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Ref: MDD/13/685  

 

To: Derivatives Market Data Vendors and End Users (Collectively “IVs”) 

 

 

Dear Sirs, 

 

Turnover Reset for After-Hour Futures Trading 

 

Our notice of 15 February 2013 (ref: MDD/13/345) regarding the rollout of After-Hour 

Futures Trading (“AHFT”) on 8 April 2013 refers please. 

 

We would like to clarify that upon the launch of AHFT on 8 April 2013, the turnover of 

Mini H-shares Index (MCH) Futures will be reset to zero in the trading system before the 

next-day session (or the T+1 session) starts at 17:00.  Consequentially, PRS and PRS 

Plus will also disseminate the zero turnover as reset in the trading system.  IVs requiring 

the provision of the MCH Futures turnover for the T session are recommended to review 

their applications and make adjustment to accommodate the turnover reset as needed.  

For the avoidance of doubt, we would like to restate that only Hang Seng Index (HSI) 

Futures and H-shares Index (HHI) Futures will be introduced for AHFT on 8 April 2013. 

 

Should you have any queries, please feel free to contact our Vendor Support Team at (852) 

2211 6558 or send your questions via email to IVSupport@hkex.com.hk. 

 

 

Yours sincerely, 

 

 

 

 

Karen Lam 

Assistant Vice President 

Vendor Support & Data Management, Market Data 

Global Markets Division 


