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Hong Kong Exchanges and Clearing Limited is a recognized exchange controller under the Securities and Futures Ordinance which is
the controller of The Stock Exchange of Hong Kong Limited, Hong Kong Futures Exchange Limited, Hong Kong Securities Clearing
Company Limited, The SEHK Options Clearing House Limited, HKFE Clearing Corporation Limited and OTC Clearing Hong Kong
Limited.

B CIRCULAR

Subiject: Practice Session for HKATS Contingency Arrangement
Enquiry: HKATS Hotline ? 2211-6360

With reference to the circular dated 19 February 2020 (Ref: MO/DT/034/20), Hong Kong Exchanges
and Clearing Limited (“HKEX”) is scheduling an optional Practice Session on 23 May 2020

(Saturday) for the simulation of The Hong Kong Futures Automated Trading System (“HKATS”)

contingency arrangement.

The Practice Session will allow Exchange Participants (“EPs”) to familiarize themselves with the
situation where an unrecoverable issue occurs in specific matching engine partition(s), HKEX will
suspend trading for the associated products in the concerned matching engine partition(s) while the
trading of products in the remaining matching engine partitions will continue. Detailed product
allocation to the respective matching engine partitions are listed in Appendix A. Order transactions
submitted to the suspended matching engine partition(s) will be rejected with the status code

“-420021” in the same way as orders are rejected when the markets are closed.

For better communication on the related activities, EPs who plan to join the optional practice session

are required to provide their designated contact details by filling in the online form on or before 14

May 2020.

For any enquiries, please contact the HKATS Hotline at 2211 6360.

1 All calls to the HKATS hotline would be recorded. Please refer to the following link for HKEX privacy policy
statement: http://www.hkex.com.hk/eng/global/privacy policy.htm
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Allocation of Derivatives Markets Products per Matching Engine:

Appendix A

Matching
Engine Product Market Code
Partition

CES CHINA 120 INDEX FUTURES 1

1 STOCK FUTURES 2
STOCK OPTIONS 20

2 MINI-HANG SENG FUTURES & OPTIONS 16
DIVIDEND FUTURES 27
HANG SENG FUTURES & OPTIONS 34
FLEXIBLE HANG SENG INDEX OPTIONS 35
FLEXIBLE HSCEI OPTIONS 37
MINI-HSCEI FUTURES & OPTIONS 38
HSCEI FUTURES & OPTIONS 38
WEEKLY HANG SENG INDEX OPTIONS 39

3 HSI VOLATILITY INDEX FUTURES 51
SECTOR INDEX FUTURES 60
HSI & HSCEI TRI FUTURES 86
WEEKLY HSCEI OPTIONS 87
BRAZIL INDEX FUTURES 93
SOUTH AFRICA INDEX FUTURES 99
RUSSIA INDEX FUTURES 102
MSCI AXJ NTR INDEX FUTURES 108
HIBOR FUTURES - ONE MONTH 24
HIBOR FUTURES - THREE MONTH 24
RMB CURRENCY FUTURES & OPTIONS 70
CNH GOLD FUTURES 115
USD GOLD FUTURES 116
IRON ORE FUTURES - MONTHLY 118

4 IRON ORE FUTURES - QUARTERLY 118
USD LONDON METAL MINI FUTURES 118
CNH LONDON METAL MINI FUTURES 120
CASH-SETTLED RMB CURRENCY 122
FUTURES
CASH-SETTLED USD CURRENCY 125
FUTURES




