Report Specification for Derivatives Products
DCASS Risk Management Reports and Data Files
2.5 RP006 — Series Prices

2.5 RPOO06 - Series Prices

2.5.1 Summary

Report ID RP006

Description This report list day-end settlement prices and implied volatility of each
series

Clearing House HKCC, SEOCH

Raw File Yes

Sorting Order

Clearing House, Market, Commaodity, Series (Underlying, Expiration date,
Instrument Group, Strike Price)

Page Break By Market, Commodity
2.5.2 Layout
+ 1 + 2 + 3 + 4 + 5 + 6 + 7 + 8 + 9 + 0 + 1 + 2 + 3
123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012345678901234567890123456789012
REPORTID HKEX — DCASS RUN DATE :  DDMMMYY
SERIES PRICES RUN TIME : HH:MM:SS
PAGE :
REPORT DATE : DDMMMYY
REPORT TIME : DAY END
CLEARINGHOUSE @ XXXXXXXXXX
MARKET o XXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX
COMMODITY o XXXXXX - XXXXXXXXXXXXXXXXXXXXXXXXXXXXXXXX CURRENCY : XXX
PREVIOUS
SETTLEMENT E [ENT DIFFERENCE
SERIES PRICE (1) PRI (n - (@)
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXXX XXXXXXXXXXXXX XXXXXXXXXXXXX
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXXX XXXXXXXXXXXXX XXXXXXXXXXXXX
XXXXXXXXXXXXXXXXXXXX XXXXXXXXXXXXX XXXXXXXXXXXXX XXXXXXXXXXXXX
sekEND OF REPORT:eiek
2.5.3 Field Description
Fields Description

Header Record

Report Date

Date to which the report details refer

Report Time Time to which the report details refer
Clearing House The clearing house code

Market Market code — Market name
Commodity Underlying code — Underlying name
Currency Denomination of monetary values
Details Record

Series Series name

Settlement Price (1)

Settlement price on report date

Previous Settlement Price (2)

Settlement price on previous business day

Difference (1) — (2)

Difference between settlement price of previous business day
and report date

Implied Volatility(%)

Implied volatility in percentage
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Report Specification for Derivatives Products
DCASS Risk Management Reports and Data Files
2.5 RP006 — Series Prices

2.5.4 Example for HKCC (REPORT-RP006)

RP006 HKEX — DCASS RUN DATE : 28MAROS
SERIES PRICES RUN TIME : 18:37:56
PAGE : 1
REPORT DATE ~ : 28MARO8
REPORT TIME ~ : DAY END
CLEARINGHOUSE  : HKCC
MARKET : COM - COMMODITY FUTURES
COMMODITY : GLD - GOLD CURRENCY : USD
PREVIOUS
SETTLEMENT SETTLEMENT DIFFERENCE TMPLIED
SERTES PRICE (1) PRICE (2) @ - @ VOLATILITY (%)
GLDJ8 988. 8 997. 4 8. 6-
GLDK8 1,008.5 998.9 9.6
GLDM8 999. 0 999. 0 0.0
RP006 HKEX — DCASS RUN DATE : 28MAROS
SERIES PRICES RUN TIME : 18:37:56
PAGE : 2
REPORT DATE ~ : 28MARO8
REPORT TIME ~ : DAY END
CLEARINGHOUSE : HKCC
MARKET : EF3 - 3-Y EXCHANGE FUND NOTES FUTURES
COMMODITY : EF3 - 3-YEAR EXCHANGE FUND NOTES CURRENCY : HKD
PREVIOUS
SETTLEMENT SETTLEMENT DIFFERENCE TMPLIED
SERTES PRICE (1) PRICE (2) @ - @ VOLATILITY (%)
EF3M8 109. 00 111.00 2.00-
EF3U8 108. 00 106. 00 2.00
EF378 107.33 108. 00 0. 67~
RP006 HKEX - DCASS RUN DATE : 28MAROS
SERIES PRICES RUN TIME : 18:37:56
PAGE : 3
REPORT DATE ~ : 28MARO8
REPORT TIME ~ : DAY END
CLEARINGHOUSE  : HKCC
MARKET : WKL - HST WEEKLY OPTIONS
COMMODITY : HSI - HANG SENG INDEX CURRENCY : HKD
PREVIOUS
SETTLEMENT SETTLEMENT DIFFERENCE TMPLIED
SERTES PRICE (1) PRICE (2) o - @ VOLATILITY (%)
HSIZ7W29 26, 455 26, 400 55
HS126000L7W29 620 447 173 46. 0021
HS127000L7W29 301 145 156 35. 9687
HS128000L7W29 196 92 104 26. 0201
HST29000L7W29 154 78 76 23. 9972
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Report Specification for Derivatives Products
DCASS Risk Management Reports and Data Files
2.5 RP006 — Series Prices
2.5.5 Example for SEOCH (REPORT-RP006)

RP006 HKEX — DCASS RUN DATE :  24JUNO3
SERIES PRICES RUN TIME : 17:29:16
PAGE : 1
REPORT DATE ~ : 020CT02
REPORT TIME ~ : DAY END
CLEARINGHOUSE  : SEOCH
MARKET : SOM - STOCK OPTIONS
COMMODITY : BEA - BANK OF EAST ASIA LIMITED CURRENCY : HKD
PREVIOUS
SETTLEMENT SETTLEMENT DIFFERENCE TMPLIED
SERTES PRICE (1) PRICE (2) o - @ VOLATILITY (%)
BEA12. 00J2 1.45 1.80 0. 35~ 40. 6480
BEA13. 00J2 0.75 1.03 0. 28~ 39. 9052
BEA14. 00J2 0.32 0. 50 0. 18- 39. 9137
BEA15. 00]2 0.11 0. 20 0. 09~ 39. 7150
BEA16. 00]2 0.03 0.07 0. 04~ 39. 3335
BEA17. 00J2 0.01 0.02 0.01- 41. 2707
BEA12. 00V2 0.13 0. 09 0. 04 39. 6604
BEA13. 00V2 0. 44 0.32 0.12 39. 8529
BEA14. 00V2 1.01 0.79 0.22 40. 0271
BEA15. 00V2 1.79 1.49 0. 30 39. 1883
RP006 HKEX — DCASS RUN DATE : 24JUNO3
SERIES PRICES RUN TIME : 17:29:16
PAGE : 2
REPORT DATE ~ : 020CT02
REPORT TIME ~ : DAY END
CLEARINGHOUSE ~: SEOCH
MARKET : SOM - STOCK OPTIONS
COMMODITY : ABCDE - ABCDE CURRENCY : HKD
PREVIOUS
SETTLEMENT SETTLEMENT DIFFERENCE TMPLIED
SERTES PRICE (1) PRICE (2) @ - @ VOLATILITY (%)
ABCDE12. 002 1.45 1.80 0. 35~ 40. 6480
ABCDE13. 00]2 0.75 1.03 0. 28~ 39. 9052
ABCDE14. 00]2 0.32 0. 50 0. 18- 39. 9137
ABCDE15. 00]2 0.11 0. 20 0. 09~ 39. 7150
ABCDE16. 00]2 0.03 0.07 0. 04~ 39. 3335
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Report Specification for Derivatives Products
DCASS Risk Management Reports and Data Files
2.5 RP006 — Series Prices

2.5.6 Raw Data File

One raw data file will be generated for each clearing house.

File Type: comma separated valued (CSV) file

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

Header Record

Field Data Type Max Description
Len
Record Type Alphanumeric 2 ‘H’
File Id Alphanumeric 5 RP006
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 Description
Len
Record Type Alphanumeric 2 ‘or
Series Alphanumeric 20 Name of series
Market Alphanumeric 5 Market code
Market Name Alphanumeric 32 Name of Market
Commodity Alphanumeric 6 Commodity
Commodity Name Alphanumeric 32 Commodity Name
Currency Code Alphanumeric 3 Currency Code
Settlement Price Numeric with 13 Settlement Price
decimal places
Previous Settlement Price Numeric with 13 Previous day settlement
decimal places price
Difference Numeric with 13 Settlement price
decimal places difference
[i.e., Settlement Price —
Previous Settlement
Price]
Implied volatility Numeric with 10 Implied volatility
decimal places
Trailer Record
Field Data Type Max Description
Len
Record Type Alphanumeric 2 ‘T
Number of Detail Records Numeric 18
End of File Alphanumeric 3 ‘EOF’
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Report Specification for Derivatives Products
DCASS Risk Management Reports and Data Files
2.5 RP006 — Series Prices

2.5.7 Example of HKCC (Raw data—RP006)

"H","RP006", "DCASS", "20080328","20080328183759" , "HKCC" , 01

"01","GLDJ8","COM","COMMODITY FUTURES","GLD","GOLD","USD",988.8,997.4,-8.6,

"01","GLDK8","COM","COMMODITY FUTURES","GLD","GOLD","USD",1008.5,998.9,9.6,

"01","GLDM8","COM", "COMMODITY FUTURES","GLD","GOLD","USD",999.0,999.0,0.0,

"01","EF3M8","EF3","3-Y EXCHANGE FUND NOTES FUTURES","EF3","3-YEAR EXCHANGE FUND NOTES","HKD",109.00,111.00,-2.00,
"01","EF3U8","EF3","3-Y EXCHANGE FUND NOTES FUTURES","EF3","3-YEAR EXCHANGE FUND NOTES","HKD",108.00,106.00,2.00,
"01","EF3Z8","EF3","3-Y EXCHANGE FUND NOTES FUTURES","EF3","3-YEAR EXCHANGE FUND NOTES","HKD",107.33,108.00,-0.67,
"01","HHIH8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",11357,11000,357,
"01","HHI9400C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",1957,1601,356,0.0000
"01","HHI9600C8" ,"HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",1757,1403,354,0.0000
"01","HHI9800C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",1558,1207,351,30.4889
"01","HHI10000C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",1360,1016,344,30.6324
"01","HHI10200C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",1166,834,332,31.5240
"01","HHI10400C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",976,663,313,31.2140
"01","HHI10600C8" ,"HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",795,509,286,31.1028
"01","HHI10800C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",628,376,252,31.1699
"01","HHI11000C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",478,266,212,31.0982
"01","HHI11200C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",349,180,169,30.9862
"01","HHI11400C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",245,116,129,31.0483
"01","HHI11600C8" ,"HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",163,71,92,30.9120
"01","HHI11800C8","HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",104,42,62,30.9294
"01","HHI12000C8" ,"HHI","H - SHARES FUTURES & OPTIONS","HHI","HANG SENG CHINA ENTERPRISES IDX.","HKD",63,23,40,30.9055
"01","HSIZ7W29","WK1","HST WEEKLY OPTIONS","HSI","HANG SENG INDEX","HKD",26455,26400,55,

"01","HSI26000L7W29", "WK1","HSI WEEKLY OPTIONS","HSI","HANG SENG INDEX","HKD",620,447,173,46.0021

"01","HSI27000L7W29" ,"WK1","HSI WEEKLY OPTIONS","HSI","HANG SENG INDEX","HKD",301,145,156,35.9687

"01","HSI28000L7W29", "WK1","HSI WEEKLY OPTIONS","HSI","HANG SENG INDEX","HKD",196,92,104,26.0201

"01","HSI29000L7W29", "WK1","HSI WEEKLY OPTIONS","HSI","HANG SENG INDEX","HKD",154,78,76,23.9972

QT”,IOSS,”EOF”

2.5.8 Example of SEOCH (Raw data—RP006)

"H","RP006" , "DCASS", "20040923", "20040923191117" ,"SEOCH" ,01

"01","ALCSP","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",4.68,,,
"01","ALC2.8014","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,304.5010
"01","ALC3.0014","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,329.2002
"01","ALC3.2014","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,351.8473
"01","ALC3.4014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,372.7537
"01","ALC3.6014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,392.1639
"01","ALC3.8014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,410.2735
"01","ALC4.0014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,427.2421
"01","ALC4.2014","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,443.2012
"01","ALC4.4014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,458.2610
"01","ALC4.6014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,472.5146
"01","ALC4.8014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,486.0412
"01","ALC5.0014","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,498.9093
"01","ALC5.5014","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,528.5676
"01","ALC2.80U4","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC3.00U4","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC3.20U4","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC3.40U4" ,"SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC3.60U4","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC3.80U4","SOM" ,"STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC4.00U4","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC4.20U4" ,"SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC4.40U4","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC4.60U4","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC4.80U4","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC5.00U4","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC5.50U4", "SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,0.0000
"01","ALC2.80J4","SOM", "STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,115.0130
"01","ALC3.00J4","SOM","STOCK OPTIONS","ALC","ALUMINUM CORP. OF CHINA LTD.","HKD",0.00,,,124.3501
"01","ABCDE12.00J2","SOM", "STOCK OPTIONS","ABCDE","ABCDE","HKD",0.00, ,,40.6480
"01","ABCDE13.00J2","SOM", "STOCK OPTIONS","ABCDE","ABCDE","HKD",0.00, ,,39.9052
"01","ABCDE14.00J2","SOM", "STOCK OPTIONS","ABCDE","ABCDE","HKD",0.00,,,39.9137
"01","ABCDE15.00J2","SOM", "STOCK OPTIONS","ABCDE","ABCDE","HKD",0.00, ,,39.7150
"01","ABCDE16.00J2","SOM", "STOCK OPTIONS","ABCDE","ABCDE","HKD",0.00,,,39.3335
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