
Report Specification for Derivatives Products DCASS Clearing Reports and Data Files 
 1.11 TP011 – Capital Adjustment Series 

A1.1.11.1 
 

1.11 TP011 - Capital Adjustment Series 

1.11.1 Summary 

Report ID TP011 
Description To list the contracts pertaining to the capital adjusted stock for 

participant’s reference 
Clearing House HKCC, SEOCH 
Raw File  No 
Sorting Order Underlying, Series (expiration date, instrument group, strike price) 
Page Break Page break required after each underlying 

 

1.11.2 Layout 
 
+    1    +    2    +    3    +    4    +    5    +    6    +    7    +    8    +    9    +    0    +    1    +    2    +    3 
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012 
TP011                                                     HKEX – DCASS                                            RUN DATE  :  DDMMMYY  
                                                    CAPITAL ADJUSTMENT SERIES                                    RUN TIME : HH:MM:SS 
                                                                                                                      PAGE      :    Z,ZZ9    
REPORT DATE    : DDMMMYY                                                                                                             
CLEARINGHOUSE : XXXXXXXXXX 
UNDERLYING     : XXXXXX – XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX 
 
 
 
 
            ------------BEFORE ADJUSTMENT------------          ------------AFTER ADJUSTMENT------------- 
                                         TRADING                                            TRADING           
                   SERIES                 UNIT                        SERIES                 UNIT   
            --------------------    -----------------          --------------------    ----------------- 
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX    
            XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX          XXXXXXXXXXXXXXXXXXXX    XXXXXXXXXXXXXXXXX 
 
 
 
--------------------------- 
| NO OF SERIES : XXXXXXXX | 
--------------------------- 
 
 
 
                                                       ***END OF REPORT*** 

1.11.3 Field Description 

    

Fields Description 
Header Record  
Report Date Date to which the report details refer 
Clearing House The clearing house code 
Underlying  Underlying code – Underlying name 
Details Record  
Before Adjustment> Series Series name before capital adjustment 
Before Adjustment> Trading Unit Price Quotation Factor per contract before capital adjustment 
After Adjustment> Series Series name after capital adjustment 
After Adjustment> Trading Unit Price Quotation Factor per contract after capital adjustment 
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1.11.4 Example for HKCC (REPORT-TP011) 
 
TP011                                                     HKEX - DCASS                                           RUN DATE :  20FEB18 
                                                    CAPITAL ADJUSTMENT SERIES                                    RUN TIME : 20:19:08 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 20FEB18    
CLEARINGHOUSE  : HKCC  
UNDERLYING     : ABC    - ABC   
 
                       
 
            ------------BEFORE ADJUSTMENT------------          ------------AFTER ADJUSTMENT------------- 
                                         TRADING                                            TRADING 
                   SERIES                 UNIT                        SERIES                 UNIT 
            --------------------    -----------------          --------------------    ----------------- 
 
            ABCG8                          5,000.0000          ABAG8                          5,500.5005 
            ABCH8                          5,000.0000          ABAH8                          5,500.4980 
            ABCM8                          5,000.0000          ABAM8                          5,500.7587 
 
 
 
--------------------------- 
| NO OF SERIES :        3 | 
--------------------------- 
 
 
 
 
 
 
 
 
 
 
 
TP011                                                     HKEX - DCASS                                           RUN DATE :  20FEB18 
                                                    CAPITAL ADJUSTMENT SERIES                                    RUN TIME : 20:19:08 
                                                                                                                 PAGE     :        2 
REPORT DATE    : 20FEB18    
CLEARINGHOUSE  : HKCC  
UNDERLYING     : ABCD   - ABCD                         
 
            ------------BEFORE ADJUSTMENT------------          ------------AFTER ADJUSTMENT------------- 
                                         TRADING                                            TRADING 
                   SERIES                 UNIT                        SERIES                 UNIT 
            --------------------    -----------------          --------------------    ----------------- 
 
            ABCDG8                          5,000.0000          ABCAG8                          5,500.5005 
            ABCDH8                          5,000.0000          ABCAH8                          5,500.4980 
            ABCDM8                          5,000.0000          ABCAM8                          5,500.7587 
 
 
 
--------------------------- 
| NO OF SERIES :        3 | 
--------------------------- 
 
 
 
 
 
 
 
 
 
 
 
TP011                                                     HKEX - DCASS                                           RUN DATE :  20FEB18 
                                                    CAPITAL ADJUSTMENT SERIES                                    RUN TIME : 20:19:08 
                                                                                                                 PAGE     :        3 
REPORT DATE    : 20FEB18    
CLEARINGHOUSE  : HKCC  
UNDERLYING     : ABCDE  - ABCDE                         
 
 
 
            ------------BEFORE ADJUSTMENT------------          ------------AFTER ADJUSTMENT------------- 
                                         TRADING                                            TRADING 
                   SERIES                 UNIT                        SERIES                 UNIT 
            --------------------    -----------------          --------------------    ----------------- 
 
            ABCDEG8                          5,000.0000          ABCDAG8                          5,500.5005 
            ABCDEH8                          5,000.0000          ABCDAH8                          5,500.4980 
            ABCDEM8                          5,000.0000          ABCDAM8                          5,500.7587 
 
 
 
--------------------------- 
| NO OF SERIES :        3 | 
--------------------------- 
 
 
 
                                                       ***END OF REPORT*** 
 

 

  



Report Specification for Derivatives Products DCASS Clearing Reports and Data Files 
 1.11 TP011 – Capital Adjustment Series 

A1.1.11.3 
 

1.11.5 Example for SEOCH (REPORT-TP011) 
 
TP011                                                     HKEX - DCASS                                           RUN DATE :  20FEB18 
                                                    CAPITAL ADJUSTMENT SERIES                                    RUN TIME : 20:19:08 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 20FEB18    
CLEARINGHOUSE  : SEOCH 
UNDERLYING     : ABC    - ABC               
 
 
 
            ------------BEFORE ADJUSTMENT------------          ------------AFTER ADJUSTMENT------------- 
                                         TRADING                                            TRADING 
                   SERIES                 UNIT                        SERIES                 UNIT 
            --------------------    -----------------          --------------------    ----------------- 
 
            ABC160.00B8                      100.0000          ABA145.78B8                      109.7544  
            ABC162.50B8                      100.0000          ABA148.05B8                      109.7602  
            ABC165.00B8                      100.0000          ABA150.33B8                      109.7585  
            ABC167.50B8                      100.0000          ABA152.61B8                      109.7569  
            ABC170.00B8                      100.0000          ABA154.89B8                      109.7553  
            ABC172.50B8                      100.0000          ABA157.16B8                      109.7608  
            ABC175.00B8                      100.0000          ABA159.44B8                      109.7592  
            ABC177.50B8                      100.0000          ABA161.72B8                      109.7576  
            ABC180.00B8                      100.0000          ABA164.00B8                      109.7561  
            ABC182.50B8                      100.0000          ABA166.28B8                      109.7546  
            ABC185.00B8                      100.0000          ABA168.55B8                      109.7597  
            ABC187.50B8                      100.0000          ABA170.83B8                      109.7582  
            ABC190.00B8                      100.0000          ABA173.11B8                      109.7568  
            ABC192.50B8                      100.0000          ABA175.39B8                      109.7554  
            ABC195.00B8                      100.0000          ABA177.66B8                      109.7602  
            ABC197.50B8                      100.0000          ABA179.94B8                      109.7588  
            ABC200.00B8                      100.0000          ABA182.22B8                      109.7574  
            ABC205.00B8                      100.0000          ABA186.78B8                      109.7548  
            ABC210.00B8                      100.0000          ABA191.33B8                      109.7580  
            ABC215.00B8                      100.0000          ABA195.89B8                      109.7555  
            ABC160.00N8                      100.0000          ABA145.78N8                      109.7544  
            ABC162.50N8                      100.0000          ABA148.05N8                      109.7602  
            ABC165.00N8                      100.0000          ABA150.33N8                      109.7585  
            ABC167.50N8                      100.0000          ABA152.61N8                      109.7569  
            ABC170.00N8                      100.0000          ABA154.89N8                      109.7553  
            ABC172.50N8                      100.0000          ABA157.16N8                      109.7608  
            ABC175.00N8                      100.0000          ABA159.44N8                      109.7592  
            ABC177.50N8                      100.0000          ABA161.72N8                      109.7576  
            ABC180.00N8                      100.0000          ABA164.00N8                      109.7561  
            ABC182.50N8                      100.0000          ABA166.28N8                      109.7546  
            ABC185.00N8                      100.0000          ABA168.55N8                      109.7597  
            ABC187.50N8                      100.0000          ABA170.83N8                      109.7582  
            ABC190.00N8                      100.0000          ABA173.11N8                      109.7568  
            ABC192.50N8                      100.0000          ABA175.39N8                      109.7554  
            ABC195.00N8                      100.0000          ABA177.66N8                      109.7602  
            ABC197.50N8                      100.0000          ABA179.94N8                      109.7588  
            ABC200.00N8                      100.0000          ABA182.22N8                      109.7574  
            ABC205.00N8                      100.0000          ABA186.78N8                      109.7548  
            ABC210.00N8                      100.0000          ABA191.33N8                      109.7580  
            ABC215.00N8                      100.0000          ABA195.89N8                      109.7555  
            ABC130.00C8                      100.0000          ABA118.44C8                      109.7602  
 
 
 
--------------------------- 
| NO OF SERIES :      41 | 
--------------------------- 
 
 
 
 
 
 
 
 
 
 
 
TP011                                                     HKEX - DCASS                                           RUN DATE :  20FEB18 
                                                    CAPITAL ADJUSTMENT SERIES                                    RUN TIME : 20:19:08 
                                                                                                                 PAGE     :        2 
REPORT DATE    : 20FEB18    
CLEARINGHOUSE  : SEOCH 
UNDERLYING     : ABCD   - ABCD               
 
 
 
            ------------BEFORE ADJUSTMENT------------          ------------AFTER ADJUSTMENT------------- 
                                         TRADING                                            TRADING 
                   SERIES                 UNIT                        SERIES                 UNIT 
            --------------------    -----------------          --------------------    ----------------- 
            ABCD132.50C8                     100.0000          ABCA120.72C8                     109.7581  
            ABCD135.00C8                     100.0000          ABCA123.00C8                     109.7561  
            ABCD137.50C8                     100.0000          ABCA125.28C8                     109.7542  
            ABCD140.00C8                     100.0000          ABCA127.55C8                     109.7609  
            ABCD142.50C8                     100.0000          ABCA129.83C8                     109.7589  
            ABCD145.00C8                     100.0000          ABCA132.11C8                     109.7570  
            ABCD147.50C8                     100.0000          ABCA134.39C8                     109.7552  
            ABCD150.00C8                     100.0000          ABCA136.67C8                     109.7534  
            ABCD152.50C8                     100.0000          ABCA138.94C8                     109.7596  
            ABCD155.00C8                     100.0000          ABCA141.22C8                     109.7578  
            ABCD157.50C8                     100.0000          ABCA143.50C8                     109.7561  
            ABCD160.00C8                     100.0000          ABCA145.78C8                     109.7544  
            ABCD162.50C8                     100.0000          ABCA148.05C8                     109.7602  
            ABCD165.00C8                     100.0000          ABCA150.33C8                     109.7585  
            ABCD167.50C8                     100.0000          ABCA152.61C8                     109.7569  
            ABCD170.00C8                     100.0000          ABCA154.89C8                     109.7553  
            ABCD172.50C8                     100.0000          ABCA157.16C8                     109.7608  
            ABCD175.00C8                     100.0000          ABCA159.44C8                     109.7592  
            ABCD177.50C8                     100.0000          ABCA161.72C8                     109.7576  
            ABCD180.00C8                     100.0000          ABCA164.00C8                     109.7561  
            ABCD182.50C8                     100.0000          ABCA166.28C8                     109.7546  
            ABCD185.00C8                     100.0000          ABCA168.55C8                     109.7597  
            ABCD187.50C8                     100.0000          ABCA170.83C8                     109.7582  
            ABCD190.00C8                     100.0000          ABCA173.11C8                     109.7568  
            ABCD192.50C8                     100.0000          ABCA175.39C8                     109.7554  
            ABCD195.00C8                     100.0000          ABCA177.66C8                     109.7602  
            ABCD197.50C8                     100.0000          ABCA179.94C8                     109.7588  
            ABCD200.00C8                     100.0000          ABCA182.22C8                     109.7574  
            ABCD205.00C8                     100.0000          ABCA186.78C8                     109.7548  
            ABCD210.00C8                     100.0000          ABCA191.33C8                     109.7580  
            ABCD215.00C8                     100.0000          ABCA195.89C8                     109.7555  
            ABCD220.00C8                     100.0000          ABCA200.44C8                     109.7585  
            ABCD225.00C8                     100.0000          ABCA205.00C8                     109.7561  
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            ABCD230.00C8                     100.0000          ABCA209.55C8                     109.7590  
            ABCD130.00O8                     100.0000          ABCA118.44O8                     109.7602  
            ABCD132.50O8                     100.0000          ABCA120.72O8                     109.7581  
            ABCD135.00O8                     100.0000          ABCA123.00O8                     109.7561  
            ABCD137.50O8                     100.0000          ABCA125.28O8                     109.7542  
            ABCD140.00O8                     100.0000          ABCA127.55O8                     109.7609  
            ABCD142.50O8                     100.0000          ABCA129.83O8                     109.7589  
            ABCD145.00O8                     100.0000          ABCA132.11O8                     109.7570  
            ABCD147.50O8                     100.0000          ABCA134.39O8                     109.7552  
 
 
 
--------------------------- 
| NO OF SERIES :      42 | 
--------------------------- 
 
 
 
 
 
 
 
 
 
 
 
TP011                                                     HKEX - DCASS                                           RUN DATE :  20FEB18 
                                                    CAPITAL ADJUSTMENT SERIES                                    RUN TIME : 20:19:08 
                                                                                                                 PAGE     :        3 
REPORT DATE    : 20FEB18    
CLEARINGHOUSE  : SEOCH 
UNDERLYING     : ABCDE  - ABCDE               
 
 
 
            ------------BEFORE ADJUSTMENT------------          ------------AFTER ADJUSTMENT------------- 
                                         TRADING                                            TRADING 
                   SERIES                 UNIT                        SERIES                 UNIT 
            --------------------    -----------------          --------------------    ----------------- 
            ABCDE150.00O8                    100.0000          ABCDA136.67O8                    109.7534  
            ABCDE152.50O8                    100.0000          ABCDA138.94O8                    109.7596  
            ABCDE155.00O8                    100.0000          ABCDA141.22O8                    109.7578  
            ABCDE157.50O8                    100.0000          ABCDA143.50O8                    109.7561  
            ABCDE160.00O8                    100.0000          ABCDA145.78O8                    109.7544  
            ABCDE162.50O8                    100.0000          ABCDA148.05O8                    109.7602  
            ABCDE165.00O8                    100.0000          ABCDA150.33O8                    109.7585  
            ABCDE167.50O8                    100.0000          ABCDA152.61O8                    109.7569  
            ABCDE170.00O8                    100.0000          ABCDA154.89O8                    109.7553  
            ABCDE172.50O8                    100.0000          ABCDA157.16O8                    109.7608  
            ABCDE175.00O8                    100.0000          ABCDA159.44O8                    109.7592  
            ABCDE177.50O8                    100.0000          ABCDA161.72O8                    109.7576  
            ABCDE180.00O8                    100.0000          ABCDA164.00O8                    109.7561  
            ABCDE182.50O8                    100.0000          ABCDA166.28O8                    109.7546  
            ABCDE185.00O8                    100.0000          ABCDA168.55O8                    109.7597  
            ABCDE187.50O8                    100.0000          ABCDA170.83O8                    109.7582  
            ABCDE190.00O8                    100.0000          ABCDA173.11O8                    109.7568  
            ABCDE192.50O8                    100.0000          ABCDA175.39O8                    109.7554  
            ABCDE195.00O8                    100.0000          ABCDA177.66O8                    109.7602  
            ABCDE197.50O8                    100.0000          ABCDA179.94O8                    109.7588  
            ABCDE200.00O8                    100.0000          ABCDA182.22O8                    109.7574  
            ABCDE205.00O8                    100.0000          ABCDA186.78O8                    109.7548  
            ABCDE210.00O8                    100.0000          ABCDA191.33O8                    109.7580  
            ABCDE215.00O8                    100.0000          ABCDA195.89O8                    109.7555  
            ABCDE220.00O8                    100.0000          ABCDA200.44O8                    109.7585  
            ABCDE225.00O8                    100.0000          ABCDA205.00O8                    109.7561  
            ABCDE230.00O8                    100.0000          ABCDA209.55O8                    109.7590  
            ABCDE137.50F8                    100.0000          ABCDA125.28F8                    109.7542  
            ABCDE140.00F8                    100.0000          ABCDA127.55F8                    109.7609  
            ABCDE142.50F8                    100.0000          ABCDA129.83F8                    109.7589  
            ABCDE145.00F8                    100.0000          ABCDA132.11F8                    109.7570  
            ABCDE147.50F8                    100.0000          ABCDA134.39F8                    109.7552  
            ABCDE150.00F8                    100.0000          ABCDA136.67F8                    109.7534  
            ABCDE152.50F8                    100.0000          ABCDA138.94F8                    109.7596  
            ABCDE155.00F8                    100.0000          ABCDA141.22F8                    109.7578  
            ABCDE157.50F8                    100.0000          ABCDA143.50F8                    109.7561  
            ABCDE160.00F8                    100.0000          ABCDA145.78F8                    109.7544  
            ABCDE162.50F8                    100.0000          ABCDA148.05F8                    109.7602  
            ABCDE165.00F8                    100.0000          ABCDA150.33F8                    109.7585  
            ABCDE167.50F8                    100.0000          ABCDA152.61F8                    109.7569  
            ABCDE170.00F8                    100.0000          ABCDA154.89F8                    109.7553  
            ABCDE172.50F8                    100.0000          ABCDA157.16F8                    109.7608  
 
 
 
--------------------------- 
| NO OF SERIES :      42 | 
--------------------------- 
 
 
 

                                                       ***END OF REPORT*** 


