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	Application Form for OAPI (Version 2.1)

	
	

	Exchange Participant :
	

	
	
	
	
	
	
	

	The OAPI program is developed from the following Exchange-provided library: (Please put a “√” in the appropriate box)
( Windows Server 2008 (32-bit)  ( Red Hat Enterprise Linux (32-bit)  ( SunOS 5.10

( Windows Server 2008 (64-bit)  ( Red Hat Enterprise Linux (64-bit)
Version number of Operating System used by the OAPI program: ______________________________
We hereby declare that our OAPI program can perform the following function(s): (Please put a “√” in the appropriate box)

· Market Making (must support items 1, 2 and 3 in the following functionality list)

· Trading (must support items 1, 2 and 4 in the following functionality list)

· Price Feed (must support items 1 and 5 in the following functionality list)

Number of OAPI Connection(s) required to run the OAPI Program :

  _____ for market making, _____ for trading and _____ for price feed

Please indicate the supported functions of your OAPI program in the following items by putting a “√” in the appropriate box:  

	
	
	
	
	
	
	

	Functionality

	

	1. Basic Functions for all types of program 

	1.1  Program Name and version defined in the Program must not contain more than 18 characters (please fill in below table)


	1.2  Change of expired Login Password

	

	1.3 Connection Status

	1.3.1 Connection is not disconnected after 15 minutes’ idle time

	1.3.2 Login status (on/off) - Subscribe Price Information Heartbeat Broadcast (BI9) and poll it in regular interval

	1.3.3 Restriction on re-login after 10 or more consecutive login failure attempts

	1.3.4 Login request time interval of 1 minute

	1.3.5 Wait for at least 1 second after login before initiating the first transaction or query

	

	1.4. Polling interval for any transactions which involve Read Events (Broadcast Messages) (at most 250 milliseconds)

	The polling interval for the OAPI program is ____________ milliseconds (please fill in the figure)

	

	1.5 Get the message code and text description for any transactions which provide completion and/or transaction status

	

	1.6 Normal Logout

	

	1.7 Receive Market Message (BI81)

	

	1.8 Confirmation on real-time addition of instrument series and combo series 

	1.8.1 Confirmation on newly added instrument series by BU2 and combo series by BU2 and BU5

	1.8.2 Get the combo definition of newly added series by BU5 and existing series by DQ5

	1.9 Individual Transaction Size Allocated
What is the omni_message.length_u of the following transactions in your OAPI programs?

If the length varies for a particular transaction, please give the range.
Transaction*
omni_message.length_u

(i.e. The number of bytes your program sends by calling omniapi_tx_ex )
1
Quote Request (MC4)
e.g. 24 bytes
2
Non-Standard Combinations Order Entry (MO2)
3
Order Deletion (MO4)
4
Price Quotation (MO6)
5
Enter Bulletin Board Non-Standard Combo (MO12)
6
Delete Bulletin Board Order (MO14)
7
Accept Bulletin Board Non-Standard Combo (MO19)
8
Order Entry (MO31)
9
Order Alternation (MO33)
10
Two-Sided Price Quotation Block (MO36) (if applicable)
11
Inactive Deletion (MO40)
12
Trade Report Deletion, Unmatched (MO74)
13
Trade Report (MO75)
14
Trade Report, Two-sided (MO76)
15
Combination Trade Report (MO77)
16
Activate Central Inactive Order (MO99)
17
Application Status (UI1)
*Remark: It is an individual transaction size allocated in program rather than the actual size of the data copied 



	2. Core Functions for Market Making and/or Trading program(s)





(  

	2.1 Confirmation on own executed trades with the following information by both BD1 & BD4

	Trade Number (for BD4 only), Instrument Series, Premium, Quantity, Order Number

	

	2.2 Price and Quantity Deviation 

	

	2.3 Cross Modification

	2.3.1 Order Executed during Alteration in Quantity

	2.3.2 Order Executed during Cancellation

	

	2.4 Confirm outstanding orders after the Exchange deletes some order(s) (BO5/MQ8)
	
	(

	

	2.5 Handling Additional Trade Confirmation Message (BD4) for clearing transactions 

	2.5.1 Pre-Opening Session (not applicable if the OAPI program cannot input Give Up order)                                  
	*Filter
	#Identify
	n/a

	2.5.1.1 Give Up (to CCCC) and take up Auction order
	          (
	  (
	(

	2.5.1.2 Give Up (to CCCC) and take up Limit Order
	          (
	(
	(

	2.5.2 Normal Trading Session
	
	
	

	2.5.2.1 Split trade
	          (
	(
	

	2.5.2.2 Change free text
	          (
	(
	

	2.5.2.3 Change account
	          (
	(
	

	2.5.2.4  Solely trade rectification
	          (
	(
	

	2.5.2.5 Give Up to CCCC
	          (
	(
	

	2.5.2.6 Take Up
	          (
	(
	

	2.5.2.7 Average Price Trade
	          (
	(
	

	2.5.2.8 Transfer trade from DA account
	          (
	(
	

	2.5.2.9 Cancellation of trade
	          (
	(
	

	2.5.2.10 Position netting
	          (
	(
	

	2.5.2.11 Position transfer
	          (
	(
	

	* Filter means the OAPI program does not display the back office trade confirmation message (BD4) to the user

	# Identify means the OAPI program displays the back office trade confirmation message (BD4) to the user but indicating that the  messages are back office messages, not trading messages

	

	3. Core Functions for Market Making program                                                                                                       (                                  

	3.1  Send quotes (with account type field specified) for existing instrument series by MO6 and MO36 (if granted)

	3.2  Replace the quotes (with account type field specified) for existing instrument series by MO6 and MO36 (if granted)

	3.3  Bulk and individual cancellation of quote(s) for existing instrument series and combo series by MO4 (mandatory) and existing instrument series by MO36 (if granted)

	3.4  Receive Quote Requests for existing instrument and combo series by MI4

	3.5  Handling real-time addition of instrument series (for MO6 and MO36) and combo series (for MO6 only)

	3.5.1 Placement of MO6 and MO36 (if granted) orders 

	3.5.2 Receive quote requests (MI4)

	3.5.3 Detailed retrieval of executed orders by BD1 and BD4 

	

	4. Core Functions for Trading program                                                                                                                   
( 

	4.1  Input rest of day limit order for existing instrument series and combo series by MO31 (with account type field specified)

	4.2  Cancellation of orders on existing instrument series and combo series by MO4 

	4.3  Handling real-time addition of instrument series and combo series

	4.3.1 Placement of MO31 rest of day limit order 

	4.3.2 Detailed retrieval of executed order by BD1 and BD4 

	

	5. Core Functions for Price Feed program                                                                                                   
                                                                                                         

	5.1  Market Price Retrieval for existing and newly added instrument series and combo series                                                                 

	5.1.1 Price Depth (IQ23 and BO14) and/or                                                                                                                             
( 

	5.1.2 Order Depth (MQ7) (Maximum of 1 MQ7 per second)                                                                                        (

	

	6. Reducing limit order quantity with retained priority (MO33) 
	
	  (

	
	
	

	7.  Market Status (BI41 & DQ29) (i.e. PREOPEN, PREOPENALLOC, OPENALLOC, PAUSE, PRE_MKT_ACT, OPEN & CLOSE)
	
	(

	
	
	

	8.  Index Price and/or Stock Underlying Price Retrieval 
	
	

	8.1 Index Price Retrieval (BI5)
	
	(

	8.2 Stock Underlying Price Retrieval (BD3)
	
	(

	
	
	

	9. Special Order Placement (with account type field specified)
	
	

	9.1 Input and alteration of Auction Order
	
	(

	9.2 Good Till Date
	
	(

	9.3 Good Till Cancel  
	
	(

	9.4 Execution with FAK  
	
	(

	9.5 Execution with FOK
	
	(

	9.6 Give-Up Order
	
	(

	9.7 Order Position (open / close)
	
	(

	
	
	

	10. Bulletin Board Order (with account type field specified) (MO12,14,19)
	
	(

	
	
	

	11. Trade Report (with account type field specified)
	
	

	11.1 T1 - Internal Trade Report (M076) 
	
	(

	11.2 T2 - Combo Trade Report (M077)
	
	(

	11.3 T4 - Interbank Trade Report (M075)
	
	(

	              11.3.1 MO74 - Unmatched T4 Trade Report Deletion (Optional)
	
	(

	          11.3.2 MQ78 - Query Unmatched Own T4 Trade Report (Optional)
	
	(

	
	
	

	12. Non-Standard Combo Order with account type field specified (MO2-under same partition only) (Do not issue MO2 unless the current market has the exact price and volume to make up the desired non-standard combo)
	
	(

	
	
	

	13. Stop Loss (with account type field specified and use the last price in BD31 as a stop loss reference price)
	
	

	13.1 Support in Open Session
	
	(

	13.2 Support in Pre-market Session (Optional)
	
	(

	
	
	

	14. Get other user orderbook changes under the same customer (BO5) (not applicable to market makers)
	
	(

	
	
	

	15. Resumption and Suspension of Trading (BI1)
	
	(

	
	
	

	16. Issuing Quote Request (MC4) (Maximum of 1 Quote Request per second)
	
	

	      16.1 Existing instrument and combo series
	
	(

	      16.2 Newly added instrument and combo series 
	
	(

	
	
	

	17. Receiving Quote Request (MI4) (not applicable if item 3 above has been chosen)
	
	(

	
	
	

	18. Handling of the trading information for the traded series which include Opening Price, Day High Price, Day Low Price, Last Traded Price, Last Traded Quantity and Turnover (BD31)
	
	

	      18.1 For existing and newly added instrument series
	
	(

	      18.2 For existing and newly added combo series
	
	(

	
	
	

	19. Others (Please specify, the Exchange may consider to test)
	
	(

	
	
	

	
	
	

	Markets Participated
	
	

	20. Equity / Index Futures
	
	(

	21. Commodity Futures
	
	(

	22. Index Options
	
	(

	23. Flexible Index Options
	
	(

	24. Interest Rate Futures 
	
	(

	25. Local Stock Options
	
	(

	
	
	



OMex 19.1 OAPI Certification Test Script (Version 2.1)
EP: ______ Tester Name: _____________________  Login ID: _____________________ 

Program Name & version: _____________________  Library Used: ________________ 
Developed by: __________________ Test Date:  _________ Test Time: ______________

Type of program:  Market Making       Trading
Price Feed
Version number of Operating System used by the OAPI program: __________________
Document Version Control
	Version
	Date
	Remark

	1.0
	20 Aug 2007
	First Version

	1.1
	01 Sep 2007
	Remove MQ80

	1.2
	17 Jan 2008
	Add field names for account type, customer information, position & Give Up account, polling interval 

	1.3
	7 May 2008
	- Change BI81 and normal logout to mandatory items 

- Add get message, polling interval and login status to mandatory items 

	1.4
	25 Sep 2008
	Add Gold Futures market making requirement

	1.5
	20 Nov 2008
	- Add definition of program name and version 

- Add confirmation of outstanding orders after the Exchange deletes some order(s)

	1.6
	28 Nov 2008
	Update test requirements for market making 

	1.7
	19 Dec 2008
	1. Remove the customer information field (customer_info_s) 

2. The following items are added :

-  Handling real-time addition of instrument series 

-  Cancellation of trade from back office transaction

-    Input valid account type (i.e. ex_client_s) for any enter order transactions which involve the field ex_client_s

- Confirmation of the 16-digit hexadecimal order number for some enter order transactions 

-   Receive Quote Request (MI4) 

	1.8
	20 Nov 2009
	Add Flexible Index Options

	1.9
	20 Jul 2011
	1.Define core functions for different types of programs  (i.e. Market Making, Price Feed and Trading) 

2.Rearrange all test items and update some test cases 

3.The following items are added:

- Providing program identity (i.e. name and version number) in no more than 18 characters (requirement for all programs)

- Identifying existing combo series and real-time added combo series (requirement for all programs)

- Using MO4 to delete MO6/MO36 order(s) (requirement for all market making programs)

- Using MO6 to quote for existing and real-time created combo series (requirement for all market making programs)

- Placing orders and delete orders for existing and real-time created combo series (requirement for all trading programs)

-  Reducing limit order quantity by MO33

-  Confirming the market status description by DQ29
-  Confirming outstanding orders by BO5/MQ8 after the Exchange deletes some order(s) (requirement for all trading and market making programs)

-  Handling of the trading information for the traded series by BD31

	2.0
	30 Jan 2012
	Add section 1.9 Individual Transaction Size Allocated (omni_message.length_u)

	2.1
	5  Mar 2012
	Update the list of new OAPI libraries


Please note that this test script may be changed from time to time. During the certification test, Exchange staff will certify the mandatory items and all functions which the OAPI program supports. The mandatory items must be passed in order to pass the certification test. Please note that only certified items can be used in HKATS production environment. Tester must go through the test script in details before the certification test. Since the certification test takes quite long time to finish (about 30 minutes for price feed only program and 3-4 hours for non price feed program), the tester must familiar with the functionality and the operation of the OAPI program. 

1. Basic Functions for all types of program

1.1 Program Name and version defined in the Program  
                                                     Yes     No
The program must define the program name and version (appl_ident_s in omni_login_t                 □   □
structure) for starting a session. Exchange will verify the program name and version after the 
tester login the testing account. The program name and version must not contain more than 18 characters.
1.2 Change of expired Login Password 



      
                              Yes     No
Exchange sets the password expired. When the tester logins the testing account, tester needs to     □      □
change password 
1.3 Connection Status (must complete all items)                                             
             
      Yes    No
1.3.1 Tester needs to logout the account and then login the account with 15 minutes’ idle time.      □   □
  During the idle time, the login account must not be disconnected automatically

1.3.2  In order to maintain heartbeat of connection with the host (i.e. login status on/off), the        □   □
program must subscribe BI9 broadcast and poll it in regular manner. Exchange perform 
some actions for the login account and check the login status (i.e. on/off) with the tester
                             
1.3.3   Program / tester must have some controls to prevent 10 consecutive failed login attempts.    □   □          

Otherwise, the account will be locked (controlled by program/manual)
1.3.4  Login request time interval of 1 minute - tester must wait for at least one minute after logout□   □                                                                                                     
before logging in again by the same user (controlled by program/manual)          
1.3.5  Wait for at least 1 second after login before initiating the first transaction or query
        □   □                                     
1.4 Polling interval for any transactions which involve Read Events (Broadcast Messages)
For any transactions (e.g.BD1, BD4) which involve Read Events (i.e.omniapi_read_event_ext_ex)Yes   No  

, the recommendation is to poll with time interval 250 milliseconds. The polling interval for           □   □                                    
the OAPI program is       milliseconds

1.5 Get the message code and text description for any transactions which provide completion status (i.e. cstatus) and / or transaction status (i.e. txstat)                                                            
    Yes      No 

The OAPI program needs to get the message code for any transactions which provide the           □    □    
completion status (i.e. cstatus) and/or transaction status (i.e. txstat) and call the function omniapi_get_message_ex() during login state to obtain the text description for the above status.  

Exchange staff requests the tester to perform some transaction(s) and then check the message code 
and description with the tester
1.6 Normal Logout (use omniapi_logout_ex to logout the testing account) 


    Yes       No  

After the tester logs out the testing account. The testing account must not have heartbeat after
     □    □        
3 minutes                        
1.7 Receive Market Message (BI81) (must complete items 1.7.1 to 1.7.3)

                Yes
     No
The Exchange sends the market message and confirms the following with the tester:                    □    □                   1.7.1 message priority (message_priority_c)                                                                          
1.7.2 message subject (message_header_s) 
1.7.3 message content (text_line_s) 
1.7.4 the market that receives the message (market code in series_t) (optional) 

1.8 Confirmation on real-time addition of instrument series and combo series (must complete all items) 
After the Exchange adds the instrument series and combo series with immediate effect, tester needs to perform the following with the Exchange without re-login the program:                                     Yes
    No                                                                                                                                 
1.8.1 Confirmation on newly added instrument series by BU2 and combo series by BU2 

   and BU5    










   □    □                        

Tester needs to confirm which instrument series (e.g. HSI15000L0) and combo series 
(e.g. HKB85.00X0/L0SY) have been added

      
1.8.2 Get the combo definition of newly added series by BU5 and existing series by DQ5           □     □          Tester needs to confirm whether buy/sell for each series when buying and selling for the added
(by BU5) and existing combo series (by DQ5) (e.g. for buying HKB85.00X0/L0SY - buy HKB85.00L0 and  sell HKB85.00X0; for selling HKB85.00X0/L0SY - sell HKB85.00L0 and buy HKB85.00X0) 
2. Core Functions for Market Making and/or Trading program(s)
2.1 Confirm own executed trades by both BD1 & BD4 (must complete all items)                   Yes     No                                                                  
Tester inputs the following orders with *valid account type (i.e. ex_client_s). Then the                  □   □
Exchange executes some orders. Tester needs to use BD1 and BD4 to check the trade number 
(BD4 only), instrument series, price, quantity and order number for their executed trades under 
username level (preferable under customer level)

2.1.1 input more than 29 non-executed orders in the same instrument series 

2.1.2 input 1 order to execute more than 29 orders which are input by other users

2.1.3 input several non-executed orders in different instrument series

*valid account type : Non stock options  - C/H/RXXX where XXX is the market maker trading account number,  stock options – A1/P1/M1 
2.2 Price and Quantity Deviation (must complete all items)

     
    
2.2.1 Price Deviation

                                                   Yes    No
Request tester to set a limit on Price (e.g. compare to last traded price or the bid /ask price) in       □   □
any instrument series. Then the tester places 2 orders with valid account type which are higher 
and lower than the limit in the instrument series respectively. The tester cannot input any order 
with price outside than the price limit

2.2.2 Quantity Deviation

                                                   Yes     No  
Request the tester to set a limit on Quantity for any instrument series. Then the tester places 2        □   □
orders with valid account type which are higher and lower than the limit in the instrument 

series respectively. The tester cannot input any order with quantity greater than the limit 


2.3 Cross Modification (must complete all items)  
2.3.1 Order Executed during Alteration in Quantity
2.3.1.1 Change in Quantity (lost time priority scenario)

-    Tester inputs a buy order with valid account type, quantity 10 and price 20000 in any futures series

· Tester changes the quantity from 10  to 8 and the Exchange execute 9 lots (a) within the same second and (b) more than 1 seconds 

(9 lots executed, 1 lot remaining and the tester intends to change the order from 1 lot to 8 lots within the same second and more than 1 seconds after execution)

Results:                                                                             (same second)      (more than 1 second)
Alert message is being generated
(preferable)

            □             □ 
Remaining order, 1 lot is still in the market                   

□  or                     □  or
No remaining order




            □ or                     □  or
Extra order has been placed after the modification (       lots)    
□             □     
2.3.1.2 Change in Quantity (time priority remains unchanged)

· Tester inputs a buy order with valid account type, quantity 10 and price 20000 in any futures series  

· Tester changes the quantity from 10  to 7 and the Exchange execute 2 lots (a) within same second and (b) more than 1 second 

(2 lots executed, 8 lots remaining and the tester intends to change the order from 8 lots to 7 lots) 
Results:                                                                               (same second)      (more than 1 second)
Alert message is being generated (preferable)


□             □    
8 lots have been placed after modification


□ or          □ or   
 7 lots have been placed after modification


□ or                    □ or
 5 lots have been placed after modification 


□ or                    □ or
 Did not place new order after execution
            

□             □  
2.3.2 Order Executed during Cancellation 

-    Tester inputs 2 buy orders with valid account type, quantity 10 and price 20000 in any futures series

-    Tester cancels the above orders and the Exchange executes whole or part of the order for each order within same second 
Results:







 Whole order      Part of order
Orders updated accordingly


      
      
         □

□
Alert message is being generated
(preferred)
             
         □

□
2.4 Confirm outstanding orders after the Exchange deletes some order(s) (BO5/MQ8)   Yes        No
After tester inputs several orders, the Exchange deletes some order(s). Tester need to              □     □
confirm the outstanding order(s) with the Exchange

2.5 Handling Additional Trade Confirmation Message (BD4) for clearing transactions


Tester executes some trades on bid and ask sides in different instrument series. Tester needs to confirm whether their OAPI program receives the back office trade confirmation message (BD4) after the Exchange performs the following clearing transactions:

2.5.1 Pre-Opening Session (must complete all items)          *Filter
    #Identify           N/A 
(not applicable if the OAPI program can't input Give Up order)

2.5.1.1 Give Up (to CCCC) and take up Auction Order      □
     □        □
2.5.1.2 Give Up (to CCCC) and take up Limit Order          □
     □        □    
2.5.2 Normal Trading Session (must complete all items)
2.5.2.1 Split Trade
 



          □
     □         

2.5.2.2 Change Free text                    


          □
     □          

2.5.2.3 Change account



          □
     □         
2.5.2.4 Solely trade rectification


          □
     □         
2.5.2.5 Give Up to CCCC



          □
     □         
2.5.2.6  Take Up



                      □
     □         
2.5.2.7  Average Price Trade


                      □
     □         
2.5.2.8  Transfer trade from DA(Default)Account
          □
     □         
2.5.2.9 Cancellation of trade



          □
     □         
2.5.2.10 Position netting

                   
          □
     □         
2.5.2.11 Position transfer



          □
     □         

* Filter means the OAPI program does not display the back office trade confirmation message (BD4) to the user
# Identify means the OAPI program displays the back office trade confirmation message (BD4) to the user and indicate to user that the above messages are back office messages, not trading messages.

3. Core Functions for Market Making program (must complete all items except MO36 which is only applicable to Exchange Participant granted with it)                  

(All quotes for market making are calculated by the program itself)                                 Yes
              No     

3.1 Send quotes with bid and ask orders with valid account type (e.g. ‘M1’ or ‘R123’) for existing 
instrument series and combo series by MO6 and confirms the 16-digit hexadecimal order 
number after sending the quotes

          
By MO6







                            □                   □                   
By MO36 (instrument series only)



                                        □                   □                   

3.2 Replace the quotes for existing instrument series and combo series with valid account type             

By MO6







                            □                   □                   
By MO36  (instrument series only)



                                         □                  □     
3.3 Bulk and individual cancellation of quote(s) 
                                                       
 

By MO4                                                                                                                            □                  □
By MO36 (by means of providing zero price and zero quantity during market open)  □                  □
3.4 After the Exchange sends the quote request for one of the instrument                           □                  □
series and combo series, tester needs to confirm which series have the quote request                           

3.5 Handling real-time addition of instrument series and combo series

After the Exchange adds the instrument series and combo series with immediate effect, tester needs 

to perform the following for the newly added instrument series and combo series without re-login 
the program:

3.5.1 Tester input “rest of day” order with valid account type                               




By MO6







      □                 □                   



By MO36  (instrument series only)




      □                 □                   

3.5.2 After the Exchange sends the quote request. Tester needs to                                  □                 □
confirm which instrument series and combo series have the quote request                                              
3.5.3 After the tester execute a trade, tester needs to confirm the                                    □                 □
executed trade with the instrument series, price, quantity and 16-digit 
hexadecimal order number from BD1 and BD4 (also confirms the trade number)

4. Core Functions for Trading program (must complete all items)            Yes
     No  
4.1 Tester uses MO31 transaction to input rest of order with valid account                           □                  □  

 type for existing instrument series and combo series in two different partitions 
(e.g. HSI Futures and Stock Options) and confirm the 16-digit  hexadecimal order number 
after placing the orders. For combo series, tester needs to input three orders with positive , zero and 
negative price respectively

4.2 Tester uses MO4 to cancel the inputted orders on instrument series & combo series      □                  □
4.3 Handling real-time addition of instrument series and combo series

After the Exchange adds the instrument series and combo series with immediate effect, tester needs 

to perform the following for the newly added instrument series and combo series without re-login the program:    

4.3.1 Tester uses MO31 transaction to input rest of order with valid                                □                  □
account type. For combo series, tester needs to input three orders with positive 

, zero and negative price respectively 

4.3.2 After the tester execute a trade, tester needs to confirm the                                     □                  □ 
executed trade with the instrument series, price, quantity and 16-digit 

hexadecimal order number from BD1 and BD4 (also confirms the trade number)
                                                   

5. Core Functions for Price Feed program

5.1 Market Price Retrieval for existing and newly added instrument and combo series

In addition to existing instrument series and combo series in two different partitions (e.g. HSI Futures and Stock Options), after the Exchange adds the instrument series and combo series with immediate effect and inputs some quotes for the above mentioned series, tester needs to confirm the price and quantity for these series without re-login the program:                                                                                        Yes
     No                                                                                                                                                                                                    
5.1.1 Price depth (IQ23 & BO14)                                                                                      □                  □
5.1.2 Order depth (MQ7) (Maximum of 1 MQ7 per second)                                            □                  □  
6. Reducing limit order quantity with retained priority (MO33)                                     Yes                No
After tester inputs MO31 limit order, tester needs to use MO33 to decrease quantity for the □                 □       
above mentioned limit order
7. Market Status (BI41 & DQ29)                     


                                            Yes          No
Change the market status in some market(s) (e.g. MHI) from the Exchange. Check the         □
□
market status (i.e. PREOPEN, PREOPENALLOC, OPENALLOC, PAUSE, 
PRE_MKT_ACT, OPEN & CLOSE) which retrieved from BI41 & DQ29 with the tester

8. Index Price and/or Stock Underlying Price Retrieval




     

8.1 Index Price Retrieval (BI5)   
                                                                               Yes          No
The Exchange sends the index price (BI5). Confirm the price figure(s) with tester                □      □
8.2 Stock Underlying Price Retrieval (BD3)                                                                        Yes         No
The Exchange sends the Stock underlying price (BD3). Confirm the price figure(s)              □      □                
with tester

9. Special Order Placement
9.1 Input and alteration of Auction Order (must complete 1 and 2)
9.1.1 Pre-Market Activities







Tester inputs the following MO31 orders during Pre-Opening with any valid account type (e.g. ‘C’), valid order position (optional) (i.e. open_close_req_c = 1 for open position, open_close_req_c = 2  for close position) on spot futures)

9.1.1.1 Buy 7 lots of Auction order (AO) with close position (Give Up to HKCGA1 (i.e. give_up_member) if applicable)
9.1.1.2 Change the quantity of above AO order from 7 to 3

9.1.1.3 Change the quantity of above AO order from 3 to 5

9.1.1.4 Sell 7 lots of AO with open position 
9.1.1.5 Cancel the above AO order with 7 lots

9.1.1.6 Sell 10 lots of AO with open position 

9.1.1.7 Sell 10 lots of Limit order (LO) @ 23200 with open position (Good Till Date order if applicable, otherwise rest of day order, tester needs to confirm the 16-digit hexadecimal order number for good till date order) (Give Up to HKCGA1 (i.e. give_up_member) if applicable) 

9.1.1.8 Change the price to 23300 and quantity to 5 lots for the above order
9.1.1.9  Buy 3 lots of LO @ 23200 with close position (Good Till Cancel order if applicable, otherwise rest of day order, tester needs to confirm the 16-digit hexadecimal order number for good till cancel order) 
9.1.1.10 Change the price to 23300 and quantity to 1 lot for the above order

                                                   


                               Yes            No
Check with outstanding order details




                                 □
 □ 
Exchange change the market status to Pre-Opening Allocation (POA):
Please note that tester can input auction order only during this market status

Exchange change the market status to Open-Allocation (OPA):

Please note that tester cannot perform any order actions during this market status
Exchange change the market status to Pause (PAU):

During this period, orders will be matched. Confirm traded details in BD4 with the tester

a. Executed Instrument






b. Trade number

c. 16-digital hexadecimal order number

d. Traded Price and quantity
e. Give up account  (if applicable) 
f.    Order position (if applicable)
                                              
                    


     Yes                   No
Check with executed details and outstanding order details          
      □          □
 Change the market to Open session




 
9.1.2 BO5 (AO conversion) during Pre-market



    

9.1.2.1 Tester places AO with any valid account type on both Bid and Ask sides in any MHI Futures during Pre-Opening and confirms the 16-digit hexadecimal order number after placing the orders       
9.1.2.2 Place LO on Bid side by the Exchange during Pre-Opening
9.1.2.3 Change market session to POA, OPA, PAU by the Exchange 
9.1.2.4 Verify details of outstanding orders  



      Yes
      No


       (Ask AO removed and Bid AO converted to LO)
    
       □

   □        

9.2 Good Till Date (Need to be tested if 9.1.1.7 does not test good till date order) 
Tester inputs a good till date order with valid account type for any 

instrument series and confirms the 16-digit hexadecimal order number      Yes
                  No 

after placing the order    
                                                                               □

   □        
9.3 Good Till Cancel (Need to be tested if 9.1.1.9 does not test good till cancel order)

Tester inputs a good till cancel order with valid account type for any 

instrument series and confirms the 16-digit hexadecimal order number      Yes
                  No 

after placing the order    
                                                                               □

   □        
9.4 Execution with FAK
Tester inputs a fill and kill order (FAK) with valid account type to execute 

one existing order and confirms the 16-digit hexadecimal order number     Yes
     No 

after get the execution                                                                                     □

   □
9.5 Execution with FOK
Tester inputs a fill or kill order (FOK) with valid account type to execute   Yes
     No 

one existing order. No order should be executed                                            □

   □
9.6 Give-Up Order (Need to be tested if 9.1.1.7 does not test Give-up order)
Tester inputs a Give-Up Order to HKCGA1 with valid account type for any 

instrument series and confirms the 16-digit hexadecimal order number        Yes
     No 
after placing the order.                                                                                     □
   □        
9.7 Order Position (open/ close) (Need to be tested if 9.1.1.7 & 9.1.1.9 do not test order position)
Tester inputs two orders (one is open position and the other is close             Yes
     No 

position) with valid account type for any instrument series                             □
   □        
10. Bulletin Board Order (MO12, 14 and 19)


     
        Yes
      No
Tester places (MO12) with valid account types and confirms the 16-digit      □         □ 
hexadecimal order number after placing the order, cancels (MO14), changes


(MO14 and MO12) and executes (MO19) couple of identical /different 
bulletin orders with different quantity



(for Enter Bulletin Board Order, the block size must be between 1 and 100. The legs must be sorted / follows as below: (1) The Futures legs are placed upper than options legs, and front month futures are placed upper than far month (2) Options are placed according to series month (front month options are placed upper than far month), then strike price for the same month (options with lower strike prices are placed upper than the higher strike counterparts).  For options with the same month and the same strike, call options are placed upper than put options. 

(e.g. HSI16800A1>HSI16800M1>HSI17000A1>HSI17000M1>HSI16800B1>HSI17000C1))


11. Trade Report 
11.1  T1 – Internal Trade Report (MO76)


                    Yes
      No
Tester sends several trade report series with valid account type in any            □
   □
Options series with non-blank information in the information field           

and Give Up to HKCGA1 if applicable. Tester needs to confirm the 

16-digit hexadecimal order number after sending the above order                                                                             
11.2 T2 – Combo Trade Report (MO77) (Maximum 10 legs - under same partition only)

Tester sends a combo series trade report with valid account type with 2 legs  Yes
      No
in any Options series with non-blank information in the information field        □        □
and Give Up to HKCGA1 if applicable. Tester needs to confirm the 

16-digit hexadecimal order number after sending the above order                                                                                                                                                       
11.3 T4 – Interbank Trade Report (MO75)

    

      Yes
      No
Tester sends a Buy interbank trade report with valid account type to the       □
         □
company HKCCC in any Options series with non-blank information in 

the information field and Give Up to HKCGA1 if applicable. Tester needs to

confirm the 16-digit hexadecimal order number after sending the above order                                                       

    11.3.1 MO74-Unmatched Own T4 Trade Report Deletion (Optional) Yes
      No

After tester sends a T4 trade report, tester needs to delete the above           □
   □
order within 5 minutes

11.3.2 MQ78-Query Unmatched Own T4 Trade Report (Optional)     Yes
      No

After tester sends several T4 trade reports, some T4 trade reports are         □
   □
executed by the Exchange. Tester needs to tell the Exchange for 

unmatched own T4 trade report

12. Non-Standard Combo (MO2-under same partition only)                    Yes
      No
Tester uses MO2 to execute the desired non-standard combo order with        □
   □
valid account type. Tester needs to confirm the 16-digit hexadecimal order 

number after sending the above order. Also, program does not issue MO2 
unless the current market has the exact price and volume to make up the 
desired non-standard combo　
13. Stop Loss (Use BD31 - Last Price as a stop loss reference price) (must complete 13.1)
13.1 Support in Open Session

13.1.1  Normal Trade which update the last traded price (must complete all items)
13.1.1.1  Tester sets a stop loss instruction - to place a buy order (e.g. price 20100 with quantity 5) with valid account type automatically if the last traded price in HSI spot futures is greater than the stop loss reference price (e.g. 20000)

13.1.1.2  Execute a trade (e.g. 19900) by the Exchange in HSI spot futures with last traded price lower than the stop loss reference price. The program must not place any buy order (e.g. price 20100 with quantity 5) automatically

13.1.1.3  Exchange place one bid or ask order for HSI spot futures with the price (e.g. 20100) greater than the stop loss reference price. The program must not place any buy order automatically

13.1.1.4  Execute a trade (e.g. 20100) by the Exchange in HSI spot futures with last traded price greater than the stop loss reference price. The program must place a buy order (e.g. price 20100 with quantity 5) automatically. Tester needs to confirm the 16-digit hexadecimal order number after sending the above order                    Yes

      No

                              □

      □
13.1.2 Trades which do not update the last traded price (must complete all items)
    As there are 3 kinds of trades (Standard Combo versus Standard Combo Trade, Bulletin Board Trade and Trade Report) which do not update the last traded price for the executed outright series, the OAPI program must not place a stop loss order for the above trades.
13.1.2.1   Tester sets a stop loss instruction - to place a sell order (e.g. price 19900 with quantity 5) with valid account type automatically if the last traded price in HSI spot futures equals to or lower than the stop loss reference price (e.g. 20000)

13.1.2.2   Execute a Standard Combo versus Standard Combo Trade or Bulletin board trade or Trade Report in HSI spot futures by the Exchange with the traded price in HSI spot futures equals to the stop loss reference price (e.g. 20000). The program must not place any sell order (e.g. price 19900 with quantity 5) automatically
13.1.2.3   Execute a trade (e.g. 20000) by the Exchange in HSI spot futures with last traded price equals to the stop loss reference price. The program must place a sell order (e.g. price 19900 with quantity 5) automatically. Tester needs to confirm the 16-digit hexadecimal order number after sending the above order
                  Yes
      No



                               □

      □
13.2 Support in Pre-market Session (if applicable) (must complete all items)
13.2.1  Tester sets a stop loss instruction - to place a sell order (e.g. price 19900 with quantity 5) with valid account type automatically if the last traded price for HSI spot futures equals or lower than the stop loss reference price (e.g. 20000)

13.2.2   During Pre-Opening, tester inputs (i) one bid and ask auction orders with 5 lots (ii) one bid and ask limit orders with 5 lots and the price equals to the stop loss reference price (e.g. 20000)

13.2.3   Exchange changes the market status to POA, OPA and PAUSE in HSI futures market. The program must not place any sell order (e.g. price 19900 with quantity 5) automatically

13.2.4   Exchange changes the market status to OPEN for HSI market. The program must place a sell order (e.g. price 19900 with quantity 5) automatically. Tester needs to confirm the 16-digit hexadecimal order number after sending the above order                 Yes
   No



                   
□
   □
14. Get other user orderbook changes under the same customer (BO5)      Yes         No
Exchange logins with an account of the same customer. Then the Exchange      □     □
performs some order actions (e.g. place, change, delete order etc). Confirm 

what order actions the Exchange have performed                                                                           
15. Resumption and Suspension of Trading (BI1)                                          Yes          No                     

Exchange suspends one of the stock contracts. Confirm with the tester which    □   
  □          

stock contracts have been suspended. The Exchange resumes one of stock 

contracts. Confirm with the tester which stock contracts have been resumed     
16. Issuing Quote Request (MC4) (must complete 16.1)   
                         Yes
    No
16.1 Tester sends quote requests in any instrument and combo series with          □
   □
any volume (Maximum of 1 Quote Request per second)     
16.2 After the Exchange adds the instrument series and combo series with          □
   □
immediate effect, tester needs to send quote requests for the newly added 

instrument series and combo series without re-login the program
17. Receiving Quote Request (MI4) (Need to be tested if items 3.4 and 3.5.2 are not tested)  Yes   No
After the Exchange sends the quote request for one of the existing and newly added instrument   □  □                                           series and combo series, tester needs to confirm which series have the quote request
18. Handling of the trading information for the traded series which include Opening Price, Day High 
Price, Day Low Price, Last Traded Price, Last Traded Quantity and Turnover) (BD31)       
After the Exchange execute some trades for existing and newly added series, tester needs to confirm       
the trading information for the selected series which include Opening Price, Day High Price, Day Low 

Price, Last Traded Price, Last Traded Quantity and Turnover                                                                   Yes   No
18.1 For existing and newly added instrument series                                                                       □  □  
18.2 For existing and newly added combo series (include zero, positive and negative price)         □  □  
Fax : (852)25090724 / (852)28770017      
      Results of OMex 19.1 Certification Test (Version 2.1)
Exchange Participant
:
__________________________________________

Contact Person

: 
__________________________________________

Tel



: 
____________________
Fax: _________________  

E-Mail


: 
__________________________________________

Program Name &Version:
__________________________________________

Developed by

:
__________________________________________

Exchange Library Used
: 
__________________________________________

Test Date                          :         __________________________________________
Type of program

:
Market Making     Trading 
Price Feed  
Version number of Operating System used by the OAPI program: ________________
Please indicate the results of the OAPI certification test by putting a “(” in the appropriate boxes.
	Functionality
	　
	　
	Completed
	Not
	Remarks

	　
	
	
	
	
	Applicable
	　

	
	
	
	　

	1. Basic Functions for all types of program
	
	
	

	     1.1 Program and version defined in the Program
	
	
	

	     1.2 Change of expired Login Password 
	
	
	

	1.3 Connection Status
	
	
	

	1.3.1 Connection is not disconnected after 15 minutes’ idle time
	
	
	

	1.3.2 Login status (on/off)  - subscribe Price Information Heartbeat Broadcast and poll it in regular interval
	
	
	

	1.3.3  Restriction on re-login after 10 or more consecutive login failure attempts
	
	
	

	1.3.4 Login request time interval for 1 minute
	
	
	

	1.3.5  Wait for at least 1 second after login, before initiating the first transaction or query
	
	
	

	1.4  Polling interval for any transactions which involve Read Events (Broadcast Messages) - polling interval is ___  milliseconds
	
	
	

	1.5  Get the message code and text description for any transactions which provide completion and /or transaction status
	
	
	

	1.6 Normal Logout
	
	
	

	1.7 Receive Market Message (BI81)
	
	
	

	1.7.1 Message priority
	
	
	

	1.7.2 Message subject
	
	
	

	1.7.3 Message content
	
	
	

	1.7.4 Market / Market code
	
	
	

	1.8  Confirmation on real-time addition of  instrument series and combo series
	
	
	

	1.8.1 Confirmation on newly added instrument series by BU2 and combo series by BU2 and BU5
	
	
	

	1.8.2 Get the combo definition of newly added series by BU5 and existing series by DQ5

	
	
	

	1.9  Individual Transaction Size Allocated

What is the omni_message.length_u of the following transactions in your OAPI programs?

If the length varies for a particular transaction, please give the range.
Transaction*
omni_message.length_u

(i.e. The number of bytes your program sends by calling omniapi_tx_ex )
Quote Request (MC4)

Non-Standard Combinations Order Entry (MO2)

Order Deletion (MO4)

Price Quotation (MO6)

Enter Bulletin Board Non-Standard Combo (MO12)

Delete Bulletin Board Order (MO14)

Accept Bulletin Board Non-Standard Combo (MO19)

Order Entry (MO31)

Order Alternation (MO33)

Two-Sided Price Quotation Block (MO36) (if applicable)

Inactive Deletion (MO40)

Trade Report Deletion, Unmatched (MO74)
Trade Report (MO75)

Trade Report, Two-sided (MO76)

Combination Trade Report (MO77)

Activate Central Inactive Order (MO99)

Application Status (UI1)

*Remark: It is an individual transaction size allocated in program rather than the actual size of the data copied 


	
	
	_________________________________

	2. Core Functions for Market Making and/or Trading Program(s)
	
	
	

	2.1 Confirm own executed trades with the following information by both BD1 & BD4
	
	
	

	2.1.1 Trade number (BD4 only)
	
	
	

	2.1.2 Instrument Series
	
	
	

	2.1.3 Premium & Quantity
	
	
	

	2.1.4 Order number
	
	
	

	    2.2 Price and Quantity Deviation
	
	
	

	    2.3 Cross Modification
	
	
	

	2.3.1 Order Execution during Alternation in Quantity
	
	
	

	          2.3.1.1 Alert message
	
	
	

	2.3.1.2 Orders updated accordingly
	
	
	

	2.3.2 Order Execution during Cancellation
	
	
	

	          2.3.2.1 Alert message
	
	
	

	2.3.2.2 Orders updated accordingly
	
	
	

	
	
	
	

	2.4  Confirm outstanding orders after the Exchange deletes some order(s) (BO5/MQ8)
	
	
	

	
	
	
	

	2.5 Handling Additional Trade Confirmation Message (BD4) for clearing transactions
	
	
	

	2.5.1 Pre-Opening Session
	
	
	

	2.5.1.1 Give Up (to CCCC) and take up Auction Order
	
	
	

	2.5.1.2 Give Up (to CCCC) and take up  Limit Order
	
	
	

	2.5.2 Normal Trading Session
	
	
	

	2.5.2.1 Split trade
	
	
	

	2.5.2.2 Change free text
	
	
	

	2.5.2.3 Change account
	
	
	

	2.5.2.4 Solely trade rectification
	
	
	

	2.5.2.5 Give Up to CCCC
	
	
	

	2.5.2.6 Take Up
	
	
	

	2.5.2.7 Average Price Trade
	
	
	

	2.5.2.8 Transfer trade from DA a/c
	
	
	

	2.5.2.9 Cancellation of trade
	
	
	

	                    2.5.2.10 Position Netting
	
	
	

	2.5.2.11 Position Transfer
	
	
	

	
	
	
	

	3. Core Functions for Market Making Program (All quotes for market making are calculated by the program itself)
 
	
	
	

	3.1 Send quotes for existing instrument series and combo series by MO6 and / or MO36 (with account type field specified)
	
	
	

	3.2 Replace the quotes for existing instrument series and combo series by MO6 and / or M036 (with account type field specified)
	
	
	

	3.3 Bulk and individual cancellation of quote(s) for existing instrument series and combo series by MO4
	
	
	

	3.4 Receive Quote Request for existing instrument series and combo series by MI4
	
	
	

	 3.5 Handling real-time addition of  instrument series and combo series
	
	
	

	3.5.1 Placement of quotes by MO6 and / or MO36
	
	
	

	3.5.2 Receive quote request (MI4) 
	
	
	

	3.5.3 Detailed retrieval of executed order by BD1 and BD4
	
	
	

	
	
	
	

	4. Core Functions for Trading Program
	
	
	

	4.1 Input rest of day for existing instrument series and combo series by MO31 (with account type field specified)
	
	
	

	4.2 Cancellation of orders on existing instrument series and combo series
	
	
	

	4.3 Handling real-time addition of  instrument series and combo series
	
	
	

	4.3.1 Placement of MO31 rest of day order 
	
	
	

	4.3.2 Detailed retrieval of executed order by BD1 and BD4 
	
	
	

	
	
	
	

	5. Core Functions for Price Feed Program
	
	
	

	5.1  Market Price Retrieval for existing and newly added instrument series and combo series                                                                                                                 
	
	
	

	5.1.1 Price Depth (IQ23 and BO14)
	
	
	

	5.1.2 Order Depth (MQ7- Maximum of 1 MQ7 per second)
	
	
	

	
	
	
	

	6. Reducing limit order quantity with retained priority (MO33)
	
	
	


	
	
	
	

	7. Market Status (BI41 & DQ29)
	
	
	

	
	
	
	

	8. Index Price and/or Stock Underlying Price Retrieval
	
	
	

	8.1 Index Price Retrieval (BI5)
	
	
	

	8.2 Stock Underlying Price Retrieval (BD3)
	
	
	

	
	
	
	

	9. Special Order Placement (with account type field specified)
	
	
	

	9.1 Input and alteration of Auction Order
	
	
	

	9.2 Good Till Date  
	
	
	

	9.3 Good Till Cancel
	
	
	

	9.4 Execution with FAK  
	
	
	

	9.5 Execution with FOK
	
	
	

	9.6 Give-Up Order
	
	
	

	9.7 Order Position (open / close)
	
	
	

	
	
	
	

	10. Bulletin Board Order (with account type field specified)
	
	
	

	
	
	
	

	11. Trade Report
	
	
	

	11.1 T1 - Internal Trade Report (MO76)
	
	
	

	11.2 T2 - Combo Trade Report (MO77)
	
	
	

	11.3 T4 - Interbank Trade Report (MO75)
	
	
	

	11.3.1 Unmatched Own T4 Trade Report Deletion (MO74)
	
	
	

	11.3.2 Query Unmatched Own T4 Trade Report (MQ78)
	
	
	

	
	
	
	

	12. Non-Standard Combination Order (Do not issue

MO2 unless the current market has the exact price and volume to make up the desired 

Non-standard combo)
	
	
	

	
	
	
	

	13. Stop Loss
	
	
	

	13.1 Support in Open Session
	
	
	

	13.2 Support in Pre-Market Session
	
	
	

	
	
	
	

	14. Get other user orderbook changes under the same customer (BO5)
	
	
	

	
	
	
	

	15.Resumption and Suspension of Trading (BI1)
	
	
	

	
	
	
	

	16. Issuing Quote Request (MC4) (Maximum of 1 Quote Request per second)
	
	
	

	  16.1 Existing instrument and combo series
	
	
	

	  16.2 Newly added instrument and combo series
	
	
	

	
	
	
	

	17. Receiving Quote Request (MI4)
	
	
	

	
	
	
	

	18. Handling of the trading information for the traded series which include Opening Price, Day High Price, Day Low Price, Last Traded Price, Last Traded Quantity and Turnover (BD31)
	
	
	

	      18.1 For existing and newly added instrument series
	
	
	

	      18.2 For existing and newly added combo series
	
	
	

	
	
	
	

	19.  Others
	
	
	

	
	
	
	

	20. Equity / Index Futures
	
	
	

	21. Commodity Futures
	
	
	

	22. Index Options
	
	
	

	23. Flexible Index Options
	
	
	

	24. Interest Rate Futures
	
	
	

	25. Local Stock Options
	
	
	

	
	
	
	
	
	











_________________________










Signature of Tester










Printed Name:












_________________________










Authorized Signature










With Company Chop









Printed Name:[image: image1.png]



Send an email to HKEx – Derivatives Market Department (� HYPERLINK "mailto:clicksupport@hkex.com.hk" ��clicksupport@hkex.com.hk�) (DM) to request for OAPI documentation and connection details for HKATS testing environment





When ready, submit the following two forms to DM to request for OAPI certification test: 


(a) Request for OAPI Certification Test; 


(b) Application Form for OAPI (Appendix A) 








Finish OAPI program development before the scheduled certification test date





Perform certification test with the Exchange (test script provided in Appendix B)   





Upon successful completion of the OAPI certification test, return OAPI certification test results with company chop and signatures to DM





Receive certification letter from DM





Connect the certified OAPI program to HKATS production environment





*Certified OAPI Program for market making  requires an additional two and a half hour market maker trial run test in the HKATS testing environment before the switching*





When ready, submit forms to DM to request for OAPI certification test as any program change in the certified OAPI program should be subject to re-certification 





Appendix A





Appendix B





Appendix C








