Instructions for the Use of the MS Excel Template of
the Securities Borrowing and Lending Monthly Report for
China Connect Securities (Shenzhen-Hong Kong Stock Connect) (“Report”)

1. Before opening the MS Excel template, please ensure that the macro security setting of
your MS Excel application is at the recommended level so that the macro in the template
can be activated.

a) For MS Excel 2010, the recommended macro security setting [ Options — Trust
Center — Trust Center Settings — Macro Settings | is to “Disable all macros with
notification” (see Figure 1).

Trust Center
Trusted Publishers Macro Settings
Trusted Locations
Disable all macros without notification
Trusted Documents @ Disable all macros with notification
Add-ins Disable all macros except digitally signed macras

Enable all macros [not recommended; potentially dangerous code can runj
ActiveX Settings
e TS Developer Macro Settings

Protected View Trust access to the VBA project object model

(Figure 1)

With the above settings, a yellow bar will appear on the top of the worksheet (see
Figure 2) when the template is opened. Please click the “Enable Content” button to
enable macros.

! Security Warning  Some active content has been disabled. Click for more details. Enable Content

(Figure 2)

b) For MS Excel older than 2010, the recommended macro security level [ Tools —
Macro — Security — Security Level (see Figure 3) | is “Medium”. If the setting

is at Medium, you will be prompted to enable or disable macros and you should
click “Enable Macro” upon opening of the template.

i Security Level J] Trusted Sources

" Hagh. Onky dionad racros Fram trusted soarcas will be Sloaed
ta run. Linzigned macros are automatically disabled.

% Medurn, You can choose whether ar ot to pan potentialkye
unsafe macros.

" Low {nok recommended). You ars not protedted from
potertialty unsafie macros, Lse this s2tng onbe IF you have
virus scanning softwars irstalled, or vou have dhched the
safeky of all documerks you open.

Ho vius scanrer instaled,

ok I Cancel
(Figures 3)
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After the template is opened, fill in the required details for the appropriate reporting
month. More detailed instructions can be found in the Explanatory Notes of Securities
Borrowing and Lending (“SBL”) Monthly Report for China Connect Securities
(Shenzhen-Hong Kong Stock Connect).

Data controls embedded in the template will check the completeness and consistency of
the answers as far as possible.

The completed template should be saved in the Excel 97-2003 workbook format (.xls)
according to the following naming convention:

SZSBL NNNNN_ YYYYMM.XLS

where NNNNN is the 4-digit EP Firm ID with a leading zero, YYYY is the year and MM is
the reporting month (1, 2, 3...12).

Alternatively, the Extract button on the template can be pressed after filling in the Report.
A macro will then be run which will save a copy of the Excel file with the required file
name automatically.



