Report Specification for Derivatives Products

1.2 TPOO02 - Position Summary

1.2.1 Summary

Report ID TP002

Description This report is to summarizes position changes per series
Clearinghouse HKCC, SEOCH

Raw File No

Sorting Order

Clearinghouse, participant, account, market, underlying, series (expiration
date, instrument group, strike price)

Page Break By account and market
1.2.2 Layout
+ 1 0+ 2 4+ 3 + 4 + 5 + 6 + 7 + 8 4+ 9 + 0 + 1 + 2 + 3
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012
REPORTID HKEX - DCASS RON DATE : _ DDVVMYY
POSITION SUMMARY ngETIME - "HH:MM: SS
REPORT DATE  : DDMMMYY ' ’
CLEARINGHOUSE ~ : XXXXXXXXXX
PARTICIPANT & XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
ACCOUNT ¢ XXXXXXKKKX
MARKET COXXEXK - XXXXXXXXXXXXXXXXXXKXXXXXXXXXXXXX
~==PREV POSITION--——  ———-DAY’S MOVEMENT----  —-CURRENT POSITION-- COVER MARKET SHARE %
SERIES LONG SHORT LONG SHORT LONG SHORT QUANTITY LONG  SHORT
UNDERLYING D000 0V D 00.0.0090000000000009999900900000
XXXCXXKKXXXXKNNAAKKK XXXXKXKKK XXKXXKXKK  XXXXXXKKX-  XXXXXXXXX-  XXXXXXXXX  XXXXXXXXX  XXXXXXXXXXXXX  XXXXXX  XXXXX
XXXXXXXKXKEXKKXAAKKK  XXXXKXKKK  XXKXXKXKX  XXXXXXKKX-  XXXXXXKKX-  XXXXXXKXX  XXXXXXXKX  XXXXXKXXXXXKK  XXXXXX  XXXXX
XXXXXXXKXAXXKKXAAKKK  XXXXKXKKK  XXXXXKXKX  XXXXXXKKX-  XXXXXXKKX-  XXXXXXKXX  XXXXXXXKX  XXXXXKXXXXXKK  XXXXXX  XXXXX
XXXXXXXKXAXXKKXAAKKK  XXXXXXKKK  XXXXXXXKX  XXXXXXXKX-  XXXXXXXKX-  XXXXXXKXX  XXXXXXXKX  XXXXXKXXXXXKK  XXXXXX  XXXXX
XXXXXXXKXKEXKKXKAXKK  XXXXKXKKK  XXKKXKXKX  XXXXXXXKX-  XXXXXXXKX-  XXXXXXKXX  XXXXXXXKX  XXXXXXXXXXXKK  XKXXXX  XXXXX
UNDERLY TTL XXXXXXXXX  XXXXXXXXX ~ XXXXXXXXX-  XXXXXXXXX-  XXXXXXXXX  XXXXXXKKX  XXXXXXXXXXXXX
UNDERLYING 2D 0000V D 00.00090000000000000999900000000
XXXXXXKKXXXXKKNAAKKK XXXXKXKKK XXKKXXKKX XXXXXXKKK- XXXXXXXXX-  XXXXXXXXX  XXXXXXXXX  XXXXXXXXXXXXX XXXX
XXXXXXXKXAXXKKXAANKK  XXXXXXKKK  XXXXXXXKX  XXXXXXXKX-  XXXXXXKKX-  XXXXXXKXX  XXXXXXXKX  XXXXXKXXXXXKXK  XXXXXX  XXXXX
XXXXXXXKXKXXKKXKKKK  XXKXXXXKK  XXKKXXXKX  XXXXXXXXK-  XXXXXXXXK-  XXXXXXKKK  XXXXXXXKK  XXXXXXXXXXXXX XXXX
UNDERLY TTL XXXXXXXXX XXXXXXXXX ~ XXXXXXXXX-  XXXXXXXXX-  XXXXXXXXX  XXXXXXKXKX  XXXXXXXXXXXXX
*kkEND OF REPORTkkk

1.2.3 Field Description

Fields

Description

Header Record

Report Date

Date which the report details refer to

Clearing House

The clearing house code

Participant Participant code — Participant name
Account DCASS account where the position is kept
Market Market code — Market name

Details Record

Underlying Underlying code — Underlying name
Series Series name

Prev Position-Long

Long position as of previous business day

Prev Position-Short

Short position as of previous business day

DCASS Clearing Reports and Data Files
1.2 TP002 — Position Summary

Day’s Movement-Long

Net long position movement during the day

Day’s Movement-Short

Net short position movement during the day

Current Position-Long

Long position as of report date

Current Position-Short

Short position as of report date

Cover Quantity

Number of shares used to cover the position (for SEOCH only)

Market Share % -Long

Long position as at the time of the report + Gross Open Interest
of that series at the time of the report x 100%

Market Share % - Short

Short position as at the time of the report ~ Gross Open
Interest of that series at the time of the report x 100%
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1.2.4 Example for HKCC (REPORT-TP002)

TP002 HKEX — DCASS
POSITION SUMMARY
REPORT DATE : 08MAR1S8
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT : Cl
MARKET : ABC - HKEX DUMMY MARKET 1
——PREV POSITION— ——=DAY’ S MOVEMENT--—=  —=CURRENT POSITION-— COVER
SERIES LONG SHORT LONG SHORT LONG SHORT QUANTITY
UNDERLYING : ABC - ABC
ABCH8 0 10 10 10 10 0
ABCM8 0 0 20 20 20 20 0
UNDERLY TTL 0 0 30 30 30 30 0
TP002 HKEX — DCASS
POSITION SUMMARY
REPORT DATE : 08MAR1S8
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT 1 Cl
MARKET : ABCD - HKEX DUMMY MARKET 2
—PREV POSITION— ——=DAY’ S MOVEMENT--—= —=CURRENT POSITION-— COVER
SERIES LONG SHORT LONG SHORT LONG SHORT QUANTITY
UNDERLYING : ABCD - ABCD
ABCDH8 1,731 1,879 2 2 1,733 1, 881 0
ABCDM8 1, 006 1,020 3 3 1,009 1,023 0
UNDERLY TTL 2,737 2,899 5 5 2,742 2,904 0
TP002 HKEX — DCASS
POSITION SUMMARY
REPORT DATE : 08MAR18
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT 1 Cl
MARKET : ABCDE — HKEX DUMMY MARKET 3
—PREV POSITION-—- —==DAY’ S MOVEMENT--—= —=CURRENT POSITION-— COVER
SERIES LONG SHORT LONG SHORT LONG SHORT QUANTITY
UNDERLYING : ABCDE - ABCDE
ABCDEH8 116 116 0 0 116 116 0
ABCDEM8 459 459 27 27 486 486 0
UNDERLY TTL 575 575 27 27 602 602 0
TP002 HKEX — DCASS
POSITION SUMMARY
REPORT DATE : 08MAR18
CLEARINGHOUSE = HKCC
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT . Cl
MARKET : WK1~ — HSI WEEKLY OPTIONS
—PREV POSITION-—- ——=DAY’ S MOVEMENT--—= —=CURRENT POSITION-— COVER
SERIES LONG SHORT LONG SHORT LONG SHORT QUANTITY
UNDERLYING : HST — HANG SENG INDEX
HSI26100L8W29 60 0 0 19 9 0
HSI27000L8W29 41 31 0 0 41 31 0
UNDERLY TTL 101 40 0 0 60 40 0

##xEND OF REPORT#kk

Al1.1.2.2

DCASS Clearing Reports and Data Files
1.2 TP002 — Position Summary

RUN DATE : 08MARI8
RUN TIME : 22:29:03
PAGE : 1

MARKET SHARE %

LONG ~ SHORT

1.00 1.00

3.33 3.33
RUN DATE : O08MAR18
RUN TIME : 22:29:03
PAGE : 2

MARKET SHARE %

LONG ~ SHORT

8.73 9.48

8.31 8.43
RUN DATE : O08MARI8
RUN TIME : 22:29:03
PAGE 3

MARKET SHARE %

LONG ~ SHORT
10.30  10.30
36.82  36.82
RUN DATE : O08MARI8
RUN TIME : 22:29:03
PAGE 1

MARKET SHARE %

LONG ~ SHORT
1.90 0.90
6.82 5.16
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1.2.5 Example for SEOCH (REPORT-TP002)

TP002 HKEX — DCASS RUN DATE : 08MARI8
POSITION SUMMARY RUN TIME : 16:08:03
PAGE : 1
REPORT DATE : 08MAR1S8
CLEARINGHOUSE ~ : SEOCH
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT : Al
MARKET : SOM - STOCK OPTIONS
—PREV POSITION— ——=DAY’ S MOVEMENT--—=  —=CURRENT POSITION-— COVER MARKET SHARE %
SERIES LONG SHORT LONG SHORT LONG SHORT QUANTITY LONG ~ SHORT
UNDERLYING : ABC - ABC
ABC130. 00C8 20 10 5- 0 15 10 20, 000 20.00  10.00
ABC230. 0008 1, 000 10 0 5 1, 000 15 0 100. 00 1. 50
ABC225. 0018 30 10 20— 0 10 10 0 20.00  20.00
UNDERLY TTL 1,050 30 25— 5 1,025 35 20, 000
UNDERLYING : ABCD - ABCD
ABCD155. 00D8 75 55 25— 0 50 55 0 5.00 5.50
ABCD215. 00E8 800 70 50 30 850 100 40, 000, 000 80. 00 7.00
UNDERLY TTL 875 125 25 30 900 155 40, 000, 000
UNDERLYING : ABCDE - ABCDE
ABCDE165. 00S8 175 200 170- 0 5 200 0 5.00 5.50
ABCDE215. 00V8 50 55 50 0 100 55 0 80. 00 7.00
UNDERLY TTL 225 255 120- 0 105 255 0

##xEND OF REPORT:ekok
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