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DISCLAIMER 

 
The information contained in this presentation is for general informational purposes only and does not constitute an offer, solicitation, 
invitation or recommendation to subscribe for or purchase any securities or other products or to provide any investment advice of any 
kind. This presentation is not directed at, and is not intended for distribution to or use by, any person or entity in any jurisdiction or 
country where such distribution or use would be contrary to law or regulation or which would subject Hong Kong Exchanges and 
Clearing Limited (“HKEX”) to any registration requirement within such jurisdiction or country. 
 
This presentation contains forward-looking statements which are based on the current expectations, estimates, projections, beliefs 
and assumptions of HKEX about the businesses and the markets in which it and its subsidiaries operate or aspires to operate in. 
These forward-looking statements are not guarantees of future performance and are subject to market risk, uncertainties and factors 
beyond the control of HKEX. Therefore, actual outcomes and returns may differ materially from the assumptions made and the 
statements contained in this presentation. The implementation of these initiatives is subject to a number of external factors, including 
government policy, regulatory approval, the behaviour of market participants, competitive developments and, where relevant, the 
identification of and successful entry into agreements with potential business partners.  As such, there is no guarantee that the 
initiatives described herein will be implemented, or that they will be implemented in the form and timeframe described herein. 
 
Although the information contained in this presentation is obtained or compiled from sources believed to be reliable, HKEX does not 
guarantee the accuracy, validity, timeliness or completeness of the information or data for any particular purpose, and shall not accept 
any responsibility for, or be liable for, errors, omissions or other inaccuracies in the information or for the consequences thereof. The 
information set out in this presentation is provided on an “as is” and “as available” basis and may be amended or changed. It is not a 
substitute for professional advice which takes account of your specific circumstances and nothing in this document constitutes legal 
advice. HKEX shall not be responsible or liable for any loss or damage, directly or indirectly, arising from the use of or reliance upon 
any information provided in this presentation.  
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NEW USER FRONTENDS 
- HKATS & DCASS ONLINE 
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CLICK Terminal 
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Existing After Upgrade, with new frontends 

LOGON 
 

• Access via designated URL 
• Logon with existing IDs & passwords 
• Change password every 90 days 
• Recommended Password setting: at least 8 characters, contain 

a combination of letters (both upper & lower case) and numbers 
• 2 DCASS Online users per CG connection 

HKATS Online DCASS Online 
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Existing After Upgrade, with new frontends 

MAIN MENU 
 

DCASS Online 

Note: Existing  After Upgrade 
 Toolbar  Categories 
 Window  View 
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After Upgrade, with new frontends 

Note : Similar features applicable to HKATS Online, please refer to the HKATS User Guide for details. 

VIEWS - INTRODUCTION 

Selection 
Filters 

Data 
Table 

Icons 

Dropdown Input List Generic Filter Columns selection list 

Export Links Columns 
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NEW FEATURE 
- LINK 

Trade History & Clearing Information 
- Click on a trade in “Trade History” view to show detailed deliveries relating to clearing events and 
transactions in the “Clearing Information” view 

DCASS Online 

HKATS Online 

Price Information & Enter Trade Report 
- Click on an Instrument Series in “Price Information” view to show the Instrument Series ID in the 
“Enter Trade Report” view 
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CLICK Terminal HKATS Online 

Existing After Upgrade, with new frontends 
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CLICK Terminal HKATS Online 

Existing After Upgrade, with new frontends 

ENTER TRADE REPORT (BLOCK TRADE) 
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HKATS Online 

SELF TRADE PREVENTION (OPTIONAL) 
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KEY CHANGES 

Clearing Trades Trade History 

Trade Statistics Trade History – Aggregated 

Price Quotation Quotes 

Preference Settings 

Instrument Explorer Instrument Details 

HKATS Online CLICK Terminal 

Derivative Calculator 

Disconnection: 
Information Feed Status: OFF 

Disconnection: 
Back to Login screen 

Deviation Warnings: 
MAX, ABS and % are available 

Deviation Warnings: 
Only % is available 

Local Inactive Orders: 
Stored in Order Book 

Local Inactive Orders: 
Stored in Local Inactive Orders 

1. Changed Features 

2. Removed Feature 

3. Changed Name 
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DCASS Server/Terminal DCASS Online 

Existing After Upgrade, with new frontends 

EXPORT FUNCTION 
 

• Print and copy are replaced by “Export” 
• Only displayed columns will be exported  

Please refer to slide 22 for a list of key changes 
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DCASS Server/Terminal DCASS Online 

Existing After Upgrade, with new frontends 

CLEARING MESSAGES 

• Clearing message pop-up is available at the bottom of DCASS Online 

• Clearing messages can be found in the “Clearing Messages” view in 
with latest message placed at the top 
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MARGIN VIEW 
 
 Existing 

Margin aggregation by Market 

DCASS Server/Terminal DCASS Online 

Margin aggregation by Product Area 
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WORKSPACE (NEW FUNCTION) 

• Customised workspaces can be created with multiple views 
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Retrieval 
Solution 

DCASS 
Online 

HKATS 
Online 

Fundamental 
Concepts 



20 

WORKSPACE (NEW FUNCTION) 
 

Save, Open, Publish or Delete Workspace via Settings Open Workspace via Main Menu 

Resume previous view displayed before last logout 

Open selected workspace 

Publish selected workspace 

Delete saved workspace 

• Workspaces created can be saved, published and deleted with other accounts 

Save workspace 
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AUTOMATIC EXERCISE LIMIT (NEW) 
 

• Currently, SEOCH pre-defined the in-the-money (“ITM”) triggering limit at 1.5% 
 
• A new on-line function “Automatic Exercise Limit” will be available via DCASS Online 

for SEOCH Participants to set their own ITM limits for ALL spot month contracts 

Applicable to SEOCH Participants only 

Participants are advised to use the “Percentage” option only. Please refer to Appendix F in the 
Information Paper on HKEX website for more details 

Input details and click “Create” button. 
*** Once created, the limit will take effect immediately 

***** 
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http://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Derivatives/Infrastructure/HKATS/HKATSDCASSUpgradeInformationPaper.pdf?la=en
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2. Temporary Disabled 

KEY CHANGES 

DCASS Online DCASS Server/Terminal 

window view 

series instrument 
4. Changed Name 

Print/Copy/Copy all Export 

“Report” window Report Retrieval Solution 
3. Changed Features 

Automatic Exercise Limits 1. New View 

“Margin Requirements” window   per instrument 

“Account Market Margin” window   per product area 

“Total Member Margin” window   per participant 

Total Account Margin” window   per account 

“Position Netting” window  “Position Closeout” view  

“Series”/“Underlying”/“Clearing Dates” windows “Instruments” view 

“Covered call” function “Covered Call Requests” view 

“Deny automatic” function “Deny exercise” view 

“Exercise Request” window “Request Exercise” view 

“Exercise History”/ “Pending Exercise” windows “Exercise Overview” view 

“Edit User Details” function “Edit user” function 

“Menu Access Type” window “User Roles” view 

“User View” window “Users” view 

5. Changed window name 

For comprehensive list of new naming convention, please refer to the HKATS AND DCASS UPGRADE web corner 

SEOCH 
only 

Admin 
only 

“Margin 
Requirements” view 
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http://www.hkex.com.hk/Services/Trading/Derivatives/Infrastructure/HKATS/HKATS-and-DCASS-Upgrade?sc_lang=en


REPORT RETRIEVAL SOLUTION 
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OVERVIEW 
 
                                                                        

• for downloading of DCASS and Pre-trade Risk Management (PTRM) reports in zipped 
format; as well as daily RPF, i.e. intra-day (RPI), early (RPP) and final (RPF) RPF 

• reports and files will be available for download within 10 calendar days after generation 

COMMON 

CXXX 

For reports/files common to all CPs 
* Changes are made to common reports file names - CXXX which 
stands for DCASS customer code in existing file names will be removed  

For reports/files designated to individual CP, report/file names will contain CXXX 
(CXXX is the DCASS customer code) 

 Report Retrieval Solution 

Report 
Retrieval 
Solution 

DCASS 
Online 

HKATS 
Online 

Fundamental 
Concepts 

TP011 

RP007 TP001 

Folder Structure 

Examples 

… 

… 

• parallel run with DCASS Servers until launch of the Upgrade 
• for changes in reports/files, please refer to the HKATS AND DCASS UPGRADE web corner 

RP005 

http://www.hkex.com.hk/Services/Trading/Derivatives/Infrastructure/HKATS/HKATS-and-DCASS-Upgrade?sc_lang=en
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PREPARATION 

Note : 1. Each pair of SSH keys should contain a public key and a private key.  Participants should keep the private key for its own use. 

 
 study Technical Guide which will be available in Sep 2018 and get prepared 
 
 ensure SFTP client software be adhered to the SFTP standard 
 
 enroll for Report Retrieval Solution 
 
 generate a pair of SSH (Secure Shell) keys1 and submit the public key to HKEX for 

registration 
 
 acknowledge 2 user accounts received from HKEX for logon 

Report 
Retrieval 
Solution 

DCASS 
Online 

HKATS 
Online 

Fundamental 
Concepts 
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2019 

PROJECT SCHEDULE 
 
                                                                        Get Ready  

Upgrade 
Launch 

Sep 

Conduct OAPI Certification Test 

Rollout 
Activities Market Readiness 

Aug Oct May Jan 

Report Retrieval Solution Launch 
- Parallel Run 

2018 

Get Ready 

Nov 

Study Technical Guide1 
Report 

Retrieval 
Solution 

HKATS & 
DCASS 
Online 

Migrate NG connection to CG 

Briefing on 
HKATS & DCASS Online 

Practice sessions2 

Mar 

Market Rehearsal Market 
Rehearsal briefing 

Study HKATS & DCASS User Guides 

and demo workflow for DCASS Online1 

Enroll for Report 
Retrieval Solution, 

submit public SSH key & 
IP addresses 

Note :  1 HKATS & DCASS User Guide, demo workflow for DCASS Online and Technical Guide for Report Retrieval Solution will be available at HKATS & DCASS 
Upgrade Web Corner via HKEX website 

 2 Practice sessions: Self-practice (only applicable for Participants with SDNet testing line) & hands-on practice (to be held at HKEX premise in Quarry Bay) 

Dec Feb Apr 
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CHECKLIST BEFORE MARKET REHEARSAL 
                                                                        

Note: 1. Refer to slide 29 for the firewall whitelist as pass-through for HKATS & DCASS Online 

Item Timeline 

 Conduct OAPI Certification Test 

By Dec 2018 
 Complete CG migration 

 Get OAPI, BOS and firewall configuration ready 
before PR/MR 

 Study HKATS & DCASS User Guides 
Sep 2018 onward 

 Study demo workflow for DCASS Online 

Enroll for 

Mid/end Sep 2018  Report Retrieval Solution 

 Practice sessions 

 Sign and return revised licence agreements Nov 2018 – Feb 2019 
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FIREWALL WHITELIST AS PASS-THROUGH 
- FOR HKATS & DCASS ONLINE 

TCP /  
Port Number Site IP Address (Server Name) URL of HKATS & DCASS Online Host Table Update 

8082 

Primary 

10.151.14.101 
(pgenrgw001) https://pgenrgw001.hkex.com.hk:8082/login 10.151.14.101   pgenrgw001.hkex.com.hk 

10.151.14.102 
(pgenrgw002) https://pgenrgw002.hkex.com.hk:8082/login 10.151.14.102   pgenrgw002.hkex.com.hk 

10.151.14.155 
(pgencdw001) https://pgencdw001.hkex.com.hk:8082/login 10.151.14.155   pgencdw001.hkex.com.hk 

10.151.14.156 
(pgencdw002) https://pgencdw002.hkex.com.hk:8082/login 10.151.14.156  pgencdw002.hkex.com.hk 

Secondary 

10.152.14.101 
(sgenrgw001) https://sgenrgw001.hkex.com.hk:8082/login 10.152.14.101  sgenrgw001.hkex.com.hk 

10.152.14.102 
(sgenrgw002) https://sgenrgw002.hkex.com.hk:8082/login 10.152.14.102  sgenrgw002.hkex.com.hk 

10.152.14.155 
(sgencdw001) https://sgencdw001.hkex.com.hk:8082/login 10.152.14.155  sgencdw001.hkex.com.hk 

10.152.14.156 
(sgencdw002) https://sgencdw002.hkex.com.hk:8082/login 10.152.14.156  sgencdw002.hkex.com.hk 

https://pgenrgw001.hkex.com.hk:8082/login
https://pgenrgw002.hkex.com.hk:8082/login
https://pgencdw001.hkex.com.hk:8082/login
https://pgencdw002.hkex.com.hk:8082/login
https://sgenrgw001.hkex.com.hk:8082/login
https://sgenrgw002.hkex.com.hk:8082/login
https://sgencdw001.hkex.com.hk:8082/login
https://sgencdw002.hkex.com.hk:8082/login
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REFERENCES & ENQUIRIES 

 

Please visit HKATS & DCASS Upgrade Web Corner for up-to-date information on   
HKATS & DCASS Upgrade 
 
Participants could make reference to the Information Paper for the project overall 
information 

 

REFERENCES 

ENQUIRIES 
 

HKATS 

• HKATS Hotline: 2211 6360   

• Email: hkatssupport@hkex.com.hk 
 

DCASS 

• DCASS Hotline: 2979 7222  

• Email: ClearingPSD@hkex.com.hk 

http://www.hkex.com.hk/Services/Trading/Derivatives/Infrastructure/HKATS/HKATS-and-DCASS-Upgrade?sc_lang=enhttp://www.hkex.com.hk/eng/market/dv_tradinfra/hkatsdcassupgrade.htm
http://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Derivatives/Infrastructure/HKATS/HKATSDCASSUpgradeInformationPaper.pdf?la=en
http://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Derivatives/Infrastructure/HKATS/HKATSDCASSUpgradeInformationPaper.pdf?la=en
mailto:hkatssupport@hkex.com.hk
mailto:ClearingPSD@hkex.com.hk


Q&A and HKATS Online Demo 
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33 Legend : infrastructure changes upon the Upgrade 

HKEX Datacenter Participant Premises 
 

HKATS & DCASS Upgrade 

HKATS 
Matching 
Engine 

Central Gateway 

DCASS Central Gateway 

OAPI 

High Speed 
Message Bus 

Trading (Order input only) 

OAPI 

HKATS Online 

DCASS Online Gateway 

Report Server 

Server 

Server Gateway 

PTRM Gateway PTRM GUI 

PTRM Server 

OMD-D Market Data 

Back office system 

APPENDIX 1 
- NEW INFRASTRUCTURE AFTER HKATS & DCASS UPGRADE 
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APPENDIX 2 
- HARDWARE & SOFTWARE REQUIREMENTS 
 
 

Note : 1. Google Chrome will be the supported Browser for PTRM as well 

HKATS & DCASS Online Minimum Requirement 

Processor Intel Core i3-550 3.2GHz or higher 

RAM 4GB 

Storage 3GB 

Network adapter 100Mbps full-duplex 

Monitor 21” with 1280 x 1024 resolution 

Operating System Microsoft Windows 7 (64 bit) 

Layered software Anti-virus software 

Supported Browser Google Chrome1 

Network Circuit − via SDNet connection 

 Report Retrieval Solution Recommended Installation Requirement  
Operating System Any platform 
Software Secure File Transfer Protocol Compliance software  

Network Circuit − via SDNet connection 
− Firewall/Services Ports configuration, if necessary 

The requirements for HKATS & DCASS Online and Report Retrieval Solution are listed below: 
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APPENDIX 3 
- PRELIMINARY BANDWIDTH REQUIREMENTS 
 
 
 

  

The minimum bandwidth requirements for HKATS & DCASS are listed below: 

HKATS only  DCASS only 

Central 
Gateway 

OAPI 3 Mbps1 3 Mbps 

HKATS Online / 
DCASS Online 0.4 Mbps 0.4 Mbps 

Report Retrieval 
Solution 

N/A 1 Mbps 

PTRM Gateway 1 Mbps 

Note : 1. 3 Mbps is optimal for support up to 250 TPS with 2 copies of firm based broadcast (BO5) 
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