from historical
or expected trading patterns of the algorithm?

(F5b) Does your firm set any automatic control to prevent trading that deviates from the futures or options
product’s average daily volume?

(F5c) If “No” are selected for questions (F5a) and (F5b), please provide
supplementary information to explain how does your firm prevent the
generation of algorithmic orders which might adversely affect market integrity
in case of program error.*

(F6) Testing

(F6a) Does your firm conduct any function tests of the risk control measures (including pre-trade controls, post-
trade controls, and other relevant controls) before a new version of trading system is released to the
production environment?

(F6b) If “No” is selected for question (F6a), please explain why the risk control
measures had not been tested, and how does your firm ensure that the risk
control measures in the new version of trading system are functioning
properly? *

(F6c) Please provide the latest date of certification test on your firm's OAPI program.
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SYSTEM #2

(F7) Trading Arrangements

(F7a) Please specify the name and version of the trading system and the connected
OAPI Program(s) used by your firm as at the end of the Review Period.

Please specify in (F7b) to (F7f) the usage of trading system

(F7b) Manual trading system (order entered by person)

(F7c) Algorithmic trading system (order generated by program)

(F7d) Futures products only trading system

(F7e) Options products only trading system

(F7f) Futures and Options products trading system

(F8) Pre-trade Controls set in the trading system (Not HKATS PTRM system)

(F8a) Does your firm set any Pre-trade Quantity Limit Control?

(F8b) Does your firm set any Pre-trade Price Deviation Control?

If “Yes” is selected for question (F8b), please specify in (F8c) to (F8f) whether the Price Deviation Control checks order prices against:

(F8c) •     Real-time prices

(F8d) •     Theoretical prices

(F8e) •     Others (please specify in question (F8f) below)

(F8f) If “Yes” is selected for question (F8e), please provide supplementary
information. *

(F8g) Does your firm set any Pre-trade Exposure Limit Control? (Limit control based on value)

(F8h) Does your firm set any Pre-trade Position Limit Control? (Limit control based on number of contracts)

(F8i) If “No” are selected for questions (F8a), (F8b), (F8g) and (F8h), please provide
supplementary information to explain why no pre-trade control is set in the
trading system.*

(F9) At-trade Controls set in the trading system (Not HKATS PTRM System) [Note 9]

(F9a) Does your firm set any At-trade Exposure Limit Control? (Limit control based on value)

(F9b) Does your firm set any At-trade Position Limit Control? (Limit control based on number of contracts)

(F10) Other controls set in the trading system

(F10a) Does your firm set any Message Throttle Control?

(F10b) Does your firm set any Execution Throttle Control? [Note 10]

(F10c) Does your firm set Kill Switch Control? [Note 11]
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(F10d) Please specify all other relevant risk controls, if any.

(F11) Control for algorithmic orders (For algorithmic trading system only)

If “Yes” is selected in question (F7c), please answer questions (F11a) – (F11c).

(F11a) Does your firm set any automatic control to prevent trading flows which significantly deviate from historical
or expected trading patterns of the algorithm?

(F11b) Does your firm set any automatic control to prevent trading that deviates from the futures or options
product’s average daily volume?

(F11c) If “No” are selected for questions (F11a) and (F11b), please provide
supplementary information to explain how does your firm prevent the
generation of algorithmic orders which might adversely affect market integrity
in case of program error.*

(F12) Testing

(F12a) Does your firm conduct any functional tests of the risk control measures (including pre-trade controls,
post-trade controls, and other relevant controls) before a new version of trading system is released to the
production environment?

(F12b) If “No” is selected for question (F12a), please explain why the risk control
measures had not been tested, and how does your firm ensure that the risk
control measures in the new version of trading system are functioning
properly? * 

(F12c) Please provide the latest date of certification test on your firm’s OAPI program.

SYSTEM #3

(F13) Trading Arrangements

(F13a) Please specify the name and version of the trading system and the connected
OAPI Program(s) used by your firm as at the end of the Review Period.

Please specify in (F13b) to (F13f) the usage of trading system

(F13b) Manual trading system (order entered by person)

(F13c) Algorithmic trading system (order generated by program)

(F13d) Futures products only trading system

(F13e) Options products only trading system

(F13f) Futures and Options products trading system

(F14) Pre-trade Controls set in the trading system (Not HKATS PTRM system)

(F14a) Does your firm set any Pre-trade Quantity Limit Control?

(F14b) Does your firm set any Pre-trade Price Deviation Control?
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If “Yes” is selected for question (F14b), please specify in (F14c) to (F14f) whether the Price Deviation Control checks order prices against:

(F14c) •     Real-time prices

(F14d) •     Theoretical prices

(F14e) •     Others (please specify in question (F14f) below)

(F14f) If “Yes” is selected for question (F14e), please provide supplementary
information. *

(F14g) Does your firm set any Pre-trade Exposure Limit Control? (Limit control based on value)

(F14h) Does your firm set any Pre-trade Position Limit Control? (Limit control based on number of contracts)

(F14i) If “No” are selected for questions (F14a), (F14b), (F14g) and (F14h), please
provide supplementary information to explain why no pre-trad control is set in
the trading system.*

(F15) At-trade Controls set in the trading system (Not HKATS PTRM system) [Note 9]

(F15a) Does your firm set any At-trade Exposure Limit Control? (Limit control based on value)

(F15b) Does your firm set any At-trade Position Limit Control? (Limit control based on number of contracts)

(F16) Other controls set in the trading system

(F16a) Does your firm set any Message Throttle Control?

(F16b) Does your firm set any Execution Throttle Control? [Note 10]

(F16c) Does your firm set Kill Switch Control? [Note 11]

(F16d) Please specify all other relevant risk controls, if any.

(F17) Control for algorithmic orders (For algorithmic trading system only)

If “Yes” is selected in question (F13c), please answer questions (F17a) – (F17c).

(F17a) Does your firm set any automatic control to prevent trading flows which significantly deviate from historical
or expected trading patterns of the algorithm?

(F17b) Does your firm set any automatic control to prevent trading that deviates from the futures or options
product’s average daily volume?

(F17c) If “No” are selected for questions (F17a) and (F17b), please provide
supplementary information to explain how does your firm prevent the
generation of algorithmic orders which might adversely affect market integrity
in case of program error.*

(F18) Testing

(F18a) Does your firm conduct any functional tests of the risk control measures (including pre-trade controls,
post-trade controls, and other relevant controls) before a new version of trading system is released to the
production environment?
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(F18b) If “No” is selected for question (F18a), please explain why the risk control
measures had not been tested, and how does your firm ensure that the risk
control measures in the new version of trading system are functioning
properly? *

(F18c) Please provide the latest date of certification test on your firm's OAPI program.
           

- END -

* If there is insufficient space to answer, please specify the supplementary file that should be referred to and see Part B in "Instructions" for details on
how to submit supplementary files.
[Note 9]: At-Trade refers to an order that has been accepted to the Central Order Book in HKATS
[Note 10]: Execution Throttle Control refers to a risk control measure triggered when a pre-defined execution quantity threshold within a pre-defined
threshold time period was exceeded.
[Note 11]: Kill Switch refers to a mechanism for the participant to cut off trading in an emergency.
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	000125_B10m__61faed89fa35465c8b6d3bca682c4102_CCEPTTEP_5_F: 
	000128_B11a__ca30e8d5f1024bf490f8ddb5dcd5b706_CCEPTTEP_2_F: []
	000129_B11b__c28c6485ce914995831d064ffe78be43_CCEPTTEP_9_F: []
	000130_B11c__6b598a0bbbc642b2a7943a455db48f51_CCEPTTEP_0_F: 
	000131_B11d__0c93aa239cf549a082a7082ec527578d_CCEPTTEP_9_F: []
	000132_B11e__52a5fb99ee264520a3bc5375093ba303_CCEPTTEP_9_F: []
	000133_B11f__55d717a04d1d4edf95e77339685a9974_CCEPTTEP_9_F: []
	000135_B11g__1b569c0826f64ac5bcd9d4c6f8c30b31_CCEPTTEP_9_F: []
	000136_B11h__796c5407db3c4387b6678a000afaaaad_CCEPTTEP_9_F: []
	000137_B11i__d5a47849cb734d19aac357f7e08cc765_CCEPTTEP_9_F: []
	000138_B11j__7ac51ef35c0c414b91c83ad313b8e6f9_CCEPTTEP_5_F: 
	000139_B11k__b91f64e88eee4d5489eed05015b8da69_CCEPTTEP_9_F: []
	000140_B11l__7718d0a7fec64f258458e46eda5a90bd_CCEPTTEP_5_F: 
	000001_Q__8a3f2b8637db48c8bb520861b1ba9c8f__10_F: HKCC,HKSCC,SEOCH
	000002_Q__010398be59ad4e01976c7052007dff5c__11_F: 
	000003_Q__1b25ac0d26a4486680dc4eb6aa86e9f6__12_F: From 1 Apr 2022 To 31 Mar 2023
	000006_C1a__8fb7262ecbc44f1d99ff73d1d4b93c83_HKCCHKSCCSEOCH_9_T: []
	000007_C1b__3cfe49d00ee348cfa9f76e2aae145c17_HKCCHKSCCSEOCH_9_T: []
	000008_C1c__739812df67a14f239f3327b369155a7f_HKCCHKSCCSEOCH_9_T: []
	000009_C1d__118b2279a8c84c78aabf098fe0ae97c2_HKCCHKSCCSEOCH_9_T: []
	000014_C2a__efe8a0b49f104a73ad7aa48aca14e2bf_HKCCHKSCCSEOCH_9_F: []
	000015_C2b__1d9853f1e9e24219a3db21415fc2ae5c_HKCCHKSCCSEOCH_9_F: []
	000016_C2c__3123459d988340d1be5d3f29aaf04ed7_HKCCHKSCCSEOCH_9_F: []
	000017_C2d__1f151a5a8ff34211b6d7c32df441b285_HKCCHKSCCSEOCH_8_F: 
	000018_C2e__bb0dab7084f341deb1e8ea0a9a5044eb_HKCCHKSCCSEOCH_5_F: 
	000021_C3a__2fe93362ad4941e6a49c9785b73cc9f6_HKCCHKSCCSEOCH_9_F: []
	000023_C3b__6c5113be98eb4fc6b57f569201947590_HKCCHKSCCSEOCH_9_F: []
	000024_C3c__ec2077b512594281bfd2e1e29b0c1a45_HKCCHKSCCSEOCH_5_F: 
	000026_C4a__d8532e4f5575486c99869a954636b466_HKCCHKSCCSEOCH_9_F: []
	000027_C4b__6683d0474397440f816fbee896d1cf5c_HKCCHKSCCSEOCH_0_F: 
	000028_C4c__5d20e439371a49f8b39099f607b406fb_HKCCHKSCCSEOCH_9_F: []
	000029_C4d__83bd61873e3d4fe5bc24a0af5ed04080_HKCCHKSCCSEOCH_5_F: 
	000033_C5a__355ea18f45b24e979d456b8da81d7260_HKCCHKSCCSEOCH_9_F: []
	000034_C5b__e50ce04afa6b444c8ae569d8a7e1516b_HKCCHKSCCSEOCH_9_F: []
	000035_C5c__a6967dc5d6a743c9a201b8253ade30bb_HKCCHKSCCSEOCH_9_F: []
	000036_C5d__077ea367f70049adb6cb88a60869d327_HKCCHKSCCSEOCH_9_F: []
	000037_C5e__eeedae5895474814b422b2d2ab488299_HKCCHKSCCSEOCH_9_F: []
	000038_C5f__5db9114c8ae94bdd8e4488286ccf9970_HKCCHKSCCSEOCH_9_F: []
	000039_C5g__0f830c9b23e94b04b35e8a751f84fb5e_HKCCHKSCCSEOCH_9_F: []
	000041_C5h__8f7591a1f0844cf8a355bc616bc3444a_HKCCHKSCCSEOCH_5_F: 
	000042_C5i__1b2760b60d464d08aa8d972b14966c3d_HKCCHKSCCSEOCH_5_F: 
	000044_C5j__5d574fa1b10941f4aa9c7458e227f976_HKCCHKSCCSEOCH_5_F: 
	000045_C5k__cf3585bc5aa14a45bd4a585a38218f1e_HKCCHKSCCSEOCH_5_F: 
	000048_C6a__41996e9384bb4709ba3cd9a4a6027879_HKCCHKSCCSEOCH_2_F: []
	000050_C6b__bc9d35480ea04c5ab09d1ee2b47d352b_HKCCHKSCCSEOCH_0_F: 
	000051_C6c__929360dee07d4369ab3e736e99c3aeae_HKCCHKSCCSEOCH_0_F: 
	000052_C6d__b5a09417936447d6b292e7cade5e4366_HKCCHKSCCSEOCH_0_F: 
	000054_C6e__e7d8f201e89a40279574aa4ec1d61645_HKCCHKSCCSEOCH_0_F: 
	000055_C6f__e55bab4718284f25be47224068aa1dac_HKCCHKSCCSEOCH_0_F: 
	000056_C6g__cbe326ab84774a9e84e80ec0da574c7f_HKCCHKSCCSEOCH_0_F: 
	000059_C7a__b3d69d954d3e42ef810443b751c5fdac_HKCCHKSCCSEOCH_2_F: []
	000060_C7b__08308193aa994db9bea7e82e6ab9cbe9_HKCCHKSCCSEOCH_9_F: []
	000061_C7c__e8776688c303481aabb5a996b064f396_HKCCHKSCCSEOCH_5_F: 
	000065_C8a__f2a93edb587040e58c1f7834de97eae7_HKCCHKSCCSEOCH_8_F: 
	000066_C8b__9034edc8fcef42e8a34387106fd1ce6c_HKCCHKSCCSEOCH_8_F: 
	000068_C8c__4da0552b1b244ea18e390464ec8e9f07_HKCCHKSCCSEOCH_8_F: 
	000069_C8d__d96e839f115d4502814723ff29b1e47e_HKCCHKSCCSEOCH_8_F: 
	000073_C9a__3e7557f934bc46ba9a355f436577cdcd_HKCCHKSCCSEOCH_8_F: 
	000074_C9b__3749d9cc030046f899aba35a6790af73_HKCCHKSCCSEOCH_8_F: 
	000075_C9c__ce56663ad6f5475ba2bf2c250f420e00_HKCCHKSCCSEOCH_8_F: 
	000077_C10a__f231df595d4f40628bbdbe91e1fc7da1_HKCCHKSCCSEOCH_9_F: []
	000078_C10b__b13e245d0d7043329ffe8a50e4061710_HKCCHKSCCSEOCH_9_F: []
	000079_C10c__a91dbbb00321443ead63f7050ea7f97a_HKCCHKSCCSEOCH_9_F: []
	000080_C10d__2e85ca2e4dbc4807905a29d8e9f63a71_HKCCHKSCCSEOCH_9_F: []
	000081_C10e__a1d32e146ae54b6d8faac0590ae35127_HKCCHKSCCSEOCH_9_F: []
	000082_C10f__c933281a589c4668be3703888b01ddd0_HKCCHKSCCSEOCH_9_F: []
	000083_C10g__bb934b384c714303af7ece7f20cc850d_HKCCHKSCCSEOCH_9_F: []
	000084_C10h__e1d3bde8f687471dafa4d6f7e78776ab_HKCCHKSCCSEOCH_2_F: []
	000085_C10i__fcf2b3a9d4d14a8ca2116506ea47983b_HKCCHKSCCSEOCH_5_F: 
	000088_C11a__d5dc83c7cf1f47bd8c8d504acfcf897f_HKCCHKSCCSEOCH_9_F: []
	000090_C11b__3fc91bd58a5a4d09a99f28bdf5f99dd5_HKCCHKSCCSEOCH_9_F: []
	000091_C11c__42e0eb03c3f84e6ea68563e2abffb28a_HKCCHKSCCSEOCH_9_F: []
	000092_C11d__0591a95f0e6d459c885d4d2c45650057_HKCCHKSCCSEOCH_9_F: []
	000093_C11e__34a81787c950483385027da8d1eb499a_HKCCHKSCCSEOCH_9_F: []
	000094_C11f__68faf01f76e744d380a9ecf894d98107_HKCCHKSCCSEOCH_9_F: []
	000095_C11g__ac7c7b2ac9b341a091de8ffe6974e5cf_HKCCHKSCCSEOCH_5_F: 
	000096_C11h__81e825bd9d8249238ced9a5d5f498412_HKCCHKSCCSEOCH_9_F: []
	000098_C11i__91255e06fd014e0a85ed81f5d435fc66_HKCCHKSCCSEOCH_9_F: []
	000099_C11j__8e43706d40064db8af5bd492a3a00e3d_HKCCHKSCCSEOCH_9_F: []
	000100_C11k__d007d002cdf246208a3d94c11e1869c2_HKCCHKSCCSEOCH_5_F: 
	000101_C11l__aa63e116463646fca270e9d31b8127f7_HKCCHKSCCSEOCH_9_F: []
	000102_C11m__afcc84601c164e7d876ff2a0fca8fe6f_HKCCHKSCCSEOCH_9_F: []
	000103_C11n__f2553dedb7b0465b8f301cdb5d6c3680_HKCCHKSCCSEOCH_5_F: 
	000104_C11o__5535421d6a99461a9231319cc99d0db8_HKCCHKSCCSEOCH_9_F: []
	000107_C12a__5b8ed735d0a44dd9b8e5d5ad2216a632_HKCCHKSCCSEOCH_9_F: []
	000109_C12b__38c911328d0e4321bc531ab2e4b8fb31_HKCCHKSCCSEOCH_9_F: []
	000110_C12c__3e3b9655edb1437f84bf95f2e800b084_HKCCHKSCCSEOCH_5_F: 
	000111_C12d__354acb0446994691b29381d01b1c558b_HKCCHKSCCSEOCH_9_F: []
	000112_C12e__85b1d6e27ab5457fbb8a52fa48da257c_HKCCHKSCCSEOCH_9_F: []
	000113_C12f__c0cb55db25be4a97beafbb6418b83ea4_HKCCHKSCCSEOCH_9_F: []
	000114_C12g__419ea45b1aa749599faf3e6ad0415ab4_HKCCHKSCCSEOCH_8_F: 
	000115_C12h__b2f337b26d9d4db5a0b3df089d0127df_HKCCHKSCCSEOCH_5_F: 
	000001_Q__47a2b2d414ce4668885edd9d4e0eb8d9__10_F: HKCC,HKSCC,SEOCH
	000002_Q__6e058a5279de4146a5f51fff497aa9c3__11_F: 
	000003_Q__3787407470104f70b555af9f17be5757__12_F: From 1 Apr 2022 To 31 Mar 2023
	000006_D1a__a61256947d9544cbaab8eb2682701766_HKCCHKSCCSEOCH_9_F: []
	000008_D1b__e9016c34a77c48a3a0b3cc8161136d9f_HKCCHKSCCSEOCH_9_F: []
	000009_D1c__710144e720684209b5a62e047fae5fc1_HKCCHKSCCSEOCH_9_F: []
	000010_D1d__b170d42494b941f3a9897a46f46c4c2d_HKCCHKSCCSEOCH_9_F: []
	000011_D1e__56c504684c334e03829ad6e176ab239d_HKCCHKSCCSEOCH_5_F: 
	000014_D2a__29eaf56f0cb642f8b443ce2c4759e7d8_HKCCHKSCCSEOCH_9_F: []
	000016_D2b__03406257b7114abcaf6c956d60ef4c89_HKCCHKSCCSEOCH_9_F: []
	000017_D2c__1b809daad51640d1bdb2d04176beea7f_HKCCHKSCCSEOCH_5_F: 
	000020_D3a__43ee3b9d25624208aa6e7cfaeb709436_HKCCHKSCCSEOCH_9_F: []
	000021_D3b__3bb9bdd179954dd995efcfa386694242_HKCCHKSCCSEOCH_9_F: []
	000022_D3c__6bf2ea640c9447fc8cee57646b0dd559_HKCCHKSCCSEOCH_9_F: []
	000023_D3d__89d4981b953f498fba48cbcf5c296aa9_HKCCHKSCCSEOCH_9_F: []
	000024_D3e__2de529fd4b98492fa03a8b8c4a8f70b7_HKCCHKSCCSEOCH_5_F: 
	000025_D3f__fea0528844054dbabfb987c6779d5ed4_HKCCHKSCCSEOCH_5_F: 
	000027_D4a__f1acb5d631b14c298bbc1d88a0bf0116_HKCCHKSCCSEOCH_9_F: []
	000028_D4b__9e4bb9d58bef43598599cba4a2707352_HKCCHKSCCSEOCH_9_F: []
	000029_D4c__d79792b53a614b05b059f131153fc520_HKCCHKSCCSEOCH_9_F: []
	000030_D4d__360d651d90034113af37455b3b89373f_HKCCHKSCCSEOCH_9_F: []
	000031_D4e__4a01e6252d184017aff48d161aaa1494_HKCCHKSCCSEOCH_9_F: []
	000032_D4f__698884423f894047a64950b5ce993b1d_HKCCHKSCCSEOCH_5_F: 
	000033_D4g__23b97c0d62d0464c97eabfae53d9ca5b_HKCCHKSCCSEOCH_9_F: []
	000034_D4h__888e87400490493185e23967ddde8f93_HKCCHKSCCSEOCH_9_F: []
	000035_D4i__b6e77c16ab9346c08c07c22f96b22eeb_HKCCHKSCCSEOCH_5_F: 
	000038_D5a__7aed40b6f896424e8585e4bb1930a4e3_HKCCHKSCCSEOCH_9_F: []
	000039_D5b__7ae638eab4d84e1295ecdd3019870492_HKCCHKSCCSEOCH_9_F: []
	000040_D5c__d18c6cca44664f8badf45c58902a1aa8_HKCCHKSCCSEOCH_9_F: []
	000041_D5d__bcee8f4e074a44f0bd83a9ffa5d0f13c_HKCCHKSCCSEOCH_9_F: []
	000042_D5e__83ee5dd7ec7f475abe68425424bb2131_HKCCHKSCCSEOCH_9_F: []
	000043_D5f__5193cdf0ef1a4e9b813c59f3165fbc97_HKCCHKSCCSEOCH_5_F: 
	000045_D6a__7e01dc5bd06d4bcfbf3e588bd29147f6_HKCCHKSCCSEOCH_9_F: []
	000046_D6b__9cb603a077c94c6e945c6d8afd753e0c_HKCCHKSCCSEOCH_9_F: []
	000047_D6c__486fe115e6a14ef2b06fda89663a3157_HKCCHKSCCSEOCH_9_F: []
	000048_D6d__9fe2010feaa041fab4f99de67b14a574_HKCCHKSCCSEOCH_5_F: 
	000049_D6e__a38d1a7364c44b4db7aaff5469005de5_HKCCHKSCCSEOCH_9_F: []
	000050_D6f__605e03796ca04611ad89126a8064dce9_HKCCHKSCCSEOCH_0_F: 
	000051_D6g__7e75b0fb690042afb7bdeb3de9080bd1_HKCCHKSCCSEOCH_9_F: []
	000052_D6h__4ef2400090c3494fb0c7fde0e6bd99a0_HKCCHKSCCSEOCH_0_F: 
	000053_D6i__ec33763681ec47b28ca7ad5d9204f36f_HKCCHKSCCSEOCH_5_F: 
	000054_D6j__5d906faeeaa34f79842791b911846b10_HKCCHKSCCSEOCH_5_F: 
	000055_D6k__7be5d9dc04f34812a90e93aa77c5e41f_HKCCHKSCCSEOCH_5_F: 
	000058_D7a__0753b804f6c74482a4e985c627788688_HKCCHKSCCSEOCH_0_F: 
	000059_D7b__def44a6bc3e841f08c81765ffe449188_HKCCHKSCCSEOCH_9_F: []
	000060_D7c__bd67bd123e5e44fc881d91c36efad69c_HKCCHKSCCSEOCH_9_F: []
	000061_D7d__06813ac126d04f10bd74b244a791f3d7_HKCCHKSCCSEOCH_9_F: []
	000062_D7e__d07a4d5a92614a1d90e22d16fb64496b_HKCCHKSCCSEOCH_5_F: 
	000063_D7f__906d40d9e2e74e7287d37e59cec4885f_HKCCHKSCCSEOCH_5_F: 
	000066_D8a__a5a963b772864ae1828adde8b41fde44_HKCCHKSCCSEOCH_2_F: []
	000067_D8b__ddc1f97b9344430da7bf54d7db70c346_HKCCHKSCCSEOCH_9_F: []
	000068_D8c__294086d20c3c4d9591b203b6958a1124_HKCCHKSCCSEOCH_5_F: 
	000001_Q__eca05c7a4c3e411c86028258dfdf1799__10_F: HKCC,HKSCC,SEOCH
	000002_Q__6a872211a1764c0ea0985431c2fd14cb__11_F: 
	000003_Q__9b23911f2a0b4e1a97d409d13529537e__12_F: From 1 Apr 2022 To 31 Mar 2023
	000006_E1a__8aaeb868318f46db888d91f48a2559f4_HKCCHKSCCSEOCH_9_F: []
	000007_E1b__adfa7e00bf424d789f037d29f447c4e8_HKCCHKSCCSEOCH_9_F: []
	000009_E1c__19f9c30e9de948c1aaa22d4673cd4b46_HKCCHKSCCSEOCH_8_F: 
	000010_E1d__fa2f72bab06b4b25a01287f3139f22a8_HKCCHKSCCSEOCH_8_F: 
	000011_E1e__20d0b7ca66964a0abd3d132355ebbd64_HKCCHKSCCSEOCH_9_F: []
	000012_E1f__1a099f57acc84af3b7283d60642f6a63_HKCCHKSCCSEOCH_9_F: []
	000013_E1g__3be8df3299224d93bf5121fdb03464cb_HKCCHKSCCSEOCH_5_F: 
	000014_E1h__f747d62f055342df8be5b29fb2838fc9_HKCCHKSCCSEOCH_5_F: 
	000015_E1i__935d50da90b846c9acc41fd8957e99d7_HKCCHKSCCSEOCH_9_F: []
	000016_E1j__7a28314972f14f3c86665a6460a5c99f_HKCCHKSCCSEOCH_5_F: 
	000017_E1k__e873498f2e154ff1992b6a85a173d54e_HKCCHKSCCSEOCH_5_F: 
	000020_E2a__6abaf5e916d743c993de87d11c7df3af_HKCCHKSCCSEOCH_9_F: []
	000021_E2b__aaed922f70c2422b918c37f4978dd206_HKCCHKSCCSEOCH_9_F: []
	000022_E2c__96a3baa74aee47dcabf6fd718b1629f8_HKCCHKSCCSEOCH_5_F: 
	000024_E2d__d37402d208b743888beb3a0b7c7dbf78_HKCCHKSCCSEOCH_9_F: []
	000025_E2e__fb675d1a84ac438e9f7d745363b523ba_HKCCHKSCCSEOCH_9_F: []
	000026_E2f__abda3bad10c147e199ea22b6ef1c9a89_HKCCHKSCCSEOCH_0_F: 
	000027_E2g__1718489645ae4e509404606424e665f5_HKCCHKSCCSEOCH_9_F: []
	000028_E2h__e709060ae2e64530b7e6aa82d8c96281_HKCCHKSCCSEOCH_9_F: []
	000029_E2i__2d844765bab74e2fa75cc6d4387a04f5_HKCCHKSCCSEOCH_9_F: []
	000030_E2j__5e409ab91d914cd3b922d722082c76f1_HKCCHKSCCSEOCH_5_F: 
	000031_E2k__d7619595a7b54ddc97cc3b147e4c8e20_HKCCHKSCCSEOCH_5_F: 
	000034_E3a__483fb21b0c0a4024b5eafa657e21e47f_HKCCHKSCCSEOCH_9_F: []
	000035_E3b__dbcb688c30f64d2885cfb584999e58a6_HKCCHKSCCSEOCH_5_F: 
	000038_E4a__d5bf5417e2e846499fbf5a4fe67c565e_HKCCHKSCCSEOCH_9_F: []
	000040_E4b__e980073345264993ba5c050ccb3f777c_HKCCHKSCCSEOCH_8_F: 
	000041_E4c__8aed253493814d918dd5283d8a0282a4_HKCCHKSCCSEOCH_9_F: []
	000042_E4d__24008e3e1ddc422f93a52c85dc1950db_HKCCHKSCCSEOCH_9_F: []
	000044_E4e__67baff77820345abb1e47f3650dfcd21_HKCCHKSCCSEOCH_9_F: []
	000045_E4f__59d057d422c642e1b1d347ace3b4d01a_HKCCHKSCCSEOCH_9_F: []
	000046_E4g__e4053dec35914bd38cc6a8ffd91f3a66_HKCCHKSCCSEOCH_9_F: []
	000048_E4h__60da49c92c7d4bfc9bfc0b7784db2fe9_HKCCHKSCCSEOCH_9_F: []
	000049_E4i__d031aeffccc040c4b82cc2c4ded8b967_HKCCHKSCCSEOCH_0_F: 
	000050_E4j__41c40e9ae2e248ad9cd8d7fc00958b29_HKCCHKSCCSEOCH_5_F: 
	000051_E4k__cc6ef06a340f423eb6b09d82ac74697e_HKCCHKSCCSEOCH_9_F: []
	000052_E4l__e17f863fabcd44d0a368856aee47e1fb_HKCCHKSCCSEOCH_9_F: []
	000054_E4m__552b170e015445dd81e53783b9311b2b_HKCCHKSCCSEOCH_0_F: 
	000055_E4n__0d93a4a066a147dca628effd5673ae7f_HKCCHKSCCSEOCH_0_F: 
	000056_E4o__947e047c9a5047b7ac23753ce103c596_HKCCHKSCCSEOCH_0_F: 
	000057_E4p__cf1005bc44d24bdfa29a4a3e1f6b1904_HKCCHKSCCSEOCH_5_F: 
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