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1 Overview  

 

This document serves as a reference guide for China Connect Exchange Participants’ 
(CCEPs’) and Trade-Through Exchange Participants’ (TTEPs’) in the preparation and 
submission of Program Trading Reporting files for Northbound Trading under Stock 
Connect.  

 

1.1 Summary of Interface Files and Operation Flow 

List of Northbound Program Trading Reporting interface files that are involved in the 
preparation and submission process of Program Trading Reporting are as follows: 

 

No Time Party File Exchanged 

1 7:00am - 3:00pm on 
NB trading day 

CCEP/TTEP Submission of SH/SZ Program Trading Reporting 
File (SH_PGTDRPT or SZ_PGTDRPT) 

2 7:00am - 3:00pm on 
NB trading day 

CCEP/TTEP Submission of SH/SZ High Frequency Trading 
Reporting File (SH_HFTRP or SZ_HFTRP) 

3 7:00am - 3:00pm on 
NB trading day 

CCEP/TTEP Submission of SH/SZ High Frequency Trading 
Reporting Exemption Application Checklist and 
supporting documents (SH_HFTEX or SZ_HFTEX) 

4 6:30pm - 12:30pm 
the next NB trading 
day 

HKEX Distribution of SH/SZ Program Trading Reporting 
Result File (SH_PGTDRSLT or SZ_PGTDRSLT) 

5 6:30pm - 12:30pm 
the next NB trading 
day 

HKEX Distribution of SH/SZ Program Trading Reporting 
Full Image File (SH_PGTDFIMG or SZ_PGTDFIMG) 

6 6:30pm - 12:30pm 
the next NB trading 
day 

HKEX Distribution of SH/SZ High Frequency Program 
Trading Reporting Result File (SH_HFTRSLT or 
SZ_HFTRSLT) 

 

1.2 File Collection and Distribution Channel 

Files are exchanged through the following channels on Electronic Communication 
Platform (ECP): 

• ECP Web interface over Internet; or 

• ECP (SFTP) interface over Securities and Derivatives Network/2 (SDNet/2) or HKEX 
Service Network (HSN) 

 

CCEPs/TTEPs need to have “ECP China Connect EP (CCEP) or Trade-through EP (TTEP)” 
identity and their users are assigned with the business function “EU_ECPNBCAN”.  This 
enables users to login to ECP via the HKEX Access Management Portal for file 
submission and download. 

 

CCEPs/TTEPs who wish to use ECP SFTP interface will also need to be assigned with 



Program Trading Reporting for Northbound Trading under Stock Connect – File Interface Specification 
 

Page 5 

 

“EU_ECPSFTP” business function. 

 

Please refer to “ECP 2.0 User Guide” for details. 
 

1.3 Client Consent 

Prior to the first-time submission of any Program Trading Reporting Files, High 
Frequency Trading Reporting Files, High Frequency Trading Exemption Checklist and 
supporting documents or any files related to Northbound Program Trading Reporting, 
CCEP/TTEP is required to make a one-off representation via ECP to confirm that all 
necessary authorizations and written consents from its client(s) have been obtained 
to allow (i) the CCEP/TTEP to transfer any personal data in relation to each client’s files 
to The Stock Exchange of Hong Kong Limited (SEHK) and the relevant SEHK subsidiary; 
and (ii) each of SEHK and the relevant SEHK subsidiary to further transfer any such 
personal data to SSE and/or SZSE (as the case may be). Failing to do so, the submission 
will not be accepted. 

 

1.4 Data Format Definition 

Data format commonly used in this document are as follows:  

 

Format Synopsis 

S(n) English/Chinese text of maximum length n characters.  

9(n) Numeric field with n digits.  

No leading zeroes. 

Right-justified with leading spaces unless otherwise stated. 

YYYYMMDD Date field, where YYYY stands for the year, MM stands for the month, and DD 
stands for the day, e.g. 20171202. 

HHMMSS Time field, where HH stands for hour, MM stands for minute, and SS stands for 
second, e.g. 152304. 

FILESEQ Numeric field. 

Applicable to ECP (SFTP) interface only. 

File running sequence when there exists duplication of file name on 
Acknowledgement File or Reject File. Sequence value starts from 1 and increment 
by 1 and reset daily at start of day. 

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?la=en
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2 File Specification 

 

2.1 Program Trading Reporting File 

 

2.1.1 Description 

The Program Trading Reporting File is required under the Northbound Program 
Trading reporting requirements published by SSE and SZSE. The file is for fulfilling the 
reporting obligations as set out in the requirements when conducting Northbound 
Program Trading under Stock Connect.  

 

To report Northbound Program Trading, CCEPs/TTEPs must first download the 
Microsoft Excel templates provided by SSE/SZSE, fill out the templates according to 
the instructions given by the respective exchanges and name the file correctly 
according to the requirement as set out in the next section. 

 

Reporting Files should be submitted via the designated paths for SSE and SZSE 
separately, as detailed in next section.  Only the corresponding file to SSE and/ or SZSE 
(as the case may be) is required for the corresponding exchange. 

 

CCEPs and TTEPs are allowed to submit the Northbound Program Trading Reporting 
File on every Northbound trading day within the submission hour, i.e. 7am to 3pm. 
CCEPs/TTEPs can submit multiple times during the submission hour but only the last 
submitted file (before the cutoff time - 3pm) will be accepted by HKEX and further 
submitted to SSE and SZSE for validation. Late submission will not be accepted. 

 

For ECP (SFTP) Interface, uploaded files with correct file name format within the 
submission hour will be removed from the submission folder of the SFTP user account, 
and an Acknowledgement File containing the submission file checksum will be 
generated in the submission folder. Please refer to ECP 2.0 User Guide for details. If 
the file is submitted via ECP Web Interface, the checksum detail will be displayed at 
the submission page or can be enquired from the Activity Enquiry page. 

 

Reporting files will be rejected by ECP if: 

- File name format was wrong: e.g., SH_PGT_09999_20250801.zip (see section 2.1.2 
for correct file name format); or 

- Date in file name was invalid or past-/post-dated, or beyond submission hour. 

 

Rejection by ECP for submitted reporting file 

- A Rejection File will be generated in the submission folder if the file was 
submitted through SFTP. Please refer to ECP 2.0 User Guide for details.  

- If the file is submitted via ECP Web Interface, the rejection detail will be 
displayed on the submission page or can be enquired from the Activity Enquiry 

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?la=en
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?la=en
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page. No Rejection File will be given in this case. 

 

2.1.2 File Layout 

 

Summary 

File ID SSE: SH_PGTDRPT 

SZSE: SZ_PGTDRPT 

File Name SSE:   

SH_PGTDRPT_<FIRM ID>_<YYYYMMDD>.xlsx, and is zipped into 

SH_PGTDRPT_<FIRM ID>_<YYYYMMDD>.zip 

 

SZSE:   

SZ_PGTDRPT_<FIRM ID>_<YYYYMMDD>.xlsx, and is zipped into 

SZ_PGTDRPT_<FIRM ID>_<YYYYMMDD>.zip 

 

where:  
  <FIRM ID> = Firm ID of CCEP/TTEP in the format of 5-digit number with 
leading zero. 

  <YYYYMMDD> = Date of submission.  

 

Note: 

1. The templates of the reporting file (in Excel) can be downloaded 
from the Shanghai Stock Exchange and Shenzhen Stock Exchange 
official websites. 

2. File names are case-sensitive as required by SSE/SZSE. While HKEX 
may convert file names into the required uppercase format where 
applicable, such conversion is performed on a non-reliance basis. It 
remains the sole responsibility of CCEPs and TTEPs to strictly follow 
the specified file name format in this specification. HKEX shall bear 
no responsibility and shall not be liable for any consequences arising 
from such conversion.  

Submission Hours 7am to 3pm on Northbound trading days. 

Submission Path 

(ECP SFTP Interface) 

SSE:   /submission/PTRFSH 

SZSE:   /submission/PTRFSZ 

Once the file is received by HKEX, the file will be removed from the 
submission folder, and an Acknowledgement File or a Rejection File will 
be returned (Refer to ECP 2.0 User Guide for details). 

Submission Page 

(ECP Web Interface) 

Login ECP Web Interface and select “Submission” from the navigation 
bar.   

Click the appropriate hyperlink for submission: 

“PTRFSH: Program Trading Reporting and High Frequency Trading 
Reporting for Shanghai Connect” or  

“PTRFSZ: Program Trading Reporting and High Frequency Trading 
Reporting for Shenzhen Connect”. 

 

If the submission was successful: 

A SHA-256 checksum of the file submitted will be displayed on screen 

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?la=en
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upon submission. 

 

If the submission was rejected: 

A Rejection Code and Rejection Reason will be displayed on screen upon 
submission (Refer to ECP 2.0 User Guide). 

 

Submission result could also be enquired on the Activity Enquiry page. 

File Encryption 

(Optional) 

Optionally, the zip file can be encrypted with a password. 

 

Please note the following on encryption: 

• Encryption algorithm: AES256. There are a number of utilities that 
support AES256 encryption, e.g. WinZip and 7-Zip. 

• Prior to using encryption feature, CCEP and TTEP need to register 
the password with HKEX for decryption via ECP Web Interface.  

 

Please refer to ECP 2.0 User Guide for details. 

 

File Description 

 

Please refer to SSE website, SZSE website and HKEX website for latest updates. 

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?la=en
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?la=en
https://www.sse.com.cn/
https://www.szse.cn/index/
https://www.hkex.com.hk/Mutual-Market/Stock-Connect/Reference-Materials/Northbound-Program-Trading-Reporting?sc_lang=en
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2.2 High Frequency Trading Reporting File 

 

2.2.1 Description 

The High Frequency Trading (HFT) Reporting File is used for submitting required 
information including HFT Test Report and HFT Contingency Arrangement to SSE 
and/or SZSE (as the case may be) for investors who are required to report the 
information under Stock Connect.  

 

High Frequency Trading Reporting files are submitted in Adobe PDF format. Name the 
file correctly according to the requirements as set out in the next section. 

 

Reporting Files should be submitted via the designated paths for SSE and SZSE 
separately, as detailed in next section. Only the corresponding set of files to SSE and/ 
or SZSE (as the case may be) is required for the corresponding exchange. 

 

CCEPs and TTEPs are allowed to submit the Reporting File on every Northbound 
trading day within the submission hour, i.e. 7am to 3pm. CCEPs/TTEPs can submit 
multiple times during the submission hour but only the last submitted file (before the 
cutoff time - 3pm) will be accepted by HKEX and further submitted to SSE and SZSE for 
validation. Late submission will not be accepted. 

 

For ECP (SFTP) Interface, uploaded files with correct file name format within 
submission hour will be removed from the submission folder of the SFTP user account, 
and an Acknowledgement File containing the submission file checksum will be 
generated in the submission folder. Please refer to ECP 2.0 User Guide for details.  If 
the file is submitted via ECP Web Interface, the checksum detail will be displayed at 
the submission page or can be enquired from the Activity Enquiry page. 

 

Reporting files will be rejected by ECP if: 

- File name format was not specified correctly: e.g. SH_HFT_09999_20250801.zip 
(see section 2.2.2 for correct file name format); or 

- Date in file name was invalid or past-/post-dated, or beyond submission hour. 

 

Rejection by ECP for submitted reporting file 

- A Rejection File will be generated in the submission folder if the file was 
submitted through SFTP. Please refer to ECP 2.0 User Guide for details.  

- If the file is submitted via ECP Web Interface, the rejection detail will be 
displayed at the submission page or can be enquired from the Activity Enquiry 
page. No Rejection File will be given in this case. 

 

  

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?la=en
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?la=en
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2.2.2 File Layout 

 

Summary 

File ID SSE: SH_HFTRP 

SZSE: SZ_HFTRP 

File Name SSE:    

High Frequency Trading Test Report 

   SH_HFTRPTST_<FIRM ID>_<BCAN>_<YYYYMMDD>.pdf and  

High Frequency Trading Contingency Arrangement 

   SH_HFTRPCTG_<FIRM ID>_<BCAN>_<YYYYMMDD>.pdf,  

which are zipped into: 

   SH_HFTRP_<FIRM ID>_<YYYYMMDD>.zip 

 

SZSE:   

High Frequency Trading Test Report 

   SZ_HFTRPTST_<FIRM ID>_<BCAN>_<YYYYMMDD>.pdf and  

High Frequency Trading Contingency Arrangement  

   SZ_HFTRPCTG_<FIRM ID>_<BCAN>_<YYYYMMDD>.pdf,  

which are zipped into: 

   SZ_HFTRP_<FIRM ID>_<YYYYMMDD>.zip 

 

where:  
  <FIRM ID> = Firm ID of CCEP/TTEP in the format of 5-digit number with 
leading zero. 

  <BCAN> = BCAN of CCEP/TTEP in the format of 3 to 10-digit number  

  <YYYYMMDD> = Date of submission.  

 

Note: 

1. File names are case-sensitive as required by SSE/SZSE. While HKEX 
may convert file names into the required uppercase format where 
applicable, such conversion is performed on a non-reliance basis. It 
remains the sole responsibility of CCEPs and TTEPs to strictly follow 
the specified file name format in this specification. HKEX shall bear 
no responsibility and shall not be liable for any consequences arising 
from such conversion. 

Submission Hours 7am to 3pm on Northbound trading days. 

Submission Path 

(ECP SFTP Interface) 

SSE:   /submission/PTRFSH 

SZSE:   /submission/PTRFSZ 

Once the file is received by HKEX, the file will be removed from the 
submission folder, and an Acknowledgement File or a Rejection File will 
be returned (Refer to ECP 2.0 User Guide for details). 

Submission Page 

(ECP Web Interface) 

Login ECP Web Interface and select “Submission” from the navigation 
bar.   

Click the appropriate hyperlink for submission:  

“PTRFSH: Program Trading Reporting and High Frequency Trading 
Reporting File for Shanghai Connect” or  

“PTRFSZ: Program Trading Reporting and High Frequency Trading 

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?la=en
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Reporting File for Shenzhen Connect”. 

 

If the submission was successful: 

A SHA-256 checksum of the file submitted will be displayed on screen 
upon submission. 

 

If the submission was rejected: 

A rejection Code and Rejection Reason will be displayed on screen upon 
submission (Refer to ECP 2.0 User Guide). 

 

Submission result could also be enquired on the Activity Enquiry page. 

File Encryption 

(Optional) 

Optionally, the zip file can also be encrypted with a password. 

 

Please note the following on encryption: 

• Encryption algorithm: AES256. There are a number of utilities that 
support AES256 encryption, e.g. WinZip and 7-Zip. 

• Prior to using encryption feature, CCEP and TTEP need to register 
the password with HKEX for decryption via ECP Web Interface.  

 

• Please refer to ECP 2.0 User Guide for details. 

 

File Description 

Please refer to SSE website, SZSE website and HKEX website for latest updates. 

 

  

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?la=en
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?la=en
https://www.sse.com.cn/
https://www.szse.cn/index/
https://www.hkex.com.hk/Mutual-Market/Stock-Connect/Reference-Materials/Northbound-Program-Trading-Reporting?sc_lang=en
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2.3 High Frequency Trading Exemption Checklist (HFT Exemption Checklist) and 
supporting documents 

 

2.3.1 Description 

The HFT Exemption Checklist is designated for submitting required information for 
investors who wish to be exempted from submitting the Northbound High Frequency 
Trading Reporting File under Stock Connect.  

 

The HFT Exemption Checklist and supporting documents are submitted in Adobe PDF 
format. Name the file correctly according to the requirements as set out in the next 
section. 

 

CCEPs and TTEPs are allowed to submit the HFT Exemption Checklist and supporting 
documents on every Northbound trading day within submission hour, i.e. from 7am 
to 3pm. CCEPs/TTEPs can submit multiple times during the submission hour but only 
the last submitted file (before the cutoff time - 3pm) will be accepted by HKEX and 
further submitted to SSE and SZSE for validation. Late submission will not be accepted. 

 

CCEPs/TTEPs intending to apply for HFT exemption should submit separate HFT 
Exemption Checklist and supporting documents to SSE and SZSE. Only the 
corresponding set of files to SSE and/ or SZSE (as the case may be) is required for the 
corresponding exchange. 

 

For ECP (SFTP) Interface, uploaded files with correct file name format and within 
submission hour will be removed from the submission folder of the SFTP user account, 
and an Acknowledgement File containing the submission file checksum will be 
generated in the submission folder. Please refer to ECP 2.0 User Guide for details. If 
the file is submitted via ECP Web Interface, the checksum detail will be displayed on 
the submission page or can be enquired from the Activity Enquiry page. 

 

The HFT Exemption Checklist and supporting documents will be rejected by ECP if: 

- File name was not specified correctly: e.g. SH_HFTE_09999_20250801.zip is in 
wrong format (see section 2.3.2 for correct file name format); or 

- Date in file name was invalid or past-/post-dated, or beyond submission hour. 

 

If the submitted file is rejected by ECP, a Rejection File will be generated in the 
submission folder if the file was submitted through SFTP. Please refer to ECP 2.0 User 
Guide for details. If the file is submitted via ECP Web Interface, the rejection detail will 
be displayed at the submission page or can be enquired from the Activity Enquiry page. 
No Rejection File will be given in this case. 

 

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?la=en
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?la=en
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?la=en
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2.3.2 File Layout 

 

Summary 

File ID SSE: SH_HFTEX 

SZSE: SZ_HFTEX 

File Name CCEP/TTEP should enclose HFT Exemption Checklist and the 
corresponding supporting document of the HFT exemption application 
based on the exemption eligibility type per BCAN: 

 
(1) HFT Exemption Checklist, and either 
(2) Supporting document of CCEP/TTEP holding SFC Type 9 license for 5 

years or more, or  
(3) Supporting document of fund managers who issue public fund only,  

which zipped into HFT Exemption File  
 
SSE: 

(1) SH_HFTEXAPP_<FIRM ID>_<BCAN>_YYYYMMDD.pdf, 
and either 

(2) SH_HFTEXLCP_<FIRM 
ID>_<BCAN>_<YYYYMMDD>.pdf, or  

(3) SH_HFTEXLCC_<FIRM 
ID>_<BCAN>_<YYYYMMDD>.pdf 

zipped into: 

SH_HFTEX_<FIRM ID>_<YYYYMMDD>.zip 

 

SZSE:  

(1) SZ_HFTEXAPP_<FIRM ID>_<BCAN>_YYYYMMDD.pdf, 
and either 

(2) SZ_HFTEXLCP_<FIRM 
ID>_<BCAN>_<YYYYMMDD>.pdf, or  

(3) SZ_HFTEXLCC_<FIRM 
ID>_<BCAN>_<YYYYMMDD>.pdf, 

zipped into: 

SZ_HFTEX_<FIRM ID>_<YYYYMMDD>.zip 

 

where:  
  <FIRM ID> = Firm ID of CCEP/TTEP in the format of 5-digit number with 
leading zero. 

  <BCAN> = BCAN of CCEP/TTEP in the format of 3 to 10-digit number  

  <YYYYMMDD> = Date of submission. 

 

Note: 

1. File names are case-sensitive as required by SSE/SZSE. While HKEX 
may convert file names into the required uppercase format where 
applicable, such conversion is performed on a non-reliance basis. It 
remains the sole responsibility of CCEPs and TTEPs to strictly follow 
the specified file name format in this specification. HKEX shall bear 
no responsibility and shall not be liable for any consequences 
arising from such conversion.  
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Submission Hours 7am to 3pm on Northbound trading days. 

Submission Path 

(ECP SFTP Interface) 

SSE:   /submission/PTRFSH 

SZSE:   /submission/PTRFSZ 

Once the file is received by HKEX, the file will be removed from the 
submission folder, and an Acknowledgement File or a Rejection File will 
be returned (Refer to ECP 2.0 User Guide for details). 

Submission Page 

(ECP Web Interface) 

Login ECP Web Interface and select “Submission” from the navigation 
bar.   

Click the appropriate hyperlink for submission:  

“PTRFSH: Program Trading Reporting and High Frequency Trading 
Reporting File for Shanghai Connect” or  

“PTRFSZ: Program Trading Reporting and High Frequency Trading 
Reporting File for Shenzhen Connect”. 

 

If the submission was successful: 

A SHA-256 checksum of the file submitted will be displayed on screen 
upon submission. 

 

If the submission was rejected: 

A rejection Code and Rejection Reason will be displayed on screen upon 
submission (Refer to ECP 2.0 User Guide). 

 

Submission result could also be enquired on the Activity Enquiry page. 

File Encryption 

(Optional) 

Optionally, the zip file can also be encrypted with a password. 

 

Please note the following on encryption: 

• Encryption algorithm: AES256. There are a number of utilities that 
support AES256 encryption, e.g. WinZip and 7-Zip. 

• Prior to using encryption feature, CCEP and TTEP need to register 
the password with HKEX for decryption via ECP Web Interface.  

 

Please refer to ECP 2.0 User Guide for details. 

 

CCEP/TTEP who wish to apply for exemption from additional HFT reporting 
requirements for its client shall include 2 files per BCAN: (i) HFT Exemption Checklist, 
and (ii) supporting document in Adobe PDF format.  

 

The HFT Exemption Checklist can be downloaded from the HKEX website (link). 

CCEP/TTEP shall indicate clearly in the Checklist which type of exemption eligible 
entity the entity belongs to and provide the corresponding supporting documents 
with the correct naming convention: 

o For CCEP/TTEP that has held an SFC Type 9 license holder for 5 years or 
more, the CCEP/TTEP shall provide a copy of the SFC License indicating that 
it is a Type 9 license holder where the Name of the corporation on the 
license must match that of the CCEP/TTEP, and the Date of Issue must be 
at least five years prior to the submission date.  

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?la=en
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?la=en
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?la=en
https://www.hkex.com.hk/Mutual-Market/Stock-Connect/Reference-Materials/Northbound-Program-Trading-Reporting?sc_lang=en
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o For NB investor who is a Fund Manager issuing Public Fund only, the 
CCEP/TTEP must submit the HFT Exemption Checklist with the fund 
manager’s self-attestation confirming that only public funds are issued. A 
copy of the SFC License indicating that it is a Type 9 license holder with the 
Name of the corporation identical to the entity name of the corresponding 
BCAN.  

 

For further details beyond the summary table above, please refer to the latest updates 
from SSE website, SZSE website and HKEX website for reference. 

 

  

https://www.sse.com.cn/
https://www.szse.cn/index/
https://www.hkex.com.hk/Mutual-Market/Stock-Connect/Reference-Materials/Northbound-Program-Trading-Reporting?sc_lang=en
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2.4 Program Trading Reporting Result File 

 

2.4.1 Description 

The Program Trading Reporting Result File is provided by SSE and SZSE.  It contains 
validation result prepared by SSE/SZSE after receiving and processing Northbound 
Program Trading Reporting Files submitted by CCEPs/TTEPs.   It provides final process 
status of the latest submitted Northbound Program Trading Reporting File for that day.  

 

Note that Northbound Program Trading Reporting Files submitted by CCEPs/TTEPs are 
subject to two-level of validation conducted by SSE/SZSE: 

• Validations of File Formatting 

Validations such as whether zip file can be opened, whether the file inside the zip 
file is in Microsoft Excel format, whether the file name follows the prescribed 
naming convention, whether the file conform to the SSE/SZSE published standard 
template, etc. If any of these validations fail, the submission will be rejected, no 
validation on file content will be provided.  

• Validations of File Content  

Validations will be performed on each excel cell of the submitted records in 
Northbound Program Trading Reporting Files.  Errors of each cell will be presented 
in one single row in the result file. If any error is detected in the Northbound 
Program Trading Reporting File, the whole file will be rejected. CCEPs/TTEPs are 
advised to correct the errors and resubmit the file. 

 

See Appendix 3.1 for list of error texts. 
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2.4.2 File Layout 

 

Summary 

File ID SSE: SH_PGTDRSLT 

SZSE: SZ_PGTDRSLT 

File Name SSE:  

SH_PGTDRSLT_<FIRM ID>_<YYYYMMDD>.xlsx  

zipped into: 

SH_PGTDRSLT_<FIRM ID>_<YYYYMMDD>.zip 

 

SZSE:  

SZ_PGTDRSLT_<FIRM ID>_<YYYYMMDD>.xlsx 

zipped into: 

SZ_PGTDRSLT_<FIRM ID>_<YYYYMMDD>.zip 

 

where:  
  <FIRM ID> = Firm ID of CCEP/TTEP in the format of 5-digit number with 
leading zero. 

  <YYYYMMDD> = Date of submission. 

File Type Excel packed into ZIP 

Distribution Time 6:30 pm on T day to 12:30 pm on T+1 day where T is a Northbound 
trading day. 

Distribution Path 

(ECP SFTP Interface) 

SSE: /download/PTRFSH 

SZSE: /download/PTRFSZ 

Distribution Page 

(ECP Web Interface) 

Download Corner of ECP Web Interface. 

 

Data Record 

Field No. Data Format Synopsis 

1 Result code 

校验文件通过标志 
9(1) 1: pass, 0: fail 

2 Total Number of 
Accepted Records 

校验通过总记录数 

9(22) 

The number of passed record will be shown 
only when ‘Field 1’ is “1”, otherwise it will be 
shown as “0” 

3 Error Text 

错误描述 

S(2000) Each error will be shown in one row only when 
‘Field 1’ is “0”.  For errors regarding file 
content, if multiple errors are found in the 
same cell of the Program Trading Reporting 
File, they will be consolidated and shown in 
one single row.  

Refer to Appendix 3.1. 
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Example: 

 

Successful cases:  

校验文件通过标志 校验通过总记录数 错误描述 

1 25  

 

Failure cases:  

校验文件通过标志 校验通过总记录数 错误描述 

0 0 第 2 行[经纪商代码]无法在本所系统中查询

到，请检查更正后重新上传。 

0 0 第 3 行[报告类型] 与最近一次接收的报告类

型不匹配，请检查更正后重新上传。 
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2.5 Program Trading Full Image File 

 

2.5.1 Description 

The Program Trading Full Image File contains the final list of Program Trading record 
of each CCEP and TTEP that are accepted by the SSE/SZSE. 

 

The file containing accepted records of each CCEPs/TTEPs is distributed to them on 
each Northbound trading day starting from their first successful submissions.  

 

For CCEPs, this file contains the list of records submitted by CCEPs themselves and 
accepted by the SSE/SZSE, as well as those submitted by their TTEPs and accepted by 
the SSE/SZSE. 

 

For TTEPs, this file contains the list of records submitted by themselves and accepted 
by the SSE/SZSE. 

 

CCEPs and TTEPs are reminded to check the records in this file to ensure that they are 
accurate.  
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2.5.2 File Layout 

 

Summary 

File ID SSE: SH_PGTDFIMG 

SZSE: SZ_PGTDFIMG 

File Name SSE:  

SH_PGTDFIMG_<FIRM ID>_<YYYYMMDD>.txt 

zipped into: 

SH_PGTDFIMG_<FIRM ID>_<YYYYMMDD>.zip 

 

SZSE: 

SZ_PGTDFIMG_<FIRM ID>_<YYYYMMDD>.txt 

zipped into: 

SZ_PGTDFIMG_<FIRM ID>_<YYYYMMDD>.zip 

 

where:  
  <FIRM ID> = Firm ID of CCEP/TTEP in the format of 5-digit number with 
leading zero. 

  <YYYYMMDD> = Date of submission. 

File Type Text file delimited by DOS newline characters (CR+LF), which is packed 
into ZIP 

Record data fields are in fixed length. 

ASCII encoded. 

Distribution Time 6:30 pm on T day to 12:30 pm on T+1 day where T is a Northbound 
trading day. 

 

Distribution Path 

(ECP (SFTP)  Interface 
only) 

SSE: /download/PTRFSH 

SZSE: /download/PTRFSZ 

Distribution Page 

(ECP Web Interface 
only) 

Download Corner of ECP Web Interface. 

 

Data Record 

Field No. Data Format Synopsis 

1 Process Date 

统计日期 
YYYYMMDD Date of full image snapshot 

2 Submitting 
CCEP/TTEP Firm ID 

提交报告的券商代

码 

9(5) Same as the firm ID extracted from the 
submission file name (e.g. 
SH_PGTDRPT_<FIRM ID>_<YYYYMMDD>.zip)  

3 Executing CCEP Firm 
ID 

9(5) 
CCEP who submits orders directly to HKEX for 
the BCAN: their own Firm ID.  
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券商代码 TTEP who trades through an executing CCEP: 
Firm ID of the executing CCEP which submits 
orders with the assigned BCAN on behalf of 
the submitting TTEP to HKEX. 

4 BCAN 

券商客户编码 

9(10)  

5 Report Type 

报告类型 

9(1) 1 = New; 2 = Modify 

Note: If the reporting of the BCAN is 
terminated successfully, it will not be included 
in the file. 

6 Record Date 

成功入库日期 

YYYYMMDD Record import date 
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2.6 High Frequency Trading Reporting Result File 

 

2.6.1 Description 

The High Frequency Trading Reporting Result File contains the validation result 
prepared by SSE/SZSE after receiving and processing High Frequency Trading 
Reporting Files submitted by CCEPs/TTEPs. It provides final process status of High 
Frequency Trading Reporting File.  

 

Note that Northbound Program Trading Reporting Files submitted by CCEPs/TTEPs are 
subject to validation conducted by SSE/SZSE, such as whether zip file can be opened, 
whether the file inside the ZIP file is in PDF format, whether the file name follows the 
prescribed naming convention and whether date and BCAN of the ZIP file and PDF are 
aligned. 

 

If any error is detected in the High Frequency Trading Reporting File, the whole ZIP file 
will be rejected. CCEPs/TTEPs are advised to correct the errors and resubmit the file. 

  

See Appendix 3.2 for list of error texts. 
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2.6.2 File Layout 

 

Summary 

File ID SSE: SH_HFTRSLT 

SZSE: SZ_HFTRSLT 

File Name SSE:  

SH_HFTRSLT_<FIRM ID>_<YYYYMMDD>.xlsx 

zipped into: 

SH_HFTRSLT_<FIRM ID>_<YYYYMMDD>.zip 

 

SZSE:  

SZ_HFTRSLT_<FIRM ID>_<YYYYMMDD>.xlsx 

zipped into: 

SZ_HFTRSLT_<FIRM ID>_<YYYYMMDD>.zip 

 

where:  
  <FIRM ID> = Firm ID of CCEP/TTEP in the format of 5-digit number with 
leading zero. 

  <YYYYMMDD> = Date of submission. 

File Type Excel 

Distribution Time 6:30pm on T day to 12:30pm on T+1 day where T is a Northbound 
trading day. 

Distribution Path 

(ECP (SFTP) Interface 
only) 

SSE: /download/PTRFSH 

SZSE: /download/PTRFSZ 

Distribution Page 

(ECP Web Interface 
only) 

Download Corner of ECP Web Interface. 

 

Data Record 

Field No. Data Format Synopsis 

1 Result code 

校验文件通过标志 
9(1) 1: pass, 0: fail 

2 Total Number of 
Accepted Records 

校验通过总记录数 

9(22) 

The number of passed record will be shown 
only when ‘Field 1’ is “1”, otherwise it will be 
shown as “0” 

3 Error Text 

错误描述 

S(2000) Each error will be shown in one row only when 
‘Field 1’ is “0”.   

Refer to Appendix 3.2. 
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3 Appendix  

 

3.1 Error Text for Northbound Program Trading Reporting Result File  

The list of error texts provided herein may not be exhaustive and may be updated by 
SSE/SZSE from time to time. Please refer to HKEX website for the latest information.  

 

Possible error texts returned by SSE/SZSE are listed in the tables below. 

 

Errors in File Formatting 

Error Text 错误描述 

 

Note:  

• NNNNN is the Firm ID of submitting CCEP/TTEP in the format of 5-digit number with leading 
zero 

• [$文件名称] is the file name of the EXCEL file inside the ZIP file 

SSE SZSE 

SH_PGTDRPT_NNNNN_YYYYMMDD.zip 无法正
常打开，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 无法正
常打开，请检查后重新上传 

SH_PGTDRPT_NNNNN_YYYYMMDD.zip 文件名

不符合约定格式，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 文件名

称不符合约定格式。SZ_PGTDRPT 为固定开

头，NNNNN 为 5 位数字，YYYYMMDD 为上

传当日日期，请检查后重新上传 

您好！系统检测到当前文件

SH_PGTDRPT_NNNNN_YYYYMMDD.zip 存在未

知异常，当前数据不予接受，请检查后重新

上传 

系统检测到当前文件

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 存在未

知异常，当前文件不予接收，请检查后重新

上传 

SH_PGTDRPT_NNNNN_YYYYMMDD.zip 中包含

的[$文件名称]文件名不符合约定格式，或不

满足扩展名规范，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx 文件名

称不符合约定格式。SZ_PGTDRPT 为固定开

头，NNNNN 为 5 位数字，YYYYMMDD 为上

传当日日期，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 中包含

非 xlsx 文件，请检查后重新上传 

SH_PGTDRPT_NNNNN_YYYYMMDD.zip 中存在

多个文件，同一个券商应只有一个 xlsx 文件

，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 中存在

多个文件，同一经纪商的 zip 内只能有 1 份

xlsx 文件，请检查后重新上传 

SH_PGTDRPT_NNNNN_YYYYMMDD.xlsx 文件无

法正常读取或打开，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx 文件无

法正常读取或打开，请检查后重新上传 

excel 文件超过约定行数 10000 行，请检查后 SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx 文件有
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重新上传 效行数超过约定行数 10000 行，请检查后重

新上传 

SH_PGTDRPT_NNNNN_YYYYMMDD.zip 中包含

的[$文件名称]文件名与 zip 名称中 NNNNN、

YYYYMMDD 不一致，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 中包含

的文件错误，文件名称与 zip 文件名称不同，

xlsx 文件名与 zip 名中的 NNNNN、

YYYYMMDD 应当完全一致，请检查后重新上

传 

SH_PGTDRPT_NNNNN_YYYYMMDD.xlsx 使用的

Excel 表模板有误，请勿对表头（第六行）及

以上内容作任何调整和修改，请检查后重新

上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx 使用的

Excel 表模板有误，请勿对表头（第六行）及

以上内容作任何调整和修改，请检查后重新

上传 

SH_PGTDRPT_NNNNN_YYYYMMDD.xlsx sheet

页不符合约定数量，xlsx 中仅能包含一个

sheet，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx 文件

sheet 页不符合约定数量，xlsx 中仅能包含一

个 sheet，请检查后重新上传 

SH_PGTDRPT_NNNNN_YYYYMMDD.zip 内没有

文件，请检查后重新上传 

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 中没有

文件，请检查后重新上传 

 

Errors in File Content (SSE and SZSE) 

Error Text 错误描述 

 

Note:  

• n represents the nth  row of the corresponding Program Trading Reporting File  

Data Field SSE SZSE 

联交所参与

者名称 

第 n 行[联交所参与者名称]为必填项 第 n 行[联交所参与者名称]为必填 

第 n 行[联交所参与者名称]超过约定

长度 100 

第 n 行[联交所参与者名称]超过约定

长度（100） 

经纪商代码 

第 n 行[经纪商代码]为必填项 第 n 行[经纪商代码]为必填 

第 n 行[经纪商代码+券商客户编码]

无法在本所系统中查询到 

第 n 行[经纪商代码]无法在本所系统

中查询到 

第 n 行[经纪商代码]必须是以 0 开头

的 5 位数字 
N/A 

第 n 行[经纪商代码]超过约定长度 5 
第 n 行[经纪商代码]超过约定长度

（5） 

账户名称 
第 n 行[账户名称]为必填项 第 n 行[账户名称]为必填 

第 n 行[账户名称]超过约定长度 200 第 n 行[账户名称]超过约定长度
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（200） 

证件号码 

第 n 行根据[报告类型]填写内容，[证

件号码]应必填 
第 n 行[证件号码]为必填 

第 n 行[证件号码]超过约定长度 80 
第 n 行[证件号码]超过约定长度

（80） 

产品编码

（选填） 

第 n 行[产品编码（选填）]超过约定

长度 50 

第 n 行[产品编码（选填）]超过约定

长度（50） 

券商客户编

码 

第 n 行[券商客户编码]为必填项 第 n 行[深市券商客户编码]为必填 

第 n 行[经纪商代码+券商客户编码]

无法在本所系统中查询到 

第 n 行[经纪商代码＋深市券商客户编

码]无法在本所系统中查询到 

第 n 行[券商客户编码]在同一经纪商

文件中重复出现 

第 n 行[深市券商客户编码]在同一经

纪商重复出现 

第 n 行[券商客户编码]超过约定长度

10 

第 n 行[深市券商客户编码]超过约定

长度（10） 

第 n 行[券商客户编码]位数最小 3 位 N/A 

产品管理机

构名称 

第 n 行[产品管理机构名称]超过约定

长度 200 

第 n 行[产品管理机构名称]超过约定

长度（200） 

报告类型 

第 n 行[报告类型]为必填项 
第 n 行[报告类型（首次/变更/停止使

用）]为必填 

第 n 行[报告类型]存在无效枚举值 
第 n 行[报告类型（首次/变更/停止使

用）]是无效枚举值  

第 n 行[报告类型]超过约定长度 6 
第 n 行[报告类型（首次/变更/停止使

用）]超过约定长度（6） 

第 n 行[报告类型]与最近一次接收的

报告类型不匹配 

第 n 行[报告类型（首次/变更/停止使

用）]当前无生效的报告记录，本次报

告类型只能为首次 

第 n 行[报告类型（首次/变更/停止使

用）]此前报告记录为首次或变更，本

次报告类型只能为变更或停止使用 

报告日期 

第 n 行[报告日期]为必填项 第 n 行[报告日期]为必填 

第 n 行[报告日期]晚于上传日期，请

检查更正后重新上传 

第 n 行[报告日期]晚于上

传日期 

第 n 行[报告日期]超过约定长度 8 
第 n 行[报告日期]超过约定长度

（10） 
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第 n 行[报告日期]不符合规范 第 n 行[报告日期]格式不正确 

是否选取一

家联交所参

与者集中填

报资金信息 

第 n 行根据[报告类型]填写内容，[是

否选取一家联交所参与者集中填报资

金信息]应必填 

第 n 行[是否选取一家联交所参与者集
中填报资金信息]为必填 

第 n 行[是否选取一家联交所参与者

集中填报资金信息]存在无效枚举值 

第 n 行[是否选取一家联交所参与者集
中填报资金信息]是无效枚举值 

第 n 行[是否选取一家联交所参与者

集中填报资金信息]超过约定长度 1 

第 n 行[是否选取一家联交所参与者集
中填报资金信息]超过约定长度（1） 

账户资金规

模（人民

币，万元） 

第 n 行根据[报告类型]填写内容，[账

户资金规模（人民币，万元）]应必

填 

第 n 行[账户资金规模（人民币，万
元）]为必填 

第 n 行根据[是否选取一家联交所参

与者集中填报资金信息]填写内容，

[账户资金规模（人民币，万元）]应

符合填写规范 

第 n 行[账户资金规模（人民币，万
元）]根据填写规范，应填正数，且小
数部分不超过 2 位 

第 n 行[账户资金规模（人民币，万

元）]超过约定长度 30 

第 n 行[账户资金规模（人民币，万

元）]超过约定长度（30） 

第 n 行[账户资金规模（人民币，万

元）]数值最多两位小数或填写“已

在其他联交所参与者报告，请勿使用

千位分隔符 

第 n 行[账户资金规模（人民币，万

元）]、[账户资金来源]、[资金来源占

比（%）]根据[是否选取一家联交所参

与者集中填报资金信息]，应当均填写

“已在其他联交所参与者报告”，或

均符合填写规范 

N/A 

第 n 行[账户资金规模（人民币，万

元）]根据[是否选取一家联交所参与

者集中填报资金信息]，应填写“已在

其他联交所参与者报告”或符合填写

规范 

账户资金来

源 

第 n 行根据[报告类型]填写内容，[账

户资金来源]应必填 
第 n 行[账户资金来源]为必填 

第 n 行[账户资金来源]存在枚举值重

复 

第 n 行[账户资金来源]根据填写规

范，存在枚举值重复 

第 n 行[账户资金来源]超过约定长度

30 

第 n 行[账户资金来源]超过约定长度

（100） 

第 n 行[账户资金来源]请填写正确枚

举值（英文分号分隔）或填写“已在
第 n 行[账户资金来源]根据填写规
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其他联交所参与者报告” 范，是无效枚举值 

第 n 行[账户资金来源]末尾存在多余

的分隔符号 
N/A 

N/A 
第 n 行[账户资金来源]根据填写规
范，其他（）中未填写具体来源或者
未按照其他（具体来源）的方式填写 

第 n 行根据[是否选取一家联交所参

与者集中填报资金信息]填写内容，

[账户资金来源]应符合填写规范。 

第 n 行[账户资金来源]其他（）中未

填写具体来源或者未按照其他（具体

来源）的方式填写根据[是否选取一家

联交所参与者集中填报资金信息]，应

填写“已在其他联交所参与者报告”

或符合填写规范 

N/A 

第 n 行[账户资金规模（人民币，万

元）]、[账户资金来源]、[资金来源占

比（%）]根据[是否选取一家联交所参

与者集中填报资金信息]，应当均填写

“已在其他联交所参与者报告”，或

均符合填写规范 

其他资金来

源描述 

第 n 行根据[账户资金来源]填写内

容，[其他资金来源描述]应必填 
N/A 

第 n 行[其他资金来源描述]超过约定

长度 2000 
N/A 

第 n 行根据[是否选取一家联交所参

与者集中填报资金信息]填写内容，

[其他资金来源描述]应符合填写规范 

N/A 

资金来源占

比 

第 n 行根据[报告类型]填写内容，[资

金来源占比]应必填 
第 n 行[资金来源占比（%）]为必填 

第 n 行[资金来源占比]中的资金来源

须与[账户资金来源]字段一致（包括

枚举值和英文分隔符），且占比之和

应等于 100% 

第 n 行[资金来源占比（%）]中的资金

来源根据填写规范须与[账户资金来

源]字段一致，且占比之和应等于 

100% 

第 n 行[资金来源占比]超过约定长度

50 

第 n 行[资金来源占比（%）]超过约定

长度（200） 

第 n 行[资金来源占比]存在枚举值重

复 
N/A 

第 n 行[资金来源占比]末尾存在多余 N/A 
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的分隔符号 

第 n 行根据[是否选取一家联交所参

与者集中填报资金信息]填写内容，

[资金来源占比]应符合填写规范 

第 n 行[账户资金规模（人民币，万

元）]、[账户资金来源]、[资金来源占

比（%）]根据[是否选取一家联交所参

与者集中填报资金信息]，应当均应填

写“已在其他联交所参与者报告”，

或均符合填写规范 

第 n 行[资金来源占比]占比应当为正

数 
N/A 

N/A 

第 n 行[账户资金规模（人民币，万

元）]、[账户资金来源]、[资金来源占

比（%）]根据[是否选取一家联交所参

与者集中填报资金信息]，应当均填写

“已在其他联交所参与者报告”，或

均符合填写规范 

杠杆资金规

模(人民币，

万元） 

第 n 行根据[报告类型]填写内容，[杠

杆资金规模(人民币，万元）]应必填 

第 n 行[杠杆资金规模（人民币，万

元）]根据[账户资金来源]，为必填 

第 n 行[杠杆资金规模(人民币，万

元）]超过约定长度 30 

第 n 行[杠杆资金规模（人民币，万

元）]超过约定长度（30） 

第 n 行根据[账户资金来源]填写内

容，[杠杆资金规模(人民币，万元）]

应填写 0 

第 n 行[杠杆资金规模（人民币，万

元）]根据[账户资金来源]由于[账户资

金来源]填写内容不包含“杠杆资

金”，应留空 

第 n 行根据[是否选取一家联交所参

与者集中填报资金信息]填写内容，

[杠杆资金规模(人民币，万元）]应符

合填写规范 

第 n 行[资金来源占比（%）]根据[是

否选取一家联交所参与者集中填报资

金信息]，应填写“已在其他联交所参

与者报告”或符合填写规范 N/A 

第 n 行[杠杆资金规模(人民币，万

元）]数值最多两位小数或填写“已

在其他联交所参与者报告”，请勿使

用千位分隔符 

第 n 行[杠杆资金规模（人民币，万

元）]根据[是否选取一家联交所参与

者集中填报资金信息]、[账户资金规

模（人民币，万元）]、[账户资金来

源]、[资金来源占比（%）]，应填写

“已在其他联交所参与者报告”或留

空 

第 n 行根据[账户资金来源]填写内

容，[杠杆资金规模(人民币，万元）]

第 n 行[杠杆资金规模（人民币，万

元）]应填正数，且小数部分不超过 2
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应填写大于 0 的数值，且最多两位小

数 

位 

第 n 行[杠杆资金规模(人民币，万

元）]不得大于[账户资金规模] 

第 n 行[杠杆资金规模（人民币，万

元）] 填报数值不得大于账户资金规

模 

N/A 

第 n 行[杠杆资金规模（人民币，万

元）]、[杠杆资金来源]、[杠杆率

（%）]由于[账户资金规模（人民币，

万元）]、[账户资金来源]、[资金来源

占比（%）]填写不准确，无法进行校

验 

杠杆资金来

源 

第 n 行根据[账户资金来源]填写内

容，[杠杆资金来源]应必填 

第 n 行[杠杆资金来源]根据[账户资金

来源]，为必填 

第 n 行[杠杆资金来源]超过约定长度

30 

第 n 行[杠杆资金来源]超过约定长度

（100） 

第 n 行[杠杆资金来源]存在枚举值重

复 

第 n 行[杠杆资金来源]存在枚举值重

复 

第 n 行[杠杆资金来源]末尾存在多余

的分隔符号 

第 n 行[杠杆资金来源]根据[账户资金

来源]由于[账户资金来源]填写内容不

包含“杠杆资金”，应留空 

第 n 行行行根据[是否选取一家联交

所参与者集中填报资金信息]填写内

容，[杠杆资金来源]应符合填写规范 

第 n 行[杠杆资金来源]是无效枚举值 

第 n 行[杠杆资金来源]请填写正确枚

举值（英文分号分隔）或填写“已在

其他联交所参与者报告” 

第 n 行[杠杆资金来源]根据[是否选取

一家联交所参与者集中填报资金信

息]、[账户资金规模（人民币，万

元）]、[账户资金来源]、[资金来源占

比（%）]，应填写“已在其他联交所

参与者报告”或留空 

N/A 

第 n 行[杠杆资金规模（人民币，万

元）]、[杠杆资金来源]、[杠杆率

（%）]由于[账户资金规模（人民币，

万元）]、[账户资金来源]、[资金来源

占比（%）]填写不准确，无法进行校

验 

其他杠杆资 第 n 行根据[杠杆资金来源]填写内 N/A 
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金来源描述 容，[其他杠杆资金来源描述]应必填 

第 n 行[其他杠杆资金来源描述]超过

约定长度 2000 
N/A 

第 n 行根据[是否选取一家联交所参

与者集中填报资金信息]填写内容，

[其他杠杆资金来源描述]应符合填写

规范。 

N/A 

杠杆率

（%） 

第 n 行[杠杆率（%）]超过约定长度

20 

第 n 行[杠杆率（%）]超过约定长度

（20） 

第 n 行根据[报告类型]填写内容，[杠

杆率（%）]应必填 

第 n 行[杠杆率（%）]根据[账户资金

来源]，为必填 

第 n 行根据[账户资金来源]填写内

容，[杠杆率（%）]应填写大于 100

的数值，且最多两位小数 

第 n 行[杠杆率（%）]根据[账户资金

来源]，应填写大于 100 且不包含百分

号（%）的数值，最多两位小数 

第 n 行根据[是否选取一家联交所参

与者集中填报资金信息]填写内容，

[杠杆率（%）]应符合填写规范。 

第 n 行[杠杆率（%）]根据[是否选取

一家联交所参与者集中填报资金信

息]、[账户资金规模（人民币，万

元）]、[账户资金来源]、[资金来源占

比（%）]，应填写“已在其他联交所

参与者报告”或留空 

第 n 行根据[账户资金来源]填写内

容，[杠杆率（%）]应填写 100 

第 n 行[杠杆率（%）]根据[账户资金

来源]由于[账户资金来源]填写内容不

包含“杠杆资金”，应留空 

第 n 行[杠杆率（%）]填写内容存

在%，请填写不含%的数字 
N/A 

第 n 行[杠杆率（%）]数值最多两位

小数或填写“已在其他联交所参与者

报告” 

N/A 

N/A 

第 n 行[杠杆资金规模（人民币，万

元）]、[杠杆资金来源]、[杠杆率

（%）]由于[账户资金规模（人民币，

万元）]、[账户资金来源]、[资金来源

占比（%）]填写不准确，无法进行校

验 

交易品种 
第 n 行根据[报告类型]填写内容，[交

易品种]应必填 
第 n 行[交易品种]为必填 
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第 n 行[交易品种]超过约定长度 20 
第 n 行[交易品种]超过约定长度

（20） 

第 n 行[交易品种]存在无效枚举值，

或未使用正确的英文分号分隔。 
第 n 行[交易品种]是无效枚举值； 

第 n 行[交易品种]存在枚举值重复 第 n 行[交易品种]存在枚举值重复 

第 n 行[交易品种]末尾存在多余的分

隔符号 
N/A 

是否量化交

易 

第 n 行[是否量化交易]超过约定长度

1 

第 n 行[是否量化交易]超过约定长度

（1） 

第 n 行根据[报告类型]填写内容，[是

否量化交易]应必填 
第 n 行[是否量化交易]为必填 

第 n 行[是否量化交易]存在无效枚举

值 
第 n 行[是否量化交易]是无效枚举值 

主策略类型 

第 n 行[主策略类型]超过约定长度 20 
第 n 行[主策略类型]超过约定长度

（20） 

第 n 行根据[是否量化交易]填写内

容，[主策略类型]应必填 

第 n 行[主策略类型]根据[是否量化交

易]，为必填 

第 n 行[主策略类型]存在无效枚举值 第 n 行[主策略类型]是无效枚举值 

N/A 

第 n 行[主策略类型]其他（）中未填

写具体策略或者未按照其他（具体策

略）的方式填写 

其他主策略

类型 

第 n 行[其他主策略类型]超过约定长

度 200 
N/A 

第 n 行根据[主策略类型]填写内容，

[其他主策略类型]应必填 
N/A 

主策略概述 

第 n 行[主策略概述]超过约定长度

5000 

第 n 行[主策略概述]超过约定长度

（5000） 

第 n 行根据[主策略类型]填写内容，

[主策略概述]应必填 

第 n 行[主策略概述]根据[是否量化交

易]，为必填 

第 n 行[主策略概述]应当有中文描述 第 n 行[主策略概述]应当有中文描述 

辅策略类型 

第 n 行[辅策略类型]超过约定长度 50 
第 n 行[辅策略类型]超过约定长度

（100） 

第 n 行[辅策略类型]存在无效枚举
第 n 行[辅策略类型]是无效枚举值 
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值，或未使用正确的英文分号分隔 

 

第 n 行[辅策略类型]枚举值项数不符

合填报规范，或未使用正确的英文分

号分隔 

第 n 行[辅策略类型]枚举值项数不符

合填报规范 

第 n 行[辅策略类型]存在枚举值重复 第 n 行[辅策略类型]存在枚举值重复 

第 n 行[辅策略类型]末尾存在多余的

分隔符号 
N/A 

N/A 

第 n 行[辅策略类型]其他（）中未填

写具体策略或者未按照其他（具体策

略）的方式填写 

其他辅策略

类型 

第 n 行[其他辅策略类型]超过约定长

度 200 
N/A 

第 n 行根据[辅策略类型]填写内容，

[其他辅策略类型]应必填 
N/A 

辅策略概述 

第 n 行[辅策略概述]超过约定长度

5000 

第 n 行[辅策略概述]超过约定长度

（5000） 

第 n 行根据[辅策略类型]填写内容，

[辅策略概述]应必填 

第 n 行[辅策略概述]根据[辅策略类

型]，为必填 

第 n 行[辅策略概述]应当有中文描述 第 n 行[辅策略概述]应当有中文描述 

期货市场账

户名称（选

填） 

第 n 行[期货市场账户名称（选填）]

超过约定长度 200 

第 n 行[期货市场账户名称（选填）]

超过约定长度（200） 

期货市场账

户代码（选

填） 

第 n 行[期货市场账户代码（选填）]

超过约定长度 300 

第 n 行[期货市场账户代码（选填）]

超过约定长度（300） 

交易指令执

行方式 

第 n 行[交易指令执行方式]超过约定

长度 50 

第 n 行[交易指令执行方式]超过约定

长度（100） 

第 n 行根据[报告类型]填写内容，[交

易指令执行方式]应必填 
第 n 行[交易指令执行方式]为必填 

第 n 行[交易指令执行方式]存在无效

枚举值，或未使用正确的英文分号分

隔 

第 n 行[交易指令执行方式]是无效枚

举值 

第 n 行[交易指令执行方式]存在枚举 第 n 行[交易指令执行方式]存在枚举
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值重复 值重复 

 

第 n 行[交易指令执行方式]末尾存在

多余的分隔符号 
N/A 

N/A 

第 n 行[交易指令执行方式]其他方式

（）中未填写具体方式或者未按照其

他方式（具体方式）的方式填写 

其他方式描

述 

第 n 行[其他方式描述]超过约定长度

2000 
N/A 

第 n 行根据[交易指令执行方式]填写

内容，[其他方式描述]应必填 
N/A 

（交易)指令

执行方式概

述 

第 n 行[指令执行方式概述]超过约定

长度 5000 

第 n 行[交易指令执行方式概述]超过

约定长度（5000） 

第 n 行根据[报告类型]填写内容，[指

令执行方式概述]应必填 

第 n 行[交易指令执行方式概述]为必

填 

第 n 行[指令执行方式概述]应当有中

文描述 

第 n 行[交易指令执行方式概述]应当

有中文描述 

账户最高申

报速率 

第 n 行[账户最高申报速率]超过约定

长度 20 

第 n 行[账户最高申报速率（笔/秒）]

超过约定长度（20） 

第 n 行根据[报告类型]填写内容，[账

户最高申报速率]应必填 

第 n 行[账户最高申报速率（笔/秒）]

为必填 

第 n 行[账户最高申报速率]存在无效

枚举值 

第 n 行[账户最高申报速率（笔/秒）]

是无效枚举值，只能按给定区间填写 

账户单日最

高申报笔数 

第 n 行[账户单日最高申报笔数]超过

约定长度 20 

第 n 行[账户单日最高申报笔数

（笔）]超过约定长度（20） 

第 n 行根据[报告类型]填写内容，[账

户单日最高申报笔数]应必填 

第 n 行[账户单日最高申报笔数

（笔）]为必填 

第 n 行[账户单日最高申报笔数]存在

无效枚举值 

第 n 行[账户单日最高申报笔数

（笔）]是无效枚举值，只能按给定区

间填写 

程序化交易

软件名称及

版本号 

第 n 行[程序化交易软件名称及版本

号]超过约定长度 200 

第 n 行[程序化交易软件名称及版本

号]超过约定长度（200） 

第 n 行根据[报告类型]填写内容，[程

序化交易软件名称及版本号]应必填 

第 n 行[程序化交易软件名称及版本

号]为必填 
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程序化交易

软件开发主

体 

第 n 行[程序化交易软件开发主体]超

过约定长度 200 

第 n 行[程序化交易软件开发主体]超

过约定长度（200） 

第 n 行根据[报告类型]填写内容，[程

序化交易软件开发主体]应必填 

第 n 行[程序化交易软件开发主体]为

必填 

高频交易系

统服务器所

在地 

第 n 行[高频交易系统服务器所在地]

超过约定长度 200 

第 n 行[高频交易系统服务器所在地]

超过约定长度（200） 

第 n 行[高频交易系统服务器所在地]

应为可查询的详细地址，填写过于简

略，填写内容不得少于 4 个字符 

第 n 行[高频交易系统服务器所在地]

根据[账户最高申报速率]或[账户单日

最高申报笔数]，服务器所在地应为可

查询的详细地址，填写过于简略，不

得少于 4 个字符 

第 n 行根据[账户最高申报速率]填写

内容，[高频交易系统服务器所在地]

应必填 
第 n 行[高频交易系统服务器所在地]

根据[账户最高申报速率]或[账户单日

最高申报笔数]，为必填 
第 n 行根据[账户单日最高申报笔数]

填写内容，[高频交易系统服务器所

在地]应必填 

联交所参与

者联络人

（选填） 

第 n 行[联交所参与者联络人（选

填）]超过约定长度 80 

第 n 行[联交所参与者联络人（选

填）]超过约定长度（80） 

联交所参与

者联络人联

系方式（选

填） 

第 n 行[联交所参与者联络人联系方

式（选填）]超过约定长度 80 

第 n 行[联系方式（选填）]超过约定

长度（80） 

投资者相关

业务负责人

（选填） 

第 n 行[投资者相关业务负责人（选

填）]超过约定长度 80 

第 n 行[投资者相关业务负责人（选

填）]超过约定长度（80） 

投资者相关

业务负责人

联系方式

（选填） 

第 n 行[投资者相关业务负责人联系

方式（选填）]超过约定长度 80 

第 n 行[联系方式（选填）]超过约定

长度（80） 

是否上传测

试报告及应

急方案 

第 n 行[是否上传测试报告及应急方

案]超过约定长度 5 

第 n 行[是否提交测试报告及应急方

案]超过约定长度（5） 

第 n 行根据[报告类型]填写内容，[是

否上传测试报告及应急方案]应必填 

第 n 行[是否提交测试报告及应急方

案]根据[账户最高申报速率]或[账户单

日最高申报笔数]，为必填 
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第 n 行[是否上传测试报告及应急方

案]存在无效枚举值 
N/A 

第 n 行根据[账户最高申报速率]填写

内容，[是否上传测试报告及应急方

案]存在无效枚举值，不能填写“否”

（即只能填写“是”或“已申请豁免”） 
第 n 行[是否提交测试报告及应急方

案]根据[账户最高申报速率]或[账户单

日最高申报笔数]，是无效枚举值，只

能填写“是”或者“已申请豁免” 

第 n 行根据[账户单日最高申报笔数]

填写内容，[是否上传测试报告及应

急方案]存在无效枚举值，不能填写

“否”（即只能填写“是”或“已申

请豁免”） 

合格境外投

资者编码 

第 n 行[合格境外投资者编码]超过约

定长度 50 

第 n 行[合格境外投资者编码]超过约

定长度（50） 

If any content 
outside the 
42 
designated 
columns in 
the excel file, 
an error will 
be returned 
(SSE only) 

第 n 行报送内容列数与填报说明列数

不一致 
N/A 
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3.2 Error Texts for High Frequency Trading Reporting Result File 

The list of error texts provided herein may not be exhaustive and may be updated by 
SSE/SZSE from time to time. Please refer to HKEX website for the latest information.  

 

Possible error texts returned by SSE/SZSE are listed in the table below. 

 

Errors in File Formatting 

错误描述 

 

Note:  

• NNNNN is the Firm ID of submitting CCEP/TTEP in the format of 5-digit number with leading 
zero 

• [$文件名称] is the file name of the PDF file inside the ZIP file 

SSE SZSE 

SH_HFTRP_NNNNN_YYYYMMDD.zip 无法正常
打开，请检查后重新上传 

SZ_HFTRP_NNNNN_YYYYMMDD.zip 无法正常
打开，请检查后重新上传 

SH_HFTRP_NNNNN_YYYYMMDD.zip 文件名不

符合约定格式，请检查后重新上传 

SZ_HFTRP_NNNNN_YYYYMMDD.zip 文件名称

不符合约定格式，SZ_HFTRP 为固定开头，

NNNNN 为 5 位数字，YYYYMMDD 为上传当

日日期，请检查后重新上传 

SH_HFTRP_NNNNN_YYYYMMDD.zip 内没有文

件，请检查后重新上传 

SZ_HFTRP_NNNNN_YYYYMMDD.zip 中没有文

件，请检查后重新上传 

您好！系统检测到当前文件

SH_HFTRP_NNNNN_YYYYMMDD.zip 存在未知

异常，当前数据不予接受，请检查后重新上

传 

系统检测到当前文件

SZ_HFTRP_NNNNN_YYYYMMDD.zip 存在未知

异常，当前文件不予接收，请检查后重新上

传 

SH_HFTRP_NNNNN_YYYYMMDD.zip 中包含的

[$文件名称]文件名不符合约定格式，或不满

足扩展名规范，请检查后重新上传 

SZ_HFTRP_NNNNN_YYYYMMDD.zip 中包含非

pdf 文件，请检查后重新上传 

SZ_HFTRP_NNNNN_YYYYMMDD.zip 内[$文件

名称] 文件名称不符合约定格式，请检查后重

新上传。 

SH_HFTRP_NNNNN_YYYYMMDD.zip 中包含的

[$文件名称]文件名与 zip 名称中 NNNNN、

YYYYMMDD 不一致，请检查后重新上传 

SZ_HFTRP_NNNNN_YYYYMMDD.zip 内[$文件

名称]文件名与 zip 名称中 NNNNN、

YYYYMMDD 不一致，请检查后重新上传 

SH_HFTRP_NNNNN_YYYYMMDD.zip 中包含的

[$文件名称]文件无法正常读取或打开，请检

查后重新上传 

SZ_HFTRP_NNNNN_YYYYMMDD.zip 内[$文件

名称.pdf]文件无法正常正常读取或打开，请

检查后重新上传 

 


