Report Specification for Derivatives Products
DCASS Clearing Reports and Data Files
1.1 TPOO1 — Position Details

1.1 TPOO1 - Position Details

1.1.1 Summary

Report ID TPOO1

Description This report is to show opening positions, detailed transactions, ending
positions, premium, and variation adjustment of each account
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), Series (expiration date, instrument
group, strike price), Trade number

Page break By account, market and underlying

1.1.2 Layout

+ 1 + 2 + 3 + 4 + 5 + 6 + 7 + 8 + 9 + 0 + 1 + 2 + 3
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012

REPORTID HKEX - DCASS RUN DATE : DDMMMYY
POSITION DETAILS RUN TIME : HH:MM:SS
PAGE : 7,779
REPORT DATE : DDMMMYY
CLEARINGHOUSE =~ : XXXXXXXXXX
PARTICIPANT ©OXXXXKX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX.
ACCOUNT + XXXXXXXXXX
MARKET ¢ XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
UNDERLYING ¢ OXXXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX CURRENCY : XXX
TRADE ~ ORIG ————MOVEMENT-———— SETTLE/TRADE VARTATION
SERIES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C LONG SHORT PRICE PREMIUM ADJUSTMENT

XXXXXXXXXXXXXXXXXXXX PREV POSITION - XXXXXXXXXXXXXXXXXX-
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX  XXXXXXXXXXXXXX -
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX  XXXXXXXXXXXXXX
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX ~ XXXXXXXXXXXXXXX
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX  XXXXXXXXXXXXXX
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX  XXXXXXXXXXXXXX
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CURR POSITION -
SERIES TOTAL - -
XXXXXXXXXXXXXXXXXXXX PREV POSITION - XXXXXXXXXXXXXXXXXX—
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX XXXXXXXXXXXXXXX X X XX - - — XXXXXXXXXXXXXX- XXXXXXXXXXXXXXXXXX~
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX XXXXXXXXXXXXXXX X X XX - - - - -
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX XXXXXXXXXXXXXXX X X XX - - — XXXXXXXXXXXXXX— XXXXXXXXXXXXXXXXXX~
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX XXXXXXXXXXXXXXX X X XX - - — XXXXXXXXXXXXXX- XXXXXXXXXXXXXXXXXX~
XXXXXXXXXX XXXXXXXXXX XXXXXXXXXX XXXXXXXXXXXXXXX X X XX - - - - -

CURR POSITION -
SERIES TOTAL XXXXXXXXXXXXX- XXXXXXXXXXXXXXXXXX~
UNDERLYING XXXXXX TOTAL XXXXXXXXXXXXX- XXXXXXXXXXXXXXXXXX~
MARKET XXXXX TOTAL XXXXXXXXXXXXX- XXXXXXXXXXXXXXXXXX~
ACCOUNT XXXXXXXXXX TOTAL HKD XXXXXXXXXXXXX- XXXXXXXXXXXXXXXXXX~
ACCOUNT XXXXXXXXXX TOTAL XXX XXXXXXXXXXXXX- XXXXXXXXXXXXXXXXXX~

ACCOUNT XXXXXXXXXX TOTAL XXX - -

skEND OF REPORT:ekk
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Report Specification for Derivatives Products
DCASS Clearing Reports and Data Files
1.1 TPOO1 — Position Details

1.1.3 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
Currency Denomination of monetary values

Details Record

Sub-Header Record

Series

Series name

Prev Position Record

Prev Position- Long

Long position as of previous business day

Prev Position — Short

Short position as of previous business day

Settle/Trade Price

Settlement price on previous business day

Variation Adjustment

Variation adjustment of overnight position (HKCC products
only)

Trade Record

Trade Number

The number, together with the series, uniquely identify the
trade

Orig Trade Number

If the trade is a result of a trade rectify, trade transfer or give up
operation, the original trade number will show the trade
number of the previous trade

Trade Account

The account in which the trade is stored

Movement The kind of position movement
Standard
Transitory
Overtaking
Reversing
Transfer
Exercise
Assign
B/S Buy or Sell
o/C Open or Close
Long Number of long position per movement
Short Number of short position per movement
Settle/Trade Price Trade price of the transaction
Premium Total Premium payable/receivable of the movement (SEOCH

product only)

Variation Adjustment

Variation Adjustment of the movement (HKCC products only)

Curr Position Record

Curr Position — Long

Long position as of report date

Curr Position — Short

Short position as of report date

Settle/Trade Price

Settlement price on report date
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Report Specification for Derivatives Products
DCASS Clearing Reports and Data Files
1.1 TPOO1 — Position Details

1.1.4 Example for HKCC (REPORT-TP001)

TP0OO1 HKEX — DCASS RUN DATE : 19MARI8
POSITION DETAILS RUN TIME : 22:34:50
PAGE : 1
REPORT DATE : 08MAR1S8
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT : Cl
MARKET : ABC - HKEX DUMMY MARKET 1
UNDERLYING : ABC - ABC CURRENCY : HKD
TRADE ~ ORIG ———-MOVEMENT-———— SETTLE/TRADE VARTATION
SERTES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C LONG SHORT PRICE PREMIUM ADJUSTMENT
ABCM8 PREV POSITION 0 10 11, 582 0.00
CURR POSITION 0 10 11, 582
SERTES TOTAL 0.00
UNDERLYING ABC TOTAL 0.00
TPOO1 HKEX — DCASS RUN DATE : O08MARI8
POSITION DETAILS RUN TIME : 22:34:50
PAGE : 2
REPORT DATE : O8MAR18
CLEARINGHOUSE = HKCC
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT Cl
MARKET : ABCD - HKEX DUMMY MARKET 2
UNDERLYING : ABCD - ABCD CURRENCY : HKD
TRADE ~ ORIG ———MOVEMENT————= SETTLE/TRADE VARTATION
SERTES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C  LONG SHORT PRICE PREMIUM ADJUSTMENT
ABCDH8 PREV POSITION 0 0 11,735 0. 00
2997 C STANDARD S 0 0 10 15, 548 0. 00
2998 C STANDARD B0 10 0 15, 548 0.00
2999 2998 C REVERSING S C 10- 0 15, 548 0. 00
3000 2997 C REVERSING B C 0 10- 15, 548 0. 00
3001 2997 C OVERTAKING S 0 0 10 15, 554 381, 900. 00
3002 2998 C OVERTAKING B 0 10 0 15, 554 381, 900. 00—
CURR POSITION 10 10 11, 735
SERITES TOTAL 0. 00
UNDERLYING ABCD TOTAL 0. 00
MARKET ABCD TOTAL 0. 00
TPOO1 HKEX — DCASS RUN DATE : O8MARIS8
POSITION DETAILS RUN TIME : 22:34:50
PAGE 3
REPORT DATE : 08MAR18
CLEARINGHOUSE = HKCC
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT . Cl
MARKET : ABCDE — HKEX DUMMY MARKET 3
UNDERLYING : ABCDE - ABCDE CURRENCY : HKD
TRADE ~ ORIG ————MOVEMENT———— SETTLE/TRADE VARTATION
SERTES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C  LONG SHORT PRICE PREMIUM ADJUSTMENT
ABCDEH8 PREV POSITION 1,731 1,879 29,170 0.00
9201 C STANDARD S 0 0 1 24,182 249, 400. 00~
9202 C STANDARD B 0 1 0 24,182 249, 400. 00
9207 C STANDARD S 0 0 1 32,238 153, 400. 00
9208 C STANDARD B 0 0 32,238 153, 400. 00~
CURR POSITION 1,733 1,881 29, 170
SERIES TOTAL 0.00
UNDERLYING ABCDE  TOTAL 0.00
MARKET ABCDE TOTAL 0.00
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Report Specification for Derivatives Products

DCASS Clearing Reports and Data Files

TPOO1 HKEX - DCASS RUN DATE : 08MARI8
POSITION DETAILS RUN TIME : 22:34:50
PAGE 4
REPORT DATE : O8MAR1S8
CLEARINGHOUSE ~ : HKCC
PARTICIPANT : CGAl - HKEX DUMMY PARTICIPANT
ACCOUNT : Cl1
MARKET : WK1~ - HSI WEEKLY OPTIONS
UNDERLYING : HSIT — HANG SENG INDEX CURRENCY : HKD
TRADE ~ ORIG ———-MOVEMENT————— SETTLE/TRADE VARTATION
SERIES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C LONG SHORT PRICE PREMIUM ADJUSTMENT
HSI27000L8W29 PREV POSITION 50 50 29,170 0.00
CURR POSITION 50 50 29, 170
SERIES TOTAL 0.00
UNDERLYING HSI TOTAL 0.00
MARKET WK1 TOTAL 0.00

##xEND OF REPORTkk
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Report Specification for Derivatives Products

1.1.5 Example for SEOCH (REPORT-TP001)

DCASS Clearing Reports and Data Files
1.1 TPOO1 — Position Details

TP0OO1 HKEX — DCASS RUN DATE : O08MAR18
POSITION DETAILS RUN TIME : 19:20:46
PAGE 1
REPORT DATE : 08MAR1S8
CLEARINGHOUSE  : SEOCH
PARTICIPANT : CGAl - HKEX DUMMY PARTICIPANT
ACCOUNT : Al
MARKET : SOM - STOCK OPTIONS
UNDERLYING : ABC - ABC CURRENCY : HKD
TRADE ~ ORIG ———-MOVEMENT-———— SETTLE/TRADE VARTATION
SERTES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C LONG SHORT PRICE PREMIUM ADJUSTMENT
ABC200. 00C8 PREV POSITION 20 20 38.18
CURR POSITION 20 20 38.18
SERTES TOTAL 0.00
UNDERLYING ABC TOTAL 0.00
TPOO1 HKEX — DCASS RUN DATE : O8MARIS8
POSITION DETAILS RUN TIME : 19:20:46
PAGE : 2
REPORT DATE : O8MAR18
CLEARINGHOUSE = SEOCH
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT !
MARKET : SOM - STOCK OPTIONS
UNDERLYING : ABCD - ABCD CURRENCY : HKD
TRADE ~ ORIG ———MOVEMENT————= SETTLE/TRADE VARTATION
SERTES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C  LONG SHORT PRICE PREMIUM ADJUSTMENT
ABCD265. 00A8 PREV POSITION 600 600 2.91
CURR POSITION 600 600 2.91
SERITES TOTAL 0.00
ABCD265. 00M8 PREV POSITION 300 300 2.39
CURR POSITION 300 300 2.39
SERITES TOTAL 0.00
UNDERLYING ABCD TOTAL 0. 00
TPOO1 HKEX — DCASS RUN DATE : O08MARI8
POSITION DETAILS RUN TIME : 19:20:46
PAGE : 3
REPORT DATE : 08MAR18
CLEARINGHOUSE = SEOCH
PARTICIPANT : CGAl — HKEX DUMMY PARTICIPANT
ACCOUNT 9
MARKET : SOM - STOCK OPTIONS
UNDERLYING : ABCDE - ABCDE CURRENCY : HKD
TRADE ~ ORIG ———-MOVEMENT-———— SETTLE/TRADE VARTATION
SERIES NBR TRADE NBR  TRADE ACC MOVEMENT B/S 0/C  LONG SHORT PRICE PREMIUM ADJUSTMENT
ABCDE230. 00C8 PREV POSITION 20 0 54. 90
CURR POSITION 20 0 54. 90
SERITES TOTAL 0.00
ABCDE230. 0008 PREV POSITION 5 0 47.96
CURR POSITION 5 0 47. 96
SERITES TOTAL 0.00
ABCDE225. 0018 PREV POSITION 30 0 0.75
CURR POSITION 30 0 0.75
SERIES TOTAL 0.00
UNDERLYING ABCDE  TOTAL 0.00
MARKET SOM TOTAL 0.00
ACCOUNT P1 TOTAL HKD 0.00

##xEND OF REPORTkk
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Report Specification for Derivatives Products
DCASS Clearing Reports and Data Files
1.1 TPOO1 — Position Details

1.1.6 Raw Data File

The number of raw data file generated to each participant will be based on number of clearing house.
In the current setting, there are two clearing house (HKCC & SEOCH), therefore, there will be two

raw data files delivered to each participant.

For raw data fields, those spaces should be right trimmed.

File I1d: TP0OO1

File Type: comma separated valued (CSV) file

File Structure:
- Header Record
- Record Type ‘01’
- Record Type ‘02’
- Trailer Record
Header Record

<===

Position records

<=== Movement records

Field Data Type Max Len | Source/Description
Record Type Alphanumeric 2 ‘H’
File Id Alphanumeric 5 ‘TPOO1’
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 02
Record Type ‘01’
Field Data Type Max Len | Source/Description
Record Type Alphanumeric 2 ‘or
Participant Code Alphanumeric 5 Participant Code
Account ID Alphanumeric 10 Position Account
Series Name Alphanumeric 20 Series name
Participant Name Alphanumeric 32 Participant Name
Market Alphanumeric 5 Market Code
Market Name Alphanumeric 32 Market Name
Underlying Alphanumeric 6 Underlying Code
Underlying Name Alphanumeric 32 Underlying Name
Currency Alphanumeric 3 Denomination of
monetary values
Prev Position — Long Numeric 8 Long Position at the end
of the previous day (O/N)
Prev Position — Short Numeric 8 Short Position at the end
of the previous day (O/N)
Prev Settlement Price Numeric with 13 Settlement price on
decimal places previous business day
Prev Variation Adjustment Numeric with 19 Previous Variation
decimal places Adjustment (VA for O/N
position)
Current Position — Long Numeric 8 Long position as at the
time of the report (CTD)
Current Position — Short Numeric 8 Short position as at the
time of the report (CTD)
Current Settlement Price Numeric with 13 Settlement price on
decimal places report date
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Report Specification for Derivatives Products
DCASS Clearing Reports and Data Files
1.1 TPOO1 — Position Details

Record Type ‘02’

Field Data Type Max Len | Source/Description

Record Type Alphanumeric 2 ‘02’

Participant Code Alphanumeric 5 Participant code

Account ID Alphanumeric 10 Position Account

Series Name Alphanumeric 20 Series name

Trade Number Numeric 10 Trade Number

Orig Trade Number Numeric 10 Original Trade Number

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

Movement Alphanumeric 15 The kind of position
movement

B/S Alphanumeric 1 ‘B/S

O/C Alphanumeric 1 ‘0,C

Long Numeric 8 Trade Quantity
(corresponds to “Long”
of Trade Record of
TP001 Report)

Short Numeric 8 Trade Quantity
(corresponds to “Short”
of Trade Record of
TP001 Report)

Trade Price Numeric with 13 Trade Price

decimal places

Premium Numeric with 15 Premium

decimal places

Variation Adjustment Numeric with 19 Variation Adjustment

decimal places

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’

Al.1.1.7




Report Specification for Derivatives Products
DCASS Clearing Reports and Data Files
1.1 TPOO1 — Position Details

1.1.7 Example of HKCC (Raw data-TP001)

"H","TP001","DCASS","20180319","20180319223450","HKCC",02

"01","CGAL","C1","ABCM8","HKEX DUMMY PARTICIPANT","ABC","HKEX DUMMY MARKET 1","ABC","ABC","HKD",0,10,11582,0.00,0,10,11582
"01","CGA1","C1","ABCDH8","HKEX DUMMY PARTICIPANT","ABCD","HKEX DUMMY MARKET 2","ABCD","ABCD","HKD",0,0,11735,0.00,10,10,11735
"02","CGAL","C1","ABCDH8",2997,,"C","STANDARD","S","0",0,10,15548,,0.00

"02","CGA1","C1","ABCDH8",2998,,"C","STANDARD","B","0",10,0,15548,,0.00

"02","CGA1","C1","ABCDH8",2999,2998,"C","REVERSING","s","C",-10,0,15548,,0.00

"02","CGAL","C1","ABCDH8",3000,2997,"C","REVERSING","B","C",0,-10,15548,,0.00
"02","CGAL","C1","ABCDH8",3001,2997,"C","OVERTAKING","S","0",0,10,15554,,381900
"02","CGA1","C1","ABCDH8",3002,2998,"C","OVERTAKING","B","0",10,0,15554,,-381900

"01","CGAL","C1","ABCDEH8","HKEX DUMMY PARTICIPANT","ABCDE","HKEX DUMMY MARKET 3","ABCDE","ABCDE","HKD",1731,1879,29170,0.00,1733,1881,29170
"02","CGAL","C1","ABCDEH8",9201,,"C","STANDARD","S","0",0,1,24182,,-249400

"02","CGA1","C1","ABCDEH8",9202,,"C","STANDARD","B","0",1,0,24182,,249400

"02","CGAL","C1","ABCDEH8",9207,,"C","STANDARD","S","0",0,1,32238,,153400

"02","CGAL","C1","ABCDEH8",9208,,"C","STANDARD","B","0",1,0,32238,,-153400

"01","CGA1","C1","HSI27000L8W29","HKEX DUMMY PARTICIPANT","WK1","HSI WEEKLY OPTIONS","HSI","HANG SEND INDEX","HKD",50,50,29170,0.00,50,50,29170

1.1.8 Example of SEOCH (Raw data-TP001)

“H","TP001","DCASS","20180319","20180319192046","SEOCH",02

"01","CGA1","P1","ABCDE230.00C8","HKEX DUMMY PARTICIPANT","SOM","STOCK OPTIONS","ABCDE","ABCDE","HKD",20,0,54.9,,20,0,54.9
","P1","ABCDE230.0008","HKEX DUMMY PARTICIPANT","SOM","STOCK OPTIONS","ABCDE","ABCDE","HKD",5,0,47.96,,5,0,47.96

","ABCDE225.0018","HKEX DUMMY PARTICIPANT","SOM","STOCK OPTIONS","ABCDE","ABCDE","HKD",30,0,0.75,,30,0,0.75

","ABCD265.00A8","HKEX DUMMY PARTICIPANT","SOM","STOCK OPTIONS","ABCD","ABCD","HKD",600,600,2.91,,600,600,2.91

","ABCD265.00M8","HKEX DUMMY PARTICIPANT","SOM","STOCK OPTIONS","ABCD","ABCD","HKD",300,300,2.39,,300,300,2.39

","ABC200.00C8","HKEX DUMMY PARTICIPANT","SOM","STOCK OPTIONS","ABC","ABC","HKD",20,20,38.18,,20,20,38.18
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