Report Specification for Derivatives Products

1.10 TPO10 - Deliveries Details

1.10.1 Summary

DCASS Clearing Reports and Data Files
1.10 TPO10 — Deliveries Details

Report ID TPO10

Description The data file display the current day delivery records
Clearinghouse HKCC, SEOCH

Raw File Yes

Sorting Order

Clearing House,

Delivery account Id, Market (i.e. HSI, STOCK, SOM),
Underlying Name (e.g. HKB), Series (expiration date <YYYYMMDD>,
instrument group <numeric code>, strike price — in ascending order), Event
Id, Key Nbr

Page Break N.A.

1.10.2 Description

The data file stores all the current day deliveries as shown in the Clearing Information window of BOPC.

1.10.3 Raw Data File

File Id: TPO10

File Type: comma separated valued (CSV) file

File Structure:
- Header Record

- Record Type ‘01’ <=== Delivery records
- Trailer Record
Header Record
Field Data Type Max Source/Description
Len
Record type Alphanumeric 2 ‘H’
File Id Alphanumeric 5 ‘TPO10’
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 Source/Description
Len
Record type Alphanumeric 2 Record type
01’
Delivery Account Alphanumeric 19 Account that is responsible for the
delivery
Market Alphanumeric 5 Market Code
Market Name Alphanumeric 32 Market Name
Series Name Alphanumeric 20 Series
Event ID Numeric 10 Event Id
Key Nbr Numeric 10 Key Nbr
Event Alphanumeric 32 Event that generates the delivery
Class Alphanumeric 32 Class that is used to label the delivery
Event Qty Numeric 10 The quantity relating to the event
Delivery Qty Numeric with 18 The quantity that is to be delivered
decimal places
Delivery Series Alphanumeric 20 The series to be delivered
Business Date Alphanumeric 8 The date on which the transaction
occurred in yyyymmdd format
Account Alphanumeric 19 Account that generates the event
Event Orig Numeric 10 Event Orig
Originator Type Alphanumeric 9 NORMAL or REVERSING

Al.1.10.1




Report Specification for Derivatives Products

Trailer Record

DCASS Clearing Reports and Data Files
1.10 TPO10 — Deliveries Details

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
1.10 TP010 — Deliveries Details

1.10.4 Example of HKCC (Raw data-TP010)

"H","TP010", "DCASS","20171205","20171205224000", "HKCC", 1
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"ABC", "ABC", "ABCZ7",100,1, "TRADE", "FEE 1",5,-50.00, "HKD", "20171205", "HK CGAl C",45, "NORMAL"

"ABC", "ABC", "ABCZ7",100,2, "TRADE", "FEE 4",5,-2.70, "HKD", "20171205", "HK CGAl C",45, "NORMAL"

"ABC", "ABC", "ABCZ7",1357, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00, "HKD","20171205", "HK CGAl C1",0, "NORMAL"
"ABC", "ABC", "ABCH8",1369, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAl C1",0, "NORMAL"
"ABC", "ABC", "ABCZ7", 547, 1, "MARK-TO-MARKET" , "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAL C1",0, "NORMAL"
"ABC", "ABC", "ABCH8", 549, 1, "MARK-TO-MARKET" , "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAL C1",0, "NORMAL"
ABC", "ABCZ7",1356,1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAl C1",0, "NORMAL"
"ABCD", "ABCD", "ABCDZ7", 101, 1, "TRADE", "FEE 1", 5,-50.00, "HKD","20171205", "HK CGAl C", 45, "NORMAL"

"ABCD", "ABCD", "ABCDZ7", 101, 2, "TRADE", "FEE 4",5,-2.70, "HKD","20171205", "HK CGAL C", 45, "NORMAL"

ABCD", "ABCDZ7",1355, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205

"HK CGAl C1",0, "NORMAL"

Cc1","ABCD","ABCD","ABCDZ7",546,1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205","HK CGAl C1",0, "NORMAL"
SINK", "ABCD", "ABCD", "ABCDH8", 1362, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205","HK CGAl SINK", O, "NORMAL"

SINK"

"ABCD", "ABCD", "ABCDM8", 1370, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205"

"HK CGAl SINK", O, "NORMAL"

C1l","ABCDE", "ABCDE", "ABCDEZ7",102,1, "TRADE", "FEE 1",5,-50.00, "HKD","20171205", "HK CGAl C", 45, "NORMAL"

1","ABCDE", "ABCDE", "ABCDEZ7",102,2, "TRADE", "FEE 4",5,-2.70,"HKD","20171205", "HK CGAl C",45, "NORMAL"

C1","ABCDE", "ABCDE", "ABCDEZ7", 1354, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205","HK CGAl C1", 0, "NORMAL"
C1","ABCDE", "ABCDE", "ABCDEZ7", 1345, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205","HK CGAl C1",0, "NORMAL"
C1","ABCDE", "ABCDE", "ABCDEZ7", 1346, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205","HK CGAl C1",0, "NORMAL"
C1","ABCDE", "ABCDE", "ABCDEM8", 1374, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205","HK CGAl C1", 0, "NORMAL"
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OPTIONS", "HSI25000L7W01",2,1, "TRADE", "FEE 4",10,-5.40, "HKD","20171205", "HK CGAl C",25, "NORMAL"

OPTIONS", "HSI25000L7W01", 2,2, "TRADE", "FEE 1",10,-100.00, "HKD", "20171205", "HK CGAl C",25, "NORMAL"
OPTIONS","HSI25000L7W01",10, 1, "MARK-TO-MARKET", "VARIATION MARGIN",10,390000.00,"HKD","20171205", "HK CGAl C",25, "NORMAL"
OPTIONS", "HSI25000L7W01",13, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAl C1",0, "NORMAL"
OPTIONS", "HSI25000L7W01",17,1, "ASSIGNMENT", "FEE 6",10,-100.00, "HKD", "20171205", "HK CGALl C1",0, "NORMAL"

OPTIONS", "HSI25000L7W01",17,2, "ASSIGNMENT", "SETTLEMENT", 10, -2138500.00, "HKD", "20171205", "HK CGALl C1",0, "NORMAL"
OPTIONS™, "HSI25600X7W01", 6,1, "TRADE", "FEE 1",5,-50.00, "HKD", "20171205", "HK CGAl C",29, "NORMAL"

OPTIONS", "HSI25600X7W01", 6,2, "TRADE", "FEE 4",5,-2.70, "HKD","20171205", "HK CGAl C",29, "NORMAL"

OPTIONS", "HSI25600X7W01",10, 1, "MARK-TO-MARKET", "VARIATION MARGIN",S5,25250.00,"HKD","20171205", "HK CGALl C",29, "NORMAL"
OPTIONS", "HSI25600X7W01",13, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAl C1",0, "NORMAL"
OPTIONS™, "HSI25800X7W01", 9,1, "TRADE", "FEE 1",5,-50.00, "HKD", "20171205", "HK CGAl C",32, "NORMAL"
"HSI25800X7WO01", 9,2, "TRADE"

"FEE 4",5,-2.70, "HKD","20171205", "HK CGAl C", 32, "NORMAL"

"HSI25800X7WO01", 15,1, "MARK-TO-MARKET" , "VARIATION MARGIN",5,-11500.00,"HKD","20171205", "HK CGAl C", 32, "NORMAL"
"HSI25800X7WO01",17,1, "MARK-TO-MARKET" , "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAl C1",0, "NORMAL"
"HSI27000X7WO1", 3,1, "TRADE", "FEE 1",3,-30.00, "HKD","20171205", "HK CGAl C",26, "NORMAL"
"HSI27000X7WO1", 3,2, "TRADE", "FEE 4",3,-1.62,"HKD","20171205", "HK CGAl C",26, "NORMAL"
"HSI27000X7WO1", 19,1, "MARK-TO-MARKET", "VARIATION MARGIN",3,11700.00,"HKD","20171205", "HK CGAl C",26, "NORMAL"
"HSI27000X7WO1", 24,1, "MARK-TO-MARKET" , "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAl C1",0, "NORMAL"
"HSI27000X7WO01",5,1, "TRADE", "FEE 1",2,-20.00, "HKD","20171205", "HK CGAl H",28, "NORMAL"

OPTIONS™, "HSI27000X7W01", 5,2, "TRADE", "FEE 4",2,-1.08,"HKD","20171205", "HK CGAl H",28, "NORMAL"

OPTIONS", "HSI27000X7W01", 21,1, "MARK-TO-MARKET", "VARIATION MARGIN",2,7800.00,"HKD","20171205", "HK CGAl H", 28, "NORMAL"
OPTIONS™, "HSI27000X7W01",23, 1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGAl H1", 0, "NORMAL"
OPTIONS™, "HSI23000L7W01", 5,1, "TRADE", "FEE 1",100,-1000.00, "HKD", "20171205", "HK CGAl C-ABCMM", 28, "NORMAL"

OPTIONS", "HSI23000L7W01", 5,2, "TRADE", "FEE 4",100,-54.00, "HKD", "20171205", "HK CGAl C-ABCMM",28, "NORMAL"

OPTIONS™, "HSI23000L7WO01", 7,1, "MARK-TO-MARKET", "VARIATION MARGIN",100,-3960000.00, "HKD","20171205", "HK CGAl C-ABCMM",28, "NORMAL"
OPTIONS","HSI23000L7WO01", 8,1, "MARK-TO-MARKET", "VARIATION MARGIN",0,0.00,"HKD","20171205", "HK CGALl C1",0, "NORMAL"
OPTIONS", "HSI23000L7W01",14,1, "EXERCISE", "SETTLEMENT", 100,31385000.00, "HKD", "20171205", "HK CGAl C1", 0, "NORMAL"
OPTIONS™, "HSI23000L7WO01", 14,2, "EXERCISE", "FEE 6",100,-1000.00, "HKD", "20171205", "HK CGALl C1",0, "NORMAL"

1.10.5 Example of SEOCH (Raw data-TP010)
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"20180307", "20180307190432", "SEOCH", 1
.00C8",8454,1, "TRADE", "SETTLEMENT", 22,171600.00, "HKD", "20180307", "HK CGAl A", 24530, "NORMAL"
.00C8",8454,2, "TRADE", "FEE 1",22,-22.00, "HKD","20180307", "HK CGAL A",24530, "NORMAL"

00C8", 8455, 1, "TRADE", "SETTLEMENT", 22, -171600.00, "HKD", "20180307", "HK CGAl A", 24531, "NORMAL"
00C8",8455,2, "TRADE", "FEE 1",22,-22.00, "HKD", "20180307", "HK CGAl A", 24531, "NORMAL"
00C8",8456,1, "TRADE", "SETTLEMENT", 8, 63680.00, "HKD", "20180307", "HK CGAl A",24532, "NORMAL"
00C8",8456,2, "TRADE", "FEE 1",8,-8.00, "HKD", "20180307", "HK CGAl A", 24532, "NORMAL"
00C8",8457,1, "TRADE", "SETTLEMENT", 8, -63680.00, "HKD", "20180307", "HK CGAl A",24533, "NORMAL"
00C8",8457,2, "TRADE", "FEE 1",8,-8.00, "HKD", "20180307", "HK CGAl A", 24533, "NORMAL"

.0008", 6226, 1, "TRADE", "FEE 1",50,-50.00, "HKD", "20180307", "HK CGAl A", 21852, "NORMAL"
.0008", 6226, 2, "TRADE", "SETTLEMENT", 50, 100000.00, "HKD", "20180307", "HK CGAl A", 21852, "NORMAL"
.0008",6227,1, "TRADE", "FEE 1",50,-50.00, "HKD","20180307", "HK CGAL A",21853, "NORMAL"

0008",6227,2, "TRADE", "SETTLEMENT", 50, -100000.00, "HKD", "20180307", "HK CGAl A", 21853, "NORMAL"
0008",6228,1, "TRADE", "FEE 1",3,-3.00, "HKD","20180307", "HK CGALl A", 21854, "NORMAL"
0008",6228,2, "TRADE", "SETTLEMENT", 3, 6360.00, "HKD", "20180307", "HK CGAl A",21854, "NORMAL"
0008",6229,1, "TRADE", "FEE 1",3,-3.00, "HKD", "20180307", "HK CGAL A", 21855, "NORMAL"
0008",6229,2, "TRADE", "SETTLEMENT", 3, -6360.00, "HKD", "20180307", "HK CGAl A",21855, "NORMAL"
00C8", 8452, 1, "TRADE", "SETTLEMENT", 100,2000.00, "HKD", "20180307", "HK CGAL A",24528, "NORMAL"
,8453,1, "SETTLEMENT", 100, -2000.00, "HKD", "20180307", "HK CGAl A", 24529, "NORMAL"
,6224,1, "FEE 1",100,-100.00,"HKD", "20180307", "HK CGAL A", 21850, "NORMAL"
,6224,2, "SETTLEMENT", 100, 480000.00, "HKD", "20180307", "HK CGAL A", 21850, "NORMAL"
,6225,1, "FEE 1",100,-100.00, "HKD", "20180307", "HK CGALl A", 21851, "NORMAL"

"TRADE",
"TRADE",
"TRADE",
"TRADE",

.0008", 6225, 2, "TRADE", "SETTLEMENT", 100, -480000.00, "HKD", "20180307", "HK CGAL A", 21851, "NORMAL"

.00C8", 8458, 1, "TRADE", "SETTLEMENT", 12, 30000.00, "HKD", "20180307", "HK CGAl A", 24534, "NORMAL"
.00C8", 8458, 2, "TRADE", "FEE 1",12,-6.00, "HKD", "20180307", "HK CGAL A", 24534, "NORMAL"

.00C8", 8459, 1, "TRADE", "SETTLEMENT", 12, -30000.00, "HKD", "20180307", "HK CGAL A", 24535, "NORMAL"
.00C8", 8459, 2, "TRADE", "FEE 1",12,-6.00, "HKD", "20180307", "HK CGALl A", 24535, "NORMAL"

.00C8", 8460, 1, "TRADE", "SETTLEMENT", 30, 83100.00, "HKD", "20180307", "HK CGAL A", 24536, "NORMAL"
.00C8", 8460, 2, "TRADE", "FEE 1",30,-15.00, "HKD", "20180307", "HK CGAL A",24536, "NORMAL"
00C8",8461,1, "TRADE", "SETTLEMENT", 30, -83100.00, "HKD", "20180307", "HK CGAl A", 24537, "NORMAL"
00C8",8461,2, "TRADE", "FEE 1", 30,-15.00, "HKD", "20180307", "HK CGAL A",24537, "NORMAL"

.00C8", 8444, 1, "TRADE", "SETTLEMENT", 22, 352000.00, "HKD", "20180307", "HK CGAL A", 24520, "NORMAL"
.00C8",8444,2, "TRADE", "FEE 1",22,-22.00, "HKD", "20180307", "HK CGAl A",24520, "NORMAL"

.00C8", 8445, 1, "TRADE", "SETTLEMENT", 22, -352000.00, "HKD", "20180307", "HK CGAL A", 24521, "NORMAL"
.00C8", 8445,2, "TRADE", "FEE 1",22,-22.00, "HKD", "20180307", "HK CGAl A", 24521, "NORMAL"
.00C8",8446,1, "TRADE", "SETTLEMENT", 50,817500.00, "HKD", "20180307", "HK CGAL A", 24522, "NORMAL"
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"ABCDE48.00C8", 8446,2, "TRADE", "FEE 1",50,-50.00, "HKD", "20180307", "HK CGAl A", 24522, "NORMAL"
"ABCDE48.00C8",8447,1, "TRADE", "SETTLEMENT", 50, -817500.00, "HKD", "20180307", "HK CGAl A", 24523, "NORMAL"
ABCDE48.00C8",8447,2, "TRADE", "FEE 1",50,-50.00, "HKD", "20180307", "HK CGAl A", 24523, "NORMAL"
"ABCDE80.00C8", 8448, 1, "TRADE", "SETTLEMENT", 28, 11200.00, "HKD", "20180307", "HK CGAL A", 24524, "NORMAL"
"ABCDE80.00C8", 8448, 2, "TRADE", "FEE 1",28,-28.00, "HKD", "20180307", "HK CGAl A", 24524, "NORMAL"
"ABCDE80.00C8",8449,1, "TRADE", "SETTLEMENT", 28, -11200.00, "HKD", "20180307", "HK CGAl A", 24525, "NORMAL"
"ABCDE80.00C8", 8449,2, "TRADE", "FEE 1",28,-28.00, "HKD", "20180307", "HK CGAl A", 24525, "NORMAL"
"ABCDE80.00C8", 8450, 1, "TRADE", "SETTLEMENT", 15, 6750.00, "HKD", "20180307", "HK CGAL A", 24526, "NORMAL"
"ABCDE80.00C8", 8450, 2, "TRADE", "FEE 1",15,-15.00, "HKD", "20180307", "HK CGAl A", 24526, "NORMAL"
"ABCDE80.00C8", 8451, 1, "TRADE", "SETTLEMENT", 15, -6750. 00, "HKD", "20180307", "HK CGAl A", 24527, "NORMAL"
"ABCDE80.00C8", 8451, 2, "TRADE", "FEE 1",15,-15.00, "HKD", "20180307", "HK CGAL A", 24527, "NORMAL"
"ABCDE48.0008", 6214, 1, "TRADE", "SETTLEMENT", 20,100.00, "HKD", "20180307", "HK CGAl A",21840, "NORMAL"
"ABCDE48.0008", 6215, 1, "TRADE", "SETTLEMENT", 20, -100.00, "HKD", "20180307", "HK CGAL A", 21841, "NORMAL"
"ABCDE48.0008", 6216, 1, "TRADE", "SETTLEMENT", 42,210.00, "HKD", "20180307", "HK CGAL A",21842, "NORMAL"
"ABCDE48.0008",6217,1, "TRADE", "SETTLEMENT", 42,-210.00, "HKD", "20180307", "HK CGAl A", 21843, "NORMAL"
"ABCDE80.0008", 6218, 1, "TRADE", "FEE 1",19,-19.00, "HKD", "20180307", "HK CGAl A", 21844, "NORMAL"
"ABCDE80.0008", 6218, 2, "TRADE", "SETTLEMENT", 19, 104500.00, "HKD", "20180307", "HK CGAL A", 21844, "NORMAL"
"ABCDE80.0008", 6219, 1, "TRADE", "FEE 1",19,-19.00, "HKD", "20180307", "HK CGAl A", 21845, "NORMAL"
"ABCDE80.0008", 6219, 2, "TRADE", "SETTLEMENT", 19, -104500.00, "HKD", "20180307", "HK CGAl A",21845, "NORMAL"
"ABCDE80.0008", 6220, 1, "TRADE", "FEE 1",10,-10.00, "HKD", "20180307", "HK CGAl A", 21846, "NORMAL"
"ABCDE80.0008", 6220, 2, "TRADE", "SETTLEMENT", 10, 60000.00, "HKD", "20180307", "HK CGAL A",21846, "NORMAL"
"ABCDE80.0008", 6221,1, "TRADE", "FEE 1",10,-10.00, "HKD", "20180307", "HK CGAl A", 21847, "NORMAL"
"ABCDE80.0008", 6221, 2, "TRADE", "SETTLEMENT", 10, -60000.00, "HKD", "20180307", "HK CGAL A", 21847, "NORMAL"
"ABCDE80.0008", 6222, 1, "TRADE", "FEE 1",22,-22.00, "HKD", "20180307", "HK CGAl A", 21848, "NORMAL"
"ABCDE80.0008", 6222, 2, "TRADE", "SETTLEMENT", 22, 165000.00, "HKD", "20180307", "HK CGAL A", 21848, "NORMAL"
"ABCDE80.0008", 6223, 1, "TRADE", "FEE 1",22,-22.00, "HKD", "20180307", "HK CGAl A", 21849, "NORMAL"
"ABCDE80.0008", 6223, 2, "TRADE", "SETTLEMENT", 22, -165000.00, "HKD", "20180307", "HK CGALl A",21849, "NORMAL"
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