Report Specification for Derivatives Products DCASS Clearing Reports and Data Files
1.13 TP013 — Automatic Exercise Information for Stock Options

1.13 TPO013 - Automatic Exercise Information for Stock Options

1.13.1 Summary

Report ID TPO13

Description To list the SEOCH'’s expiring contracts subject to the Automatic
Exercise on expiration date

Clearing House SEOCH

Raw File No
Sorting Order Series name
Page Break N.A.

1.13.2 Layout

TPO13 HKEX — DCASS RUN DATE: 2018-01-30
RUN TIME: 18:55:18

The SEHK Options Clearing House Ltd
Automatic Exercise Information for stock options

Closing prices of underlying for various option classes used to determine
the automatic exercise instruction are as follows:

XXXXX 99999.99  XXXXX 99999.99  XXXXX 99999. 99
XXXXX 99999.99  XXXXX 99999.99  XXXXX 99999. 99
XXXXX 99999.99  XXXXX 99999.99  XXXXX 99999. 99
XXXXX 99999.99  XXXXX 99999.99  XXXXX 99999. 99
XXXXX 99999.99  XXXXX 99999.99  XXXXX 99999. 99

The following spot month series will be automatically exercised by the
Clearing House today, based on the ‘In-the-Money’ Triggering Limit prescribed by the Clearing
House from time-to-time:

XXXXXXXXXXXX XXX XX
XX XXX XX
XXXXXXXXXXXXXXX XXXXXXXXXXXXXXX

Important Note :

Participants must check carefully the automatically exercised series specified in this report
against their open positions

For participants who defined their own Automatic Exercise Limits in DCASS, instead of applying the
Clearing House’ s prescribed Limit, the Clearing House will exercise their spot month positions
according to Participants’ own Limits.

Participants who wish to input exercise requests and/or deny requests must submit their requests
to DCASS, either through online input or OAPI, on or before the System Input Cutoff Time

as prescribed in the Operational Clearing Procedures For Options Trading Exchange Participants
of SEOCH. Any series which are not automatically exercised by the Clearing House

(including those automatic exercised series which are being denied by Participants)

nor being exercised by Participants’ exercise requests will be expired by end of today.

Al.1.13.1



Report Specification for Derivatives Products

1.13 TPO13

1.13.3 Example for SEOCH (REPORT-TP013)
HKEX - DCASS

TPO13

The SEHK Options Clearing House Ltd

RUN DATE: 2018-

RUN TIME: 18:5

Automatic Exercise Information for stock options

Closing prices of underlying for various option classes used to determine
the automatic exercise instruction are as follows:

A50SP
ATASP

JXCSP
LENSP
MENSP
MTRSP
NCLSP
PECSP
PLESP
SHKSP
TCHSP
WHLSP
XBCSP
YZCSP

AACSP
ALCSP

ZJMSP

5.88

33.15
7
9.12
3.94

ACCSP 43. 55
AMCSP 54. 15
BOCSP 40. 85
CCESP 4. 26
CGNSP 2.24
CITSP 12. 62
CLISP 26
CNCSP 12. 68
CPCSP 7
CRGSP 6.12
CSESP 24.75
CTSSP 20.9
GAHSP 24.7
HAISP 12. 86
HEXSP 298
HKGSP 15. 46
HSBSP 187. 2
KSOSP 27. 65
LNKSP 69. 95
MSBSP 9.12
NCASP 56. 96
PAISP 98. 5
PINSP 4.51
SANSP 46.9
SWASP 78.9
WHBSP 32
XABSP 4.9
XICSP 7.44

The following spot month series wil]l be automatically exercised by the

Clearing House today, based on the ’

House from time—to—time:

A5010. 00A8
A5012. 00A8
CDA1. 95A8
CPC4. 50A8
CPC5. 75A8
CPC7. 75M8
CPC9. 25M8
HEX210. 00A8
HEX265. 00A8
HEX310. 00M8
HEX380. 00M8
KLE10. 00M8
KLE6. 75A8
KLE7. 75A8
KS014. 50A8
KS016. 50A8
NCA42. 69A8
NCA47. 18A8
NCA51. 68A8
NCA58. 98M8
NCA70. 21M8
NCA81. 45M8

PAI50. 00A8
PAI92. 50A8
SHK122. 50A8
SHK132. 50A8
SHK147. 50M8
SHK157. 50M8
TCH290. 00A8
YZC9. 25A8

Important Note :
Participants must check carefully the automatically exercised series specified in this report
against their open positions
For Participants who defined their own Automatic Exercise Limits in DCASS,

Clearing House s prescribed Limit,

A5010. 50A8
A5015. 50A8
CDA2. 00A8

CPC4. 80A8

CPC6. 00A8

CPC8. 00M8

HEX175. 00A8
HEX240. 00A8
HEX280. 00A8
HEX320. 00M8
HEX400. 00M8
KLE10. 50M8
KLE7. 00A8

KLES. 25M8

KSO15. 00A8
NCA39. 32A8
NCA43. 81A8
NCA48. 31A8
NCA52. 80A8
NCAG1. T9M8
NCA73. 02M8
NCA84. 26M8
NCL46. 00A8
NCL52. 50M8
NCL62. 50M8
NCL72. 50M8
NWD10. 50A8
NWD12. 50A8
NWD15. 00M8
PAI100. 0OM8
PAI52. 50A8
PAI95. 00A8
SHK125. 00A8
SHK135. 00A8
SHK150. 00M8
TCH255. 00A8
TCH300. 00A8

according to ParthIDants own Ilmlts

A5011. 00A8
ATA41. 00A8
CDA2. 10A8

CPC5. 00A8

CPC6. T5A8

CPC8. 75M8

HEX192. 50A8
HEX250. 00A8
HEX285. 00A8
HEX330. 00M8
HLD50. 00A8
KLE5. 00A8

KLE7. 25A8

KLES. 50M8

KSO15. 50A8
NCA40. 44A8
NCA44. 94A8
NCA49. 43A8
NCA53. 92A8
NCA64. 60M8
NCA75. 83M8
NCA87. 06M8
NCL47. 00A8
NCL55. 00M8
NCL65. 00M8
NCL75. 00M8
NWD11. 00A8
NWD13. 50M8
NWD17. 00M8
PAI44. 00A8
PAIT75. 00A8
SHK110. 00A8
SHK127. 50A8
SHK142. 50M8
SHK152. 50M8
TCH270. 00A8
TCH310. 00A8

A5011. 50A8
CDAL. 90A8
CDA2. 20A8
CPC5. 25A8
CPC7. 25M8
CPC9. 00M8
HEX200. 00A8
HEX260. 00A8
HEX290. 00A8
HEX340. 00M8
HSB160. 00A8
KLES. 75A8
KLET7. 50A8
KLE9. 50M8
KSO16. 00A8
NCA41. 57A8
NCA46. 06A8
NCA50. 55A8
NCA55. 05A8
NCA67. 40M8
NCA78. 64M8

NWD8, 75A8

PAI49. 00A8
PAI90. 00A8
SHK120. 00A8
SHK130. 00A8
SHK145. 00M8
SHK155. 00M8
TCH280. 00A8
YZC10. 50A8
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In-the-Money’ Triggering Limit prescribed by the Clearing

instead of applying the

the Clearing House will exercise their spot month positions

Participants who wish to input exercise requests and/or deny requests must submit their requests

to DCASS, either through online input or OAPI,

on or before the System Input Cutoff Time

as prescribed in the Operational Clearing Procedures For Options Trading Exchange Participants
of SEOCH. Any series which are not automatically exercised by the Clearing House

(including those automatic exercised series which

nor being exercised by Participants’

are being denied by Participants)

exercise requests will be expired by end of today.
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