Report Specification for Derivatives Products DCASS Clearing Reports and Data Files
1.9 TP009 — Exercise and Assign Summary

1.9 TPOO9 - Exercise and Assign Summary

1.9.1 Summary

Report ID TP009
Description The report is to list the contracts exercised or assigned
Clearing House HKCC, SEOCH
Raw File Yes
Sorting Order ClearingHouse, Participant code, Account, Market, Underlying, Series
(expiration date, instrument group, strike price — in ascending order), Event
ID
Page Break By account, market and underlying
1.9.2 Layout
+ 1 + 2 + 3 + 4 + 5 + 6 + 7 + 8 + 9 + 0 + 1 + 2 + 3
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012
REPORTID HRKEX - DCASS RUN DATE :  DDMMMYY
EXERCISE & ASSIGN SUMMARY E%ETIME : HH:MM:SS
REPORT DATE : DDMMMYY ’ ’
CLEARINGHOUSE o XXXXXXXXXX
PARTICIPANT o XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
ACCOUNT o XXXXXXXXXX
MARKET o XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
UNDERLYING o XXXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
SECURITY NO + XXXXX
UNDERLYING CLOSE: XXXXXXXXXXXX CURRENCY : XXX
UNITS SETTLEMENT COVERED SHARES CASH
EVENT =~ —— CONTRACTS ——— TRADING RECEIVE RECEIVABLE SETTLEMENT RECETVABLE
SERIES 1D EXERCISE  ASSIGN UNIT / (DELIVER) / (PAYABLE) (DELIVER) / (PAYABLE)
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX ~ XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- - XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX ~ XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXXXX-
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
XXXXXXXXXXXXXXXXXXXX  XXXXXXXXXX  XXXXXXX  XXXXXXX XXXXXXXXXXXXXX XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
UNDERLYING TOTAL XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
MARKET TOTAL XXXXXXXXXXX— XXXXXXXXXXXXXXXXX- XXXXX— XXXX—
$kEND OF REPORT:s:k
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Report Specification for Derivatives Products DCASS Clearing Reports and Data Files
1.9 TP009 — Exercise and Assign Summary

1.9.3 Field Description

Fields Description

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

Underlying Underlying code — Underlying name

Security No CCASS stock code

Underlying Close Closing price of the underlying

Currency Denomination of monetary values

Details Record

Series Series name

Event ID Event ID of the delivery record

Contracts-Exercise Number of contracts exercised

Contracts-Assign Number of contracts assigned

Trading Unit Price Quotation Factor per contract. For example, it is equal
to contract size for Hong Kong Stock Options.  For HSI
futures, it is equal to the contract multiplier (50).

Units Receive / (Deliver) Number of underlying units received or delivered

Settlement Receivable / (Payable) | Settlement amount receivable or payable (SEOCH only)

Covered Shares Settlement Number of underlying shares to deliver if deliver involving

(Deliver) covered shares (SEOCH only)

Cash Receivable / (Payable) Cash receivable or payable related to fractional shares
(SEOCH only)
Cash receivable or payable (HKCC only)
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Report Specification for Derivatives Products DCASS Clearing Reports and Data Files

1.9 TP009 — Exercise and Assign Summary

1.9.4 Example for HKCC (REPORT-TP009)

TPO09 HKEX - DCASS RUN DATE : 27FEBI18
EXERCISE & ASSIGN SUMMARY RUN TIME : 00:24:17
PAGE : 1
REPORT DATE 1 27TFEB18
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGA1 - HKEX DUMMY PARTICIPANT
ACCOUNT : Cl
MARKET : ABC - ABC
UNDERLYING 1 ABC - ABC
SECURITY NO :
UNDERLYING CLOSE: 29, 238 CURRENCY : HKD
UNITS SETTLEMENT COVERED SHARES CASH
EVENT ~ ——— CONTRACTS —— TRADING RECEIVE RECEIVABLE SETTLEMENT RECEIVABLE
SERIES 1D EXERCISE ~ ASSIGN UNIT / (DELIVER) / (PAYABLE) (DELIVER) / (PAYABLE)
ABC24000B8 1159 300 50. 0000 0 0.00 0 78, 570, 000. 00
ABC24000B8 1163 300 50. 0000 0 0.00 0 78, 570, 000. 00—
UNDERLYING TOTAL 0 0.00 0 0.00
MARKET TOTAL 0 0.00 0 0.00
TP009 HKEX - DCASS RUN DATE : 27FEBI18
EXERCISE & ASSIGN SUMMARY RUN TIME : 00:24:17
PAGE : 2
REPORT DATE 1 27FEB18
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGA1 - HKEX DUMMY PARTICIPANT
ACCOUNT : Cl
MARKET : ABCD - ABCD
UNDERLYING : ABCD - ABCD
SECURITY NO :
UNDERLYING CLOSE: 29, 238 CURRENCY : HKD
UNITS SETTLEMENT COVERED SHARES CASH
EVENT ~ ——— CONTRACTS —— TRADING RECEIVE RECEIVABLE SETTLEMENT RECEIVABLE
SERIES 1D EXERCISE ~ ASSIGN UNIT / (DELIVER) / (PAYABLE) (DELIVER) / (PAYABLE)
ABCD24000B8 1160 300 50. 0000 0 0.00 0 78, 570, 000. 00
ABCD24000B8 1164 300 50. 0000 0 0.00 0 78, 570, 000. 00—
UNDERLYING TOTAL 0 0.00 0 0.00
MARKET TOTAL 0 0.00 0 0.00
TP009 HKEX - DCASS RUN DATE : 27FEBI18
EXERCISE & ASSIGN SUMMARY RUN TIME : 00:24:17
PAGE : 3
REPORT DATE : 27FEB18
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGA1 - HKEX DUMMY PARTICIPANT
ACCOUNT : Cl
MARKET : ABCDE - ABCDE
UNDERLYING : ABCDE - ABCDE
SECURITY NO :
UNDERLYING CLOSE: 29, 238 CURRENCY : HKD
UNITS SETTLEMENT COVERED SHARES CASH
EVENT ~ ——— CONTRACTS —— TRADING RECEIVE RECEIVABLE SETTLEMENT RECEIVABLE
SERIES 1D EXERCISE ~ ASSIGN UNIT / (DELIVER) / (PAYABLE) (DELIVER) / (PAYABLE)
ABCDE24000B8 1161 300 50. 0000 0 0.00 0 78, 570, 000. 00
ABCDE24000B8 1165 300 50. 0000 0 0.00 0 78, 570, 000. 00—
UNDERLYING TOTAL 0 0.00 0 0.00
MARKET TOTAL 0 0.00 0 0.00

##xEND OF REPORTekk
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Report Specification for Derivatives Products DCASS Clearing Reports and Data Files
1.9 TP009 — Exercise and Assign Summary

1.9.5 Example for SEOCH (REPORT-TP009)

TPO09 HKEX - DCASS RUN DATE : 27FEBI8
EXERCISE & ASSIGN SUMMARY RUN TIME : 23:53:22
PAGE : 1
REPORT DATE : 27FEB18
CLEARINGHOUSE ~ : SEOCH
PARTICIPANT : CGA1 - HKEX DUMMY PARTICIPANT
ACCOUNT : AL
MARKET : ABC - ABC
UNDERLYING 1 ABC - ABC
SECURITY NO 1 11123
UNDERLYING CLOSE: 5.75 CURRENCY : HKD
UNITS SETTLEMENT COVERED SHARES CASH
EVENT ~ ——— CONTRACTS —— TRADING RECEIVE RECEIVABLE SETTLEMENT RECEIVABLE
SERIES 1D EXERCISE ~ ASSIGN UNIT / (DELIVER) / (PAYABLE) (DELIVER) / (PAYABLE)
ABC8. 00B8 3597 200 2, 000. 0000 400, 000 3,200, 000. 00— 0 0.00
ABC8. 00B8 3666 200 2, 000. 0000 400, 000~ 3, 200, 000. 00 0 0.00
UNDERLYING TOTAL 0 0.00 0 0.00
MARKET TOTAL 0 0.00 0 0.00
TP009 HKEX - DCASS RUN DATE : 27FEBI8
EXERCISE & ASSIGN SUMMARY RUN TIME : 23:53:22
PAGE : 2
REPORT DATE 1 27FEB18
CLEARINGHOUSE ~ : SEOCH
PARTICIPANT : CGA1 - HKEX DUMMY PARTICIPANT
ACCOUNT t AL
MARKET : ABCD - ABCD
UNDERLYING : ABCD - ABCD
SECURITY NO 1 11234
UNDERLYING CLOSE: 5.75 CURRENCY : HKD
UNITS SETTLEMENT COVERED SHARES CASH
EVENT ~ ——— CONTRACTS —— TRADING RECEIVE RECEIVABLE SETTLEMENT RECEIVABLE
SERIES 1D EXERCISE ~ ASSIGN UNIT / (DELIVER) / (PAYABLE) (DELIVER) / (PAYABLE)
ABCDS. 00B8 3598 200 2, 000. 0000 400, 000 3,200, 000. 00— 0 0.00
ABCDS. 00B8 3667 200 2, 000. 0000 400, 000~ 3, 200, 000. 00 0 0.00
UNDERLYING TOTAL 0 0. 00 0 0.00
MARKET TOTAL 0 0. 00 0 0.00
TP009 HKEX - DCASS RUN DATE : 27FEBI18
EXERCISE & ASSIGN SUMMARY RUN TIME : 23:53:22
PAGE : 3
REPORT DATE : 27FEB18
CLEARINGHOUSE ~ : SEOCH
PARTICIPANT : CGA1 - HKEX DUMMY PARTICIPANT
ACCOUNT : AL
MARKET : ABCDE - ABCDE
UNDERLYING : ABCDE - ABCDE
SECURITY NO 1 12345
UNDERLYING CLOSE: 5.75 CURRENCY : HKD
UNITS SETTLEMENT COVERED SHARES CASH
EVENT =~ ——— CONTRACTS —— TRADING RECEIVE RECEIVABLE SETTLEMENT RECEIVABLE
SERIES 1D EXERCISE ~ ASSIGN UNIT / (DELIVER) / (PAYABLE) (DELIVER) / (PAYABLE)
ABCDES. 00B8 3599 200 2, 000. 0000 400, 000 3,200, 000. 00— 0 0.00
ABCDES. 00B8 3668 200 2, 000. 0000 400, 000~ 3, 200, 000. 00 0 0.00
UNDERLYING TOTAL 0 0.00 0 0.00
MARKET TOTAL 0 0.00 0 0.00

#xEND OF REPORTekk
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Report Specification for Derivatives Products

1.9.6

Raw Data File

File 1d: TP0O09

File Type: comma separated valued (CSV) file

File Structure:
- Header Record
- Record Type ‘071’
- Trailer Record

Header Record

DCASS Clearing Reports and Data Files
1.9 TP009 — Exercise and Assign Summary

Field Data Type Max Source/Description
Len

Record Type Alphanumeric 2 ‘H

File Id Alphanumeric 5 ‘TP00Y’

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 01

Record Type ‘01’

Field Data Type Max Source/Description

Len

Record Type Alphanumeric 2 ‘or

Participant Alphanumeric 5 Participant

Account Alphanumeric 10 Account ID

Series Alphanumeric 20 Name of series

Event ID Numeric 10 Event ID

Participant Name Alphanumeric 32 Name of Participant

Market Alphanumeric 5 Market

Market Name Alphanumeric 32 Name of Market

Underlying Alphanumeric 6 Underlying code

Underlying Name Alphanumeric 32 Underlying name

Security No Numeric 5 Security Code used in
Stock Market

Underlying Close Numeric with 12 Underlying closing price

decimal places

Currency Alphanumeric 3 Denomination of
monetary values

Contracts — Exercise Numeric 7 Number of contract
exercised

Contracts — Assign Numeric 7 Number of contract
assigned

Trading Unit Numeric 12 Price Quotation Factor
per contract

Units Receive/(Deliver) Numeric 12 Number of shares
receivable or deliverable

Settlement Numeric with 18 Amount receivable or

Receivable/(Payable) decimal places payable by participant in
case of physical
settlement

Covered Shares Settlement Numeric 13 Covered shares for

(Deliver) settlement by participant

Cash Receivable/(Payable) Numeric with 17 Cash receivable /

decimal places payable by participant

(HKCC)
Amount receivable /
payable resulting from
fractional shares in a
contract (SEOCH)
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Report Specification for Derivatives Products

Trailer Record

DCASS Clearing Reports and Data Files
1.9 TP009 — Exercise and Assign Summary

Field Data Type Max Source/Description
Len
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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Report Specification for Derivatives Products DCASS Clearing Reports and Data Files
1.9 TP009 — Exercise and Assign Summary

1.9.7 Example of HKCC (Raw data-TP009)

“H","TP009","DCASS","20180227","20180227002417","HKCC",01

"01","CGA1","C1","ABC24000B8",1159,"HKEX DUMMY PARTICIPANT","ABC","ABC","ABC","ABC",,29238,"HKD",300,,50.0000,0,0.00,0,78570000.00
"01","CGAL1","C1","ABC24000B8",1163,"HKEX DUMMY PARTICIPANT","ABC","ABC","ABC","ABC",,29238,"HKD",,300,50.0000,0,0.00,0,-78570000.00
"01","CGA1","C1","ABCD24000B8",1160,"HKEX DUMMY PARTICIPANT","ABCD","ABCD","ABCD","ABCD",,29238,"HKD",300,,50.0000,0,0.00,0,78570000.00
"01","CGAL1","C1","ABCD24000B8",1164,"HKEX DUMMY PARTICIPANT","ABCD","ABCD","ABCD","ABCD",,29238,"HKD",,300,50.0000,0,0.00,0,-78570000.00
"01","CGA1","C1","ABCDE24000B8",1161,"HKEX DUMMY PARTICIPANT","ABCDE","ABCDE","ABCDE","ABCDE",,29238,"HKD",300,,50.0000,0,0.00,0,78570000.00
"01","CGA1","C1","ABCDE24000B8",1165,"HKEX DUMMY PARTICIPANT","ABCDE","ABCDE","ABCDE","ABCDE",,29238,"HKD",,300,50.0000,0,0.00,0,-78570000.00
"T",6,"EOF"

1.9.8 Example of SEOCH (Raw data-TP009)

"H","TP009","DCASS","20180227","20180227235322","SEOCH",01

"01","CGA1","Al","ABC8.00B8",3597,"HKEX DUMMY PARTICIPANT","ABC","ABC","ABC","ABC",11123,5.75,"HKD",200,,2000.0000,400000,-3200000.00,0,0.00
"01","CGA1","Al1","ABC8.00B8",3666,"HKEX DUMMY PARTICIPANT","ABC","ABC","ABC","ABC",11123,5.75,"HKD",,200,2000.0000,-400000,3200000.00,0,0.00
"01","CGA1","Al","ABCD8.00B8",3598,"HKEX DUMMY PARTICIPANT","ABCD","ABCD","ABCD","ABCD",11234,5.75,"HKD",200,,2000.0000,400000,-3200000.00,0,0.00
"01","CGA1","Al","ABCD8.00B8",3667,"HKEX DUMMY PARTICIPANT","ABCD","ABCD","ABCD","ABCD",11234,5.75,"HKD",,200,2000.0000,-400000,3200000.00,0,0.00
"01","CGA1","Al1","ABCDE8.00B8",3599,"HKEX DUMMY PARTICIPANT","ABCDE","ABCDE","ABCDE","ABCDE",12345,5.75,"HKD",200,,2000.0000,400000,-3200000.00,0,0.00

"01","CGA1","Al","ABCDEB8.00B8",3668,"HKEX DUMMY PARTICIPANT","ABCDE","ABCDE","ABCDE","ABCDE",12345,5.75,"HKD",,200,2000.0000,-400000,3200000.00,0,0.00
"T",6,"EOF"

Al1.1.9.7



