
Report Specification for Derivatives Products  
 DCASS Clearing Reports and Data Files 

1.4 TP004–Daily Trading Statement 

A1.1.4.1 
 

1.4 TP004 – Daily Trading Statement 

1.4.1 Summary 

Report ID TP004 
Description The report is to display all normal trades without any post-trade 

transactions during the day 
Note: the annulled trades will also be shown. 

Clearing House HKCC, SEOCH  
Raw File  Yes 
Sorting Order Clearing House, Participant code, account, market (i.e. HSI, 

STOCK, SOM), underlying (i.e. CKH, HKB), instrument group 
<numeric code>,  Series (expiration date <YYYYMMDD>, 
instrument group <numeric code>, strike price – in ascending 
order), buy/sell indicator, price, Trade number 

Page break Page break required after each account  - market  

1.4.2 Layout 
    +    1    +    2    +    3    +    4    +    5    +    6    +    7    +    8    +    9    +    0    +    1    +    2    +    3 
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012 
REPORTID                                                   HKEX – DCASS                                          RUN DATE :  DDMMMYY  
                                                      DAILY TRADING STATEMENT                                    RUN TIME : HH:MM:SS 
                                                                                                                 PAGE     :    Z,ZZ9    
REPORT DATE    : DDMMMYY                                                                                                             
CLEARINGHOUSE  : HKCC                                                                                                                
PARTICIPANT    : CABC  - ABC SECURITIES COMPANY LIMITED                                                                                  
ACCOUNT        : C1                                                                                                  CURRENCY :  XXX                   
MARKET         : HSI   – HANG SENG INDEX FUTURES & OPTIONS 
 
                                                                                     CREATED              TRADE      DEAL           
  #      SERIES                PRICE     TRADE NBR    BUY     SELL    FREE TEXT       TIME      USER      ACCOUNT    SOURCE       
-----  -------------------- ------------ ---------- ------- ------- --------------- -------- ----------- ---------- -----------  
 
 
INSTRUMENT CLASS : HSIFUT 
    1  HSIZ5                      15,500 1234567893 123,456         ABCDEFGHIJKLMNO 16:00:01 ABCMM 1234  C          EMP            
    2  HSIZ5                      15,500 1234567894 123,456         ABCDEFGHIJKLMNO 16:00:02 ABCMM 1234  C          EMP            
    3  HSIZ5                      15,500 1234567895         123,456 ABCDEFGHIJKLMNO 16:00:02 ABCMM 1234  C          EMP            
HSIFUT      TOTAL                                   246,912 123,456           
 
INSTRUMENT CLASS : HSICALL 
    4  HSI15000L5                    500 1234567890 123,456         ABCDEFGHIJKLMNO 16:00:01 ABCMM 1234  C          EMP            
    5  HSI15000L5                    500 1234567891 123,456         ABCDEFGHIJKLMNO 16:00:02 ABCMM 1234  C-ABCMM    EMP            
    6  HSI15200L5                    500 1234567892         123,456 ABCDEFGHIJKLMNO 16:00:02 ABCMM 1234  C-ABCAA    EMP            
HSICALL     TOTAL                                   246,912 123,456            
 
INSTRUMENT CLASS : HSIPUT 
    7  HSI15000X5                    500 1234567890 123,456         ABCDEFGHIJKLMNO 16:00:01 ABCMM 1234  C          EMP             
    8  HSI15000X5                    500 1234567891 123,456         ABCDEFGHIJKLMNO 16:00:02 ABCMM 1234  C          EMP                      
    9  HSI15200X5                    500 1234567892         123,456 ABCDEFGHIJKLMNO 16:00:02 ABCMM 1234  C          EMP                        
HSICALL     TOTAL                                   246,912 123,456                     
 
MARKET      TOTAL                                   740,736 370,368  
 
ACCOUNT     TOTAL                                   740,736 370,368 
 
PARTICIPANT TOTAL                                   740,736 370,368 
                                             
 
 
 
                                                       ***END OF REPORT*** 

1.4.3 Fields Mapping 

Fields Remark 
Header Record  
Report Date Date which the report details refer to  
Clearing House The clearing house code (HKCC or SEOCH) 
Participant  Participant code – Participant name 
Account  DCASS account where the position is kept 
Market  Market code – Market name 
Currency Denomination of monetary values 
Details Record  
Sub-Header Record  
Instrument Class  Used to group series of the same Instrument Class together 

(e.g. CKHFUT, MTRCALL) 
Trade Record  
# Counter by Account and market 
Series  Series name 
Price Price 
Trade Number The number, together with the series, uniquely identify the 
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Fields Remark 
trade 

Buy Buy 
Sell Sell 
Free Text Free Text 
Created Time The time which the trade was created in hh:mm:ss format 
User Participant Code + “ “ + User ID 

e.g. ABC 1234 
Trade Account The account in which the trade is stored 
Deal Source Deal Source 
Total Record  
Instrument Class Total>Buy Simple summation of Buy in instrument class level by account 
Instrument Class Total>Sell Simple summation of Sell in instrument class level by account 
Market Total>Buy Simple summation of Buy in market level 
Market Total>Sell Simple summation of Sell in market level 
Account Total > Buy Simple summation of Buy in account level 
Account Total > Sell Simple summation of Sell in account level 
Participant Total > Buy Simple summation of Buy in participant level 
Participant Total > Sell Simple summation of Sell in participant level 
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1.4.4 Example for HKCC (REPORT-TP004) 
 
 
TP004                                                      HKEX - DCASS                                          RUN DATE :  08MAR18 
                                                      DAILY TRADING STATEMENT                                    RUN TIME : 19:37:28 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 08MAR18    
CLEARINGHOUSE  : HKCC  
PARTICIPANT    : CGA1  - HKEX DUMMY PARTICIPANT 
ACCOUNT        : C1                                                                                                  CURRENCY :  HKD 
MARKET         : ABC   - HKEX DUMMY MARKET 1 
 
                                                                                     CREATED              TRADE      DEAL 
  #      SERIES                PRICE     TRADE NBR    BUY     SELL    FREE TEXT       TIME      USER      ACCOUNT    SOURCE 
-----  -------------------- ------------ ---------- ------- ------- --------------- -------- ----------- ---------- ----------- 
 
INSTRUMENT CLASS : ABCFUT     
    1  ABCH8                      29,175       4209      10         SAMPLE_TRADE_1  11:05:04 GA1 XXXX    C          EMP                  
    2  ABCM8                      30,000       4211      10         SAMPLE_TRADE_2  11:05:04 GA1 XXXX    C          EMP                  
ABCFUT      TOTAL                                        20 
 
MARKET      TOTAL                                        20 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
TP004                                                      HKEX - DCASS                                          RUN DATE :  08MAR18 
                                                      DAILY TRADING STATEMENT                                    RUN TIME : 19:37:28 
                                                                                                                 PAGE     :        2 
REPORT DATE    : 08MAR18    
CLEARINGHOUSE  : HKCC  
PARTICIPANT    : CGA1  - HKEX DUMMY PARTICIPANT 
ACCOUNT        : C1                                                                                                  CURRENCY :  HKD 
MARKET         : ABCD  - HKEX DUMMY MARKET 2        
 
                                                                                     CREATED              TRADE      DEAL 
  #      SERIES                PRICE     TRADE NBR    BUY     SELL    FREE TEXT       TIME      USER      ACCOUNT    SOURCE 
-----  -------------------- ------------ ---------- ------- ------- --------------- -------- ----------- ---------- ----------- 
 
INSTRUMENT CLASS : ABCDFUT     
    1  ABCDM8                     13,200       4240       5         SAMPLE_TRADE_3  19:35:44 GA1 XXXX    C          EMP                  
    2  ABCDM8                     13,210       4242      10         SAMPLE_TRADE_4  19:35:45 GA1 XXXX    C          EMP                  
    3  ABCDM8                     13,220       4244      20         SAMPLE_TRADE_5  19:35:46 GA1 XXXX    C          EMP                  
    4  ABCDM8                     13,230       4246       7         SAMPLE_TRADE_6  19:35:47 GA1 XXXX    C          EMP                  
    5  ABCDM8                     13,200       4239               5 SAMPLE_TRADE_7  19:35:44 GA1 XXXX    C          EMP                  
    6  ABCDM8                     13,210       4241              10 SAMPLE_TRADE_8  19:35:45 GA1 XXXX    C          EMP                  
    7  ABCDM8                     13,220       4243              20 SAMPLE_TRADE_9  19:35:46 GA1 XXXX    C          EMP                  
    8  ABCDM8                     13,230       4245               7 SAMPLE_TRADE_10 19:35:47 GA1 XXXX    C          EMP                  
ABCDFUT     TOTAL                                        42      42 
 
MARKET      TOTAL                                        42      42 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
TP004                                                      HKEX - DCASS                                          RUN DATE :  08MAR18 
                                                      DAILY TRADING STATEMENT                                    RUN TIME : 19:37:28 
                                                                                                                 PAGE     :        3 
REPORT DATE    : 08MAR18    
CLEARINGHOUSE  : HKCC  
PARTICIPANT    : CGA1  - HKEX DUMMY PARTICIPANT         
ACCOUNT        : C1                                                                                                  CURRENCY :  HKD 
MARKET         : ABCDE - HKEX DUMMY MARKET 3 
 
                                                                                     CREATED              TRADE      DEAL 
  #      SERIES                PRICE     TRADE NBR    BUY     SELL    FREE TEXT       TIME      USER      ACCOUNT    SOURCE 
-----  -------------------- ------------ ---------- ------- ------- --------------- -------- ----------- ---------- ----------- 
 
INSTRUMENT CLASS : ABCDEFUT   
    1  ABCDEM8                     9,000       4316      10         SAMPLE_TRADE_11 18:01:39 GA1 XXXX    C          EMP                  
    2  ABCDEM8                     9,000       4318      10         SAMPLE_TRADE_12 18:01:41 GA1 XXXX    C          EMP                  
    3  ABCDEM8                     9,000       4315              10 SAMPLE_TRADE_13 18:01:39 GA1 XXXX    C          EMP                  
    4  ABCDEM8                     9,000       4317              10 SAMPLE_TRADE_14 18:01:41 GA1 XXXX    C          EMP                  
    5  ABCDEM8                     9,285       4313              10 SAMPLE_TRADE_15 17:59:32 GA1 XXXX    C          EMP                  
ABCDEFUT    TOTAL                                        20      30 
 
MARKET      TOTAL                                        20      30 
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TP004                                                      HKEX - DCASS                                          RUN DATE :  08MAR18 
                                                      DAILY TRADING STATEMENT                                    RUN TIME : 19:37:28 
                                                                                                                 PAGE     :        4 
REPORT DATE    : 08MAR18    
CLEARINGHOUSE  : HKCC  
PARTICIPANT    : CGA1  - HKEX DUMMY PARTICIPANT           
ACCOUNT        : C1                                                                                                  CURRENCY :  HKD 
MARKET         : WK1   - HSI WEEKLY OPTIONS        
 
                                                                                     CREATED              TRADE      DEAL 
  #      SERIES                PRICE     TRADE NBR    BUY     SELL    FREE TEXT       TIME      USER      ACCOUNT    SOURCE 
-----  -------------------- ------------ ---------- ------- ------- --------------- -------- ----------- ---------- ----------- 
 
INSTRUMENT CLASS : HSWCALL     
    1  HSI27000L8W29                 200       4232       5         SAMPLE_TRADE_16 19:35:01 GA1 XXXX    C          EMP                  
    2  HSI27000L8W29                 210       4234      10         SAMPLE_TRADE_17 19:35:02 GA1 XXXX    C          EMP                  
    3  HSI27000L8W29                 200       4231               5 SAMPLE_TRADE_18 19:35:01 GA1 XXXX    C          EMP                  
    4  HSI27000L8W29                 210       4233              10 SAMPLE_TRADE_19 19:35:02 GA1 XXXX    C          EMP  
HSWCALL     TOTAL                                        15      15 
 
INSTRUMENT CLASS : HSWPUT 
    5  HSI27000X8W29                 220       4236      20         SAMPLE_TRADE_20 19:35:03 GA1 XXXX    C          EMP                  
    6  HSI27000X8W29                 230       4238       7         SAMPLE_TRADE_21 19:35:04 GA1 XXXX    C          EMP                                  
    7  HSI27000X8W29                 220       4235              20 SAMPLE_TRADE_22 19:35:03 GA1 XXXX    C          EMP                  
    8  HSI27000X8W29                 230       4237               7 SAMPLE_TRADE_23 19:35:04 GA1 XXXX    C          EMP                  
HSWPUT      TOTAL                                        27      27 
 
MARKET      TOTAL                                        42      42 
 
 
 
                                                       ***END OF REPORT*** 
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1.4.5 Example for SEOCH (REPORT-TP004) 
 
 
TP004                                                      HKEX - DCASS                                          RUN DATE :  08MAR18 
                                                      DAILY TRADING STATEMENT                                    RUN TIME : 19:13:04 
                                                                                                                 PAGE     :        1 
REPORT DATE    : 08MAR18    
CLEARINGHOUSE  : SEOCH 
PARTICIPANT    : CGA1  - HKEX DUMMY PARTICIPANT       
ACCOUNT        : A1                                                                                                  CURRENCY :  HKD 
MARKET         : SOM   - STOCK OPTIONS                    
 
                                                                                     CREATED              TRADE      DEAL 
  #      SERIES                PRICE     TRADE NBR    BUY     SELL    FREE TEXT       TIME      USER      ACCOUNT    SOURCE 
-----  -------------------- ------------ ---------- ------- ------- --------------- -------- ----------- ---------- ----------- 
 
INSTRUMENT CLASS : ABCCALL    
    1  ABC200.00L8                   200      19808              10 SAMPLE_TRADE_1  11:17:46 GA1 XXXX    A          EMP                  
    2  ABC220.00L8                   206      19816              10 SAMPLE_TRADE_2  11:17:50 GA1 XXXX    A          EMP                  
    3  ABC225.00L8                   208      19824              10 SAMPLE_TRADE_3  11:17:54 GA1 XXXX    A          EMP                  
    4  ABC240.00L8                   210      19832              10 SAMPLE_TRADE_4  11:17:59 GA1 XXXX    A          EMP                  
ABCCALL     TOTAL                                                40 
 
INSTRUMENT CLASS : ABCPUT    
    5  ABC200.00X8                   195      19840              10 SAMPLE_TRADE_5  11:18:03 GA1 XXXX    A          EMP                  
    6  ABC220.00X8                   198      19848              10 SAMPLE_TRADE_6  11:18:07 GA1 XXXX    A          EMP                  
    7  ABC225.00X8                   198      19856              10 SAMPLE_TRADE_7  11:18:11 GA1 XXXX    A          EMP                  
    8  ABC240.00X8                   187      19862              10 SAMPLE_TRADE_8  11:18:14 GA1 XXXX    A          EMP                  
ABCPUT      TOTAL                                                40 
 
INSTRUMENT CLASS : ABCDCALL                    
    9  ABCD225.00L8                  225      23343       8         SAMPLE_TRADE_9  14:54:10 GA1 XXXX    A          EMP                  
   10  ABCD240.00L8                  245      23347       8         SAMPLE_TRADE_10 14:54:14 GA1 XXXX    A          EMP                  
ABCDCALL    TOTAL                                        16 
 
INSTRUMENT CLASS : ABCDPUT    
   11  ABCD200.00X8                  200      23340              22 SAMPLE_TRADE_11 15:54:09 GA1 XXXX    A          EMP                  
   12  ABCD220.00X8                  206      23344              22 SAMPLE_TRADE_12 15:54:13 GA1 XXXX    A          EMP                                   
ABCDPUT     TOTAL                                                44 
 
INSTRUMENT CLASS : ABCDECALL   
   13  ABCDE220.00L8                 198      21196      50         SAMPLE_TRADE_13 14:54:15 GA1 XXXX    A          EMP                  
   14  ABCDE225.00L8                 198      21191              50 SAMPLE_TRADE_14 14:54:11 GA1 XXXX    A          EMP                  
ABCDECALL   TOTAL                                        50      50 
 
INSTRUMENT CLASS : ABCDEPUT  
   15  ABCDE200.00X8                 234      21193               3 SAMPLE_TRADE_15 14:54:12 GA1 XXXX    A          EMP                  
   16  ABCDE220.00X8                 230      21197               3 SAMPLE_TRADE_16 14:54:16 GA1 XXXX    A          EMP                  
ABCDEPUT    TOTAL                                                 6 
 
MARKET      TOTAL                                        66     180 
 
ACCOUNT     TOTAL                                        66     180 
 
PARTICIPANT TOTAL                                        66     180 
 
                                                       ***END OF REPORT*** 
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1.4.6 Raw Data File 

 
For raw data fields, those spaces should be right trimmed. 
 
File Id: TP004 
 
File Type: comma separated valued (CSV) file 
 
File Structure: 

- Header Record 
- Record Type ‘01’  =  Details records 
- Trailer Record 

 
Header Record 
Field Data Type Max 

Len 
Source/Description 

Record Type Alphanumeric 2 ‘H’ 
File Id Alphanumeric 5 ‘TP004’ 
Source Alphanumeric 5 ‘DCASS’ 
Business Date Alphanumeric 8 YYYYMMDD 
Creation Date Time Alphanumeric 14 YYYYMMDDHHMMSS 
Clearing House Alphanumeric 10 ‘HKCC’/’SEOCH’ 
Number of Detail Record Types Numeric 2  

 
Record Type ‘01’ 
Field Data Type Max 

Len 
Source/Description 

Record Type Alphanumeric 2 ‘01’ 
Participant Code Alphanumeric 5 Participant Code 
Participant Name Alphanumeric 32 Participant Name 
Account ID Alphanumeric 10 Position Account 
Currency Alphanumeric 3 Denomination of 

monetary values 
Market Alphanumeric 5 Market Code 
Market Name Alphanumeric 32 Market Name 
Counter Numeric 5 Counter by Account 

and market  
Instrument Class Alphanumeric 10 Used to group series 

of the same Instrument 
Class together 
(e.g. CKHFUT, 
MTRCALL) 

Series Name Alphanumeric 20 Series Name 
Price Numeric 12 Price 
Trade Number Numeric 10 Trade Number 
Buy Numeric 7 Buy 
Sell Numeric 7 Sell 
Free Text Alphanumeric 15 Free Text 
Created Time Alphanumeric 8 The time which the 

trade was created  
User Alphanumeric 11 Participant Code + 

“ “ + User ID 
e.g. ABC 1234 

Trade Account Alphanumeric 10 The account in which 
the trade is stored 

Deal Source Alphanumeric 20 Deal Source 
 

Trailer Record 
Field Data Type Max Len Source/Description 
Record Type Alphanumeric 2 ‘T’ 
Number of Detail Records Numeric 18 Total number of detail 

records 
End of File Alphanumeric 3 ‘EOF’ 
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1.4.7 Example for HKCC (Raw data-TP004) 

 
"H","TP004","DCASS","20180328","20180308193728","HKCC","01" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABC","HKEX DUMMY MARKET 1",1,"ABCFUT","ABCH8",29175,4209,10,,"SAMPLE_TRADE_1","11:05:04","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABC","HKEX DUMMY MARKET 1",2,"ABCFUT","ABCM8",30000,4211,10,,"SAMPLE_TRADE_2","11:05:04","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",1,"ABCDFUT","ABCDM8",13200,4240,5,,"SAMPLE_TRADE_3","19:35:44","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",2,"ABCDFUT","ABCDM8",13210,4242,10,,"SAMPLE_TRADE_4","19:35:45","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",3,"ABCDFUT","ABCDM8",13220,4244,20,,"SAMPLE_TRADE_5","19:35:46","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",4,"ABCDFUT","ABCDM8",13230,4246,7,,"SAMPLE_TRADE_6","19:35:47","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",5,"ABCDFUT","ABCDM8",13200,4239,,5,"SAMPLE_TRADE_7","19:35:44","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",6,"ABCDFUT","ABCDM8",13210,4241,,10,"SAMPLE_TRADE_8","19:35:45","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",7,"ABCDFUT","ABCDM8",13220,4243,,20,"SAMPLE_TRADE_9","19:35:46","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCD","HKEX DUMMY MARKET 2",8,"ABCDFUT","ABCDM8",13230,4245,,7,"SAMPLE_TRADE_10","19:35:47","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCDE","HKEX DUMMY MARKET 3",1,"ABCDEFUT","ABCDEM8",9000,4316,10,,"SAMPLE_TRADE_11","18:01:39","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCDE","HKEX DUMMY MARKET 3",2,"ABCDEFUT","ABCDEM8",9000,4318,10,,"SAMPLE_TRADE_12","18:01:41","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCDE","HKEX DUMMY MARKET 3",3,"ABCDEFUT","ABCDEM8",9000,4315,,10,"SAMPLE_TRADE_13","18:01:39","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCDE","HKEX DUMMY MARKET 3",4,"ABCDEFUT","ABCDEM8",9000,4317,,10,"SAMPLE_TRADE_14","18:01:41","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","ABCDE","HKEX DUMMY MARKET 3",5,"ABCDEFUT","ABCDEM8",9285,4313,,10,"SAMPLE_TRADE_15","17:59:32","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",1,"HSWCALL","HSI27000L8W29",200,4232,5,,"SAMPLE_TRADE_16","19:35:01","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",2,"HSWCALL","HSI27000L8W29",210,4234,10,,"SAMPLE_TRADE_17","19:35:02","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",3,"HSWCALL","HSI27000L8W29",200,4231,,5,"SAMPLE_TRADE_18","19:35:01","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",4,"HSWCALL","HSI27000L8W29",210,4233,,10,"SAMPLE_TRADE_19","19:35:02","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",5,"HSWPUT","HSI27000X8W29",220,4236,20,,"SAMPLE_TRADE_20","19:35:03","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",6,"HSWPUT","HSI27000X8W29",230,4238,7,,"SAMPLE_TRADE_21","19:35:04","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",7,"HSWPUT","HSI27000X8W29",220,4235,,20,"SAMPLE_TRADE_22","19:35:03","GA1 XXXX","C","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","C1","HKD","WK1","HSI WEEKLY OPTIONS",8,"HSWPUT","HSI27000X8W29",230,4237,,7,"SAMPLE_TRADE_23","19:35:04","GA1 XXXX","C","EMP" 

"T","23","EOF" 

1.4.8 Example for SEOCH (Raw data-TP004) 

 
"H","TP004","DCASS","20180308","20180308191304","SEOCH",01 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",1,"ABCCALL","ABC200.00L8",200,19808,,10,"SAMPLE_TRADE_1","11:17:46","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",2,"ABCCALL","ABC220.00L8",206,19816,,10,"SAMPLE_TRADE_2","11:17:50","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",3,"ABCCALL","ABC225.00L8",208,19824,,10,"SAMPLE_TRADE_3","11:17:54","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",4,"ABCCALL","ABC240.00L8",210,19832,,10,"SAMPLE_TRADE_4","11:17:59","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",5,"ABCPUT","ABC200.00X8",195,19840,,10,"SAMPLE_TRADE_5","11:18:03","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",6,"ABCPUT","ABC220.00X8",198,19848,,10,"SAMPLE_TRADE_6","11:18:07","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",7,"ABCPUT","ABC225.00X8",198,19856,,10,"SAMPLE_TRADE_7","11:18:11","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",8,"ABCPUT","ABC240.00X8",187,19862,,10,"SAMPLE_TRADE_8","11:18:14","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",9,"ABCDCALL","ABCD225.00L8",225,23343,8,,"SAMPLE_TRADE_9","14:54:10","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",10,"ABCDCALL","ABCD240.00L8",245,23347,8,,"SAMPLE_TRADE_10","14:54:14","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",11,"ABCDPUT","ABCD200.00X8",200,23340,,22,"SAMPLE_TRADE_11","15:54:09","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",12,"ABCDPUT","ABCD220.00X8",206,23344,,22,"SAMPLE_TRADE_12","15:54:13","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",13,"ABCDECALL","ABCDE220.00L8",198,21196,50,,"SAMPLE_TRADE_13","14:54:15","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",14,"ABCDECALL","ABCDE225.00L8",198,21191,,50,"SAMPLE_TRADE_14","14:54:11","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",15,"ABCDEPUT","ABCDE200.00X8",234,21193,,3,"SAMPLE_TRADE_15","14:54:12","GA1 XXXX","A","EMP" 

"01","CGA1","HKEX DUMMY PARTICIPANT","A1","HKD","SOM","STOCK OPTIONS",16,"ABCDEPUT","ABCDE220.00X8",230,21197,,3,"SAMPLE_TRADE_16","14:54:16","GA1 XXXX","A","EMP" 

"T","16","EOF" 


