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

2 7:00am - 3:00pm on CCEP/TTEP Submission of SH/SZ High Frequency Trading
NB trading day Reporting File (SH_HFTRP or SZ_HFTRP)

3 7:00am - 3:00pm on CCEP/TTEP Submission of SH/SZ High Frequency Trading
NB trading day Reporting Exemption Checklist and supporting

documents (SH_HFTEX or SZ_HFTEX)

4 6:30pm - 12:30pm HKEX Distribution of SH/SZ Program Trading Reporting
the next NB trading Result File (SH_PGTDRSLT or SZ_PGTDRSLT)
day

5 6:30pm - 12:30pm HKEX Distribution of SH/SZ Program Trading Reporting
the next NB trading Full Image File (SH_PGTDFIMG or SZ_PGTDFIMG)
day

6 6:30pm - 12:30pm HKEX Distribution of SH/SZ High Frequency Program
the next NB trading Trading Reporting Result File (SH_HFTRSLT or
day SZ_HFTRSLT)

1.2 File Collection and Distribution Channel

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

e ECP Web interface over Internet; or

e 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
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“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.
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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
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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>.xIsx, 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
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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:

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

e  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.
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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.
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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
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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 Optionally, the zip file can also be encrypted with a password.
(Optional)
Please note the following on encryption:

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

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

e 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.
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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.
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Summary
File ID SSE: SH_HFTEX
SZSE: SZ_HFTEX
File Name CCEP/TTEP should enclose HFT Exemption Checklist and the

corresponding supporting document 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:

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

e  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.
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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.
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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 3.2 for list of error texts.
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2.4.2 File Layout
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Summary

File ID SSE: SH_PGTDRSLT
SZSE: SZ_PGTDRSLT

File Name SSE:
SH_PGTDRSLT_<FIRM ID>_<YYYYMMDD>.xIsx
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 SSE: /download/PTRFSH

(ECP SFTP Interface) SZSE: /download/PTRFSZ

Distribution Page Download Corner of ECP Web Interface.

(ECP Web Interface)

Data Record

Field No.| Data Format Synopsis

1 Result code
N N 9(1) 1: pass, 0: fail
RY S BT AR E

2 Total Number of The number of passed record will be shown
Accepted Records 9(22) only when ‘Field 1’ is “1”, otherwise it will be
RS SIC R shown as “0”

3 Error Text $(2000) Each error will be shown in one row only when
B2 ok ‘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:

?Siq_tifq:iﬁ *‘ﬁlu\ KE.L /b\ﬂi#ﬂ @ﬁﬁﬁ?’lﬁ
1 25
Failure cases:
?Siq_tifq:iﬁ *I-ﬁll.,\ KE.L /b\ﬂi#ﬂ %ﬁﬁ;ﬁ’l
0 0 F2T[RCEBRBIDEERFTRATEN
B BNEEIEREHNLE -
0 0

5 3 [T[IRERE] SEE—REWRIRESE
ALK  BHOEBIERERLE -
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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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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.
ASCIl 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 .
e YYYYMMDD | Date of full image snapshot

2 Submitting 9(5) Same as the firm ID extracted from the
CCEP/TTEP Firm ID submission file name (e.g.
B IR A LR SH_PGTDRPT_<FIRM ID>_<YYYYMMDD>.zip)
15

3 Executing CCEP Firm 9(5) CCEP who subrnits ord.ers directly to HKEX for
ID the BCAN: their own Firm ID.
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EPGAE 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.

BCAN 9(10)

SRR HG

Report Type 9(1) 1 = New; 2 = Modify

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

Record Date YYYYMMDD | Record import date

FINAEE B ER
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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

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

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> xIsx
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 SSE: /download/PTRFSH

(ECP (SFTP) Interface SZSE: /download/PTRFSZ

only)

Distribution Page Download Corner of ECP Web Interface.

(ECP Web Interface

only)

Data Record

Field No. Data Format Synopsis
1 Result code
N e 9(1) 1: pass, 0: fail
RY S BT AR S
2 Total Number of The number of passed record will be shown
Accepted Records 9(22) only when ‘Field 1’ is “1”, otherwise it will be
RS SICRH shown as “0”
3 Error Text $(2000) Each error will be shown in one row only when
B 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 51X il

Note:

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

zero

o [SITHERBFR] is the file name of the EXCEL file inside the ZIP file

SSE

SZSE

SH_PGTDRPT_NNNNN_YYYYMMDD.zip T4 1E
BIH  BREREMLE

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip T4 1E
B BEREREN LE

SH_PGTDRPT_NNNNN_YYYYMMDD.zip X4
AHFEATRI  BRERENLE

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip X%
MARTEAERT ° SZ_PGTDRPT NEEFF

sk - NNNNN 3 5 fU#5 - YYYYMMDD A &

EUHHEE  BRBERENLE

8 S o X Y= a A
SH_PGTDRPT_NNNNN_YYYYMMDD.zip F#E &K
M7E  HEHEATES  BREREMN
r

EN oy EESY-Ipvaas
SZ_PGTDRPT_NNNNN_YYYYMMDD.zip TZ#E &
MEE - UVEIXHATER  BREREMN
i

SH_PGTDRPT_NNNNN_YYYYMMDD.zip F 8=
RIS HBIR B ARFEAERI - A
HET REAE  BRNEREN LE

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlIsx S #434
MARELEST - SZ_PGTDRPT AEEFF
3L - NNNNN 4 5 fU#5 - YYYYMMDD ~ E
EUHHEE  BRBERENLE

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 3 &
JE xIsx Xt - BREREM LE

SH_PGTDRPT_NNNNN_YYYYMMDD.zip P77
2N BN EENRE— xisx XH
CBNEREN LG

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip FFE
NN - B—2CEW zip RREB 115
xlsx X - BUEREHN LF

SH_PGTDRPT_NNNNN_YYYYMMDD.xIsx 37
HEIEE ST - BNEREN L&

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx S#EF
EIEBREEITH - BEREN LE

excel X BT AEITE 10000 17 - BRER

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx X5
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Eilntig

MTHBEAE
e

78 10000 17 - BROERE

SH_PGTDRPT_NNNNN_YYYYMMDD.zip FE&
HSXHEBIRINHERS zip BFRTE NNNNN
YYYYMMDD A—3 - BERFEH L&

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip F &1 &
MR - XHBRS zip XHEBRAE -
Xlsx XHB5 zip ZHEY NNNNN -
YYYYMMDD M X2 — - iEREEEN L
&

SH_PGTDRPT_NNNNN_YYYYMMDD.xIsx 1 F#Y
Excel REEWMBIR - BEINRL (BEXNT) K
M ERBFEEZENIENR - BHERERM
rfZ

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx {5 FBHY
Excel REEWMABIR - BEINERL (BANT) K
P ERBEEEENENR - BHERERM
£

SH_PGTDRPT_NNNNN_YYYYMMDD.xlsxsheet
TAREGUEHE  xsx PNEEZ—D
sheet - IBHEREMN L&

SZ_PGTDRPT_NNNNN_YYYYMMDD.xlsx 4
sheet AR EATHE - xIsx PNEERIE—
N sheet - BRUEREM EE

SH_PGTDRPT_NNNNN_YYYYMMDD.zip N8 H
X EERENLE

SZ_PGTDRPT_NNNNN_YYYYMMDD.zip 98 A
Xt ENERENLE

Errors in File Content (SSE and SZSE)

Error Text 51X il

Note:
e nrepresents the n row of the corresponding Program Trading Reporting File
Data Field SSE SZSE
En TIRFAS5FEZMRANNED | £ n TERAS5EBRIANE
BRmz5
=30 EnTHRASEEEMBIAE | £ n TERAES5EBRBITAE
+E 100 E (100)
% n TR CSBEABIRN LR Fn TEREBENBINNIE
£ n TELCERE+sEEF RG] Fn TIECERBILAERFMARS
TEERFR RGP EWR hEFE
2EBRE | g, FRLERBIBAZ 0 FL A
B 5 1=
EnTERCHNBBEAERE
0 TELERBBINERES || 5”) I PR
5 n 7K BRI AIRTT 5 n TR BRI A NIE
T = 2 AR
FEn TP ZMBIEAERKE 200 | £ 0 TP EBRBELAEEE
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(200)

FEn ITRBEIREEEPEEASR - [IE
SN LAE

5 n fTEHSBINMIE

4275
% n AR SBIBEYERE
% n SO SEIBR AEKE 80 T;;” SRIREAE
BTG B0 FERAD OE) BELE | B0 TR0 (5E ) 1BELE
(%38 ) KE 50 KE (50)
& n FBEE P RG] METR %0 FAPRHEBEP REUE
EnFEEERE+SHEFEE] | En0BLERB+ EHEEEFRK
TR RGP ) BT EERFR AR DEWE
EEEPR | B FEEEPREER—2LE | 0 TIRTEEEPHBIER 2
B X ES HI PEEE L
EnFEBEFPREBEYERE | BnTFEDTEECRBIBINE
10 KE (10)
En FEBEPRBIGEEN M | N/A
TREE | En GTRERENESRBEAE | £ FTREEMNSRBEAT
HBIR £ 200 KE (200)
B0 FHRENRE (BR/SE/ELE
55 n TR SR BT = n (BR/=R/
) IumiE
_ B0 THRESEE (BR/DE/ELE
% n RS LB G E LUK EIE
® n HERESEIF L B ) |2 R
0 FHRENRE (BR/SE/ELE
0 RS REBELOERE 6 %"gﬁii é KRS
*&%;‘—Eﬂ }EH ) ] DL//\JZE-&X ( 6)
B0 FHRELRE (BR/SE/ELE
) M4BT EAMMIREDS - KRR
% n TURS LRI SR — RNy | SRERENER
REREALR %0 TURGEE (BR/TH/FIHE
) ILATRSCRENERATE - &
RAR L AT QB F TS B sy 1 1 {5
% n TR A H N AT % n FFHRE A NN E
EnFHREAMBT HEAS B | £ FEREEMBRT L
RERH GEE SR e =k

Fn TIMEHPIBETNERE 8

FEn TIREHPIBEAE
(10)

KE
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Fn THREHBIATEAE

& n {T[IRE H SRR

Fn TREIREREPEERS - [2
BEN—XERZS 5B ETIEREA

FBnTREEN-ZXBEXMS5EE

PIERFEEERINNIE

RERN— | 28 MNE
RBRRE |
Cxamy | " IESERTRRIMESE | 20 GIREBN-_IRRMBSEE
T | snERReEREEENEE | PRRERERIZREHNMEE
BESES
FnTEREEN—ZBERME5E | g0 TIREEN—FHIFs5EE
EhERASERBNNERKE 1 | PRERSERIBINERE (1)
%nﬁﬁ%mi*mﬁgwé [ U
N % n FIKPESNME ( :
i
% n TRIEREEN—FERHE
EPERES HERNE - EnTkRFPFESIE (ART - E
SERVRMARERIASAS | L) aEs - BwEs Fei
P RSME (ART - BT) I8 |
kpPmem | TEEENDE
R (AR EnFKPESAE (ART - | SnAKPESIE (ARTF
M- BT) | 53 IBElEKE 30 75 ) B AEKE (30)
EnFKFPESIE (ART -7
5T WPEESRE - [ReXRSE
Eo G RemE (ARF F | )L P
b (% ) HRIB[RBEI—F BRI
7T ) IMESSHLNKEES D . e o
R SEEPEBASEE] N4YEE
- - "DEEMBERASSERS o
1 BB
% n TIREIRSLEPEERS - K _
% n KPR S IOE N MIE
P e 4 SRR KL w0l ]
EnFKPASKRGENEES | $n FKFAS R GENSESE
= =
AP ESORBEsERE | BnTKFPESRRIBIAERE
wEresk |30 (100)
i % n KPP RSB S ESERK

ZE (RXDSHR) WEE "BF
HEBXRZX e 5ERE"

Fn TIRFRERF)2LEE

FnTIKFRAERFIRBEFESR
E/j .:.A—/rl:l

N/A

Fn TREREEN KRS

Fn TIKFRERIFRIEM () PR
BEERARRSNERIZBEM (B
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SEETERBLERIEEANS -
kP BEERFINFEEENE -

KR ) MHETEE

N/A

FnfTKFHEENE (AEM - B
70) ] IRFPREREXRR] - [(BREHRIRA
6 (% ) IRE[RE RN —FREKZMZS
SEETERASER] - NZHI9EE
"BEEMEKZESERE" - =
B EEEAE

B n TIREBEKFEERFPIEENA

N/A
2 . [EAE R R
En (TEMEBESREHMEBEATE
pmen | EnTREASRABNEINE |
eron & 2000
St
5 FIRIEE B RN — SRR
SEECERASEEIESAS - | N/A
(L3 SR R S B A
5 0 FIREIREXEABAS - (X .
5 1 FIAS SRS (%) PosE
& SRR o Hh R =0l (%) 17
5 1 1S B S ] P A B
= DIREARRA ) 5 0 FAS RS (%) |DHES
AP ESRRTE—R (QF | el
KO ERRS AR ) - Bath o | DU EERRIERTR
e Bt AT 100%
N Z T 100%
%0 FAS RS BEATRE | B GIRSTRELE (%) BELE
50 KE (200)
5 0 RS %R -
sosms | B0 IEDRASLIFENSEE ||
b =
i FASRASLRREESS ||

MARES

Fn TREREEN—REKZFAS
S5E&EPERBLEREEAS -
(RERRALEINFEEEE

BEnfTkFPHEENE (AET - B
7T) ] IKPHREXRR] - [(B2HRKIR4S
6 (% ) IRE[BE XN —FREKRZMZ
SEEPERASER] - NEI9EE
"BEEMEKRAZS5ERE" - =
B EEBAE

RSN
BART -

Fn ITRBEIREEEPEEAR - (1L
HEESMEAET - FIT) INMIE

FnfTHAHRENE (ART -5
70 ) MRIEKFEERIR] - AE
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F75) S0 FHTRSMEART -5 | %0 GHFESIE (AT - 5
) B AT RE 30 ) B AT (30)
% ) FRIEIKS E 2R EE RN
f”%%;@m@AE% || En GRS (ART T
= TAERLTIR © JJ7C
" ) MRIBIK P A SR - Rz
NIEE 0
%0 FRIBIEERN-—ZHRFE | Bn FIESRES (%) HREE
SEETHBASEEESHE . | BN RESFSSEE AR
A ASMEART - H7) 155 | 28] - A 'DEEbERHs
ST SERE RHSASE
% o G RSIE (ART - 5
) RIEI S E SN RERHES
%0 GUIFASMEART - 5 | SEDERRSES] - KFESH
) MEBSFHIMEAS ‘B | (ART - FT) - KPEASK
RS S R ] RSSESL (%) ] - MHEE
DEHMERHSERE
2
5 n IR RIEP & S TR SN
o ORGRRESARIEESN | g suamene (ART - B
& HAERMBART 7)1 | 20
Jo \/ IR P 2na a7y
AEEAT 0 RE - ERBHLN i "
. I~
% 0 FUITASIE (ART - 5
% 0 GRS MEART - 5 %ngy@xfx;meﬁm
JC H 1% ! AER
) IREAF IR RS ] - N
% o FHITRSNE (ART - 5
)] FIAFESIE] - (LR
" (%) T IKF RS IE (AR -
By - kP ASKE - (A28
SH (%) JEERRR - TR
s
= FREIKFASIEMEEN | 80 A RS REKS A2
= (LR SSR R OB - Sy
= R EE ARk | B n AT ASORBEORKE
drmas | TR RSIOREEOER
- 30 (100)

FnTHHRERRIFENEES

—

=

Fn THHRERFIFENEEE

—

=

FnTHHRERBIRBEFESR

Fn TN RERRIREIKCEE
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MARES

KIR] - NEEZE

B n T RERE LN — KK
SE5EETERALERIEBNRN
B MIHRERRINGTEEENE

Fn TR RERIF] 2L EE

Fn THIIHRERIRNFES IEEY
ZE (RXDSHR) WEE "BF
HMBKRZ5ERE"

B n TN HEERRRBEE L
—ZXBERMEE5EETEREEE
B KEREEHE (ARD -7
70) 1 KRFHREKRR] - [REHRES
EE (% )] NIREE "SHEHEMIKIZF

S5FMRE" NB=E

N/A

FnfTHHEENE (AR - B
70 ) ] IAFHREERIR] - AR

(%) I BTIKFRENE (AR -
Fm) 1 IRPHEREXRR] - [BEHRKIR
BEE (% ) PEEAER - TRHETR

¥

FEn TREAIFESRFEPIEER

N/A
B - [EMATAT RS SRR R B
5 n [TEMATAT A S OB ) 183s A
EMAIMHR | AEKE 2000
& SRt e N ey
ERBEL | o iR R SR E— RS
SHEEDERASEEPEENS - A
[(EMATT RS SRR N G SEE
%)L,:;‘ﬁ“
B0 THIFER (%) BEWERE | B THIAR (%) IBEYOERE
20 (20)
0 TREBIRSEEEENS - (fL | £n THIAR (%) HBEKFES
R (%) |RILIE RIR] - A
En TREKPASEIEER &0 TR (%) RIEKFAS
AAF = B (AR (%) RESAT 100 | 8] - RIEEAT 100 EFRESED
(%) gl BRSFHAINE B (%) WHE  SSHLIE

N/A

FEn TR (%) MRIB(2EER
—ZRERZ5EEPERAEE

R] MEE "BHEHEMEKRME5E
RE" BHFEEBNE

FEn TRBEREEN—REKXZMAS

FEn TR (%) MRIBEREER
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SEETERBLERIEEANS -
IR (%) INFEEBNE -

—ZRERE5EEPEREEE
Bl KFEHEEHE (ARD -7
70) ] IRFPREREXRR] - [(BREHRIRA
EE (% )] NIEE "CHEEMIKIZA
25&FRE" NBE=

EnTREBIEKFREEXREFEIEERA
B MR (%) |MNEE 100

EnTHIAR (%) REIRFEE
KIR] - NEEZE

B TR (%) PREANET

N/A
% IBEBEAZRNEF
B TR (%) IBERSH
NGRS "BREEMBRRAE5E | N/A

RE"

N/A

FnfTHHHEENE (AET - B
70 ) ] AIAHREERIR] - AR
(%) I BTIKFRENE (AR -
F5) 1 IRPHREXRR] - [BE2HRKIR
BEE (% ) PEEAEN - TRHETR

Yo

Fn TREBEHRSEEPEEAR - (R
ZEELE VDb

Fn TR SmMIAIE

Fn TRZmMIEETAEKE 20

Fn TIRSmMBEAE
(20)

KE

ot

o
a0

Fn TRDmMIFELTHNEE -
AREAIEMRIE D SHE

Fn TIRZmMBLIEE ;

BnTRDmMFENEEEE

FnTRImMFENEEEE

En TIRSEMKBEFESRNS

BE el =}

=

N/A

EnTREEERFBEIAERE
1

i

EnJREEERZBEAERE
(1)

EAEELER

FEn TRBIREEEPEERS - [B
ABEERFNNIE

EnTIREELERZIANNE

Fn T[EEEERF)FELHNE
(=

Fn TIREEERFIZLHNEE

Fn TERBRE)BIAERE
(20)
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FnTREEEELERZIEENRN
B [EREEEBENE

FEn TERBREMRBIREE(ER
2] - AR

B n TERBRE|FELTINEE

5 n T[ERBRBEIZTHNEE

N/A

5B n TTERRERENEAM () PRIE
EEARIEHZERZRBEM (BAR
B% ) WA UES

Fn TEMERBEEBBIOEK

N/A
HithEsm | = 200
RE £ 0 ARBESEREIEERS - A
[ELfth 2 SRS S R0 R 8
EnFEERERBELERE | B TERBEEABINERE
5000 ( 5000 )
FHEBESE | S0 TRBEEREEEERS - | B0 T SREBRRREEEER
[ 5 ARt T A 4 5] HNE
& 0 FESIEDR R MBS | 2 n T[S R I R 47 P it
% n TEBSIEER B AERE
% 0 FIRERAR BT AT RS0 | L ]
(100)
& n (T3 SRS 2B T A TR 2 _
| E RS S A E
& - SR ERERNETSSHE nIERRISR S
& n (TR R M E TR _
% n TR SR WS B TR
SRS - AkEAERESS |
e ] 24 SERASE
B0 TEREIEEGENEEEE | B0 FBERERGEENSEES
& n TS LR RREESRN a
AEHS
& n TEBERSEEE A () PRIE
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(SSE only)

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

B 15 i
Note:

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

zero

o [SSCHEZFR] is the file name of the PDF file inside the ZIP file
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