Report Specification for VaR Platform— for Familiarisation Programme
VaR Platform Reports and Data Files
DWHO0305 — Series Price Report

|
Report Description

Latest updates are highlighted in orange

Series Price Report

Report ID . DWHO0305
Report Name . Series Price Report
Purpose . The report lists the instrument prices and exchange rates* for Hong Kong

market’s margin calculation.

Time Available : This report will be available 4 to 5 times on each business day

1) at around 11:45 a.m., after intra-day margin calculation process at around
11:00 a.m.

2) ataround 2:45 p.m., after intra-day margin calculation process at around 2:00
p.m., if applicable.

3) at around 3:45 p.m., after the margin estimation process at around 3:00 p.m.

4) at around 5:30 p.m., after the margin estimation process at around 4:45 p.m.

5) generated overnight, after the end of day margin calculation process,
available for retrieval on next business day.

***&&% During Familiarisation Programme, only report generated at day end will be available,
via RAP on next business day. *****

Frequency . 4 to 5 times daily per scheduled.

*Notices and Disclaimers

Copyright © 2021, Refinitiv Hong Kong Limited. All rights reserved. Refinitiv Hong Kong Limited entity and its affiliates are referred to below

as "Refinitiv".

The "Information Product" is any data or service provided by Refinitiv as contained in this report. Refinitiv or its third party providers
own and retain all rights, title and interest, including but not limited to copyright, trademarks, patents, database rights, trade secrets,
know-how, and all other intellectual property rights or forms of protection of similar nature or having equivalent effect, anywhere in the
world, in the Information Product and user is not granted any proprietary interest therein or thereto. The Information Product constitutes

confidential and trade secrets of Refinitiv or its third party providers. Display, performance, reproduction, distribution of, or creation of
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___________________________________________________________________________________________________________________|]
derivative works or improvements from Information Product in any form or manner is expressly prohibited, except to the extent expressly

permitted hereunder, or otherwise, with the prior written permission of Refinitiv.

User may use the Information Product for internal purposes only. For the purpose of the foregoing, use by an outsourced settlement agent
for the purpose of calculations for the benefit of a participant shall be deemed to be use for an internal purpose. User may copy, paste
and distribute internally only an insubstantial amount of the data contained in the Information Product provided that: (a) the distribution is
incidental to or supports user's business purpose; (b) the data is not distributed by user in connection with information vending or
commercial publishing (in any manner or format whatsoever), not reproduced through the press or mass media or on the Internet; and
(c) where practicable, clearly identifies Refinitiv or its third party providers as the source of the data. Data will be considered in
"insubstantial amount" if such amount (a) has no independent commercial value; or (b) could not be used by the recipient as a substitute

for any product or service (including any download service) provided by Refinitiv or a substantial part of it.

To the extent that the Information Product contains any third party data referred to in the General Restrictions/Notices page set forth

on https://www.refinitiv.com/en/policies/third-party-provider-terms, the terms set forth on such General Restrictions/Notices page shall

apply to user.

User acknowledges that access to certain elements of the Information Product may cease or may be made subject to certain conditions
by Refinitiv, by Hong Kong Exchanges and Clearing Limited or any of its affiliates (collectively the “HKEX Group”), or upon the
instructions of the third party provider of those elements. Upon natification for termination of use by the HKEX Group, all rights granted
hereunder shall immediately terminate and user shall cease to use the Information Product and shall delete or destroy all copies thereof

in its possession or control as soon as practicable.

NEITHER REFINITIV OR ITS THIRD PARTY PROVIDERS WARRANT THAT THE PROVISION OF THE INFORMATION PRODUCT
WILL BE UNINTERRUPTED, ERROR FREE, TIMELY, COMPLETE OR ACCURATE, NOR DO THEY MAKE ANY WARRANTIES AS
TO THE RESULTS TO BE OBTAINED FROM USE OF THE SAME. USE OF THE INFORMATION PRODUCT AND RELIANCE
THEREON IS AT USER'S SOLE RISK. NEITHER REFINITIV OR ITS THIRD PARTY PROVIDERS WILL IN ANY WAY BE LIABLE TO
USER OR ANY OTHER ENTITY OR PERSON FOR THEIR INABILITY TO USE THE INFORMATION PRODUCT, OR FOR ANY
INACCURACIES, ERRORS, OMISSIONS, DELAYS, COMPUTER VIRUS OR OTHER INFIRMITY OR CORRUPTION, DAMAGES,
CLAIMS, LIABILITIES OR LOSSES, REGARDLESS OF CAUSE, IN OR ARISING FROM THE USE OF THE INFORMATION
PRODUCT. THE INFORMATION PRODUCT IS PROVIDED ON AN "AS IS" BASIS AND WITHOUT WARRANTY OF ANY KIND. NO
WARRANTIES EITHER EXPRESSED OR IMPLIED, INCLUDING BUT NOT LIMITED TO ANY IMPLIED WARRANTY OF
MERCHANTABILITY, FITNESS FOR A PARTICULAR PURPOSE, TITLE, INFRINGEMENT OR OTHERWISE IS PROVIDED

HEREUNDER.

IN NO EVENT WILL REFINITIV OR ITS THIRD PARTY PROVIDERS BE LIABLE FOR ANY DAMAGES, INCLUDING WITHOUT
LIMITATION DIRECT OR INDIRECT, SPECIAL, INCIDENTAL, OR CONSEQUENTIAL DAMAGES, LOSSES OR EXPENSES ARISING
IN CONNECTION WITH INFORMATION PRODUCT EVEN IF REFINITIV, ITS THIRD PARTY PROVIDERS, THEIR
REPRESENTATIVES ARE ADVISED OF THE POSSIBILITY OF SUCH DAMAGES, LOSSES OR EXPENSES. FURTHER, REFINITIV

ORITS THIRD PARTY PROVIDERS SHALL NOT BE LIABLE IN ANY MANNER FOR REDISTRIBUTOR'S PRODUCTS OR SERVICES.
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|
Report Data File Layout

Two zip files, i.e. a control file and a data file, will be generated for DWHO0305 and available in RAP
for retrieval. After unzip, the files are in CSV format with comma (,) as separator. Alphanumeric
values are not enclosed by double quotation mark () unless they contain comma (,), the separator.
(A) Control file:

File Name : DWH0305 COMMON_ALL ALL_yyyymmddhhmmss.cntl.zip (compressed format)

Content : Two control records

Field Description:
# Data item Data size Remarks

Control Record 1

(R1) Key X(2) 00 for Header record

(R2) File Date 9(8) File generation date formatted as “YYYYMMDD”

(R3) Business Date 9(8) Date of series price information formatted as
“YYYYMMDD”

(R4) ReportID X(7) DWHO0305

(R5) File Sequence 9(8) HKEX internal file sequence number formatted as

Number ‘nnnnnnnn’. e.g. 00000000. For HKEX internal use

only

Control Record 2
(R1) Key X(2) 09 for Trailer record
(R2) Record Count 9(15) Number of records in the data file, including header,

formatted as ‘nnnnnnnnnnnnnnn’
e.g. 000000000022411 is 22,411 records
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(B) Data File:

File Name :

Content

DWHO0305_COMMON_ALL_ALL_yyyymmddhhmmss.csv.zip (compressed format)

Contain at least 5 records. The first record is the header record which provides the

report ID and report name. The second record is the generation date and time of the

report.

report generation batch. The fifth record provides field names in the data file.

The third record is the business date of the report. The fourth record is the

The rest

of the records provide instrument prices and the exchange rates for Hong Kong market.

Field Description:

#

(R1)

(R2)

(R3)
(R4)

(R5)
(R6)

(R7)

(R8)

Feb 2022

Data item

Report ID & Report

Name

Report Date
Time
Business Date
Batch

Batch
IDM

Create Time

Business Date

&

Data size Remarks
X(27) DWHO0305 Series Price Report
X(30) File generation date and time formatted as “MONTH
DD, YYYY @ HH:MM:SS”
X(10) Business date of the report being generated
X(7) The batch indisctaing when the instrument prices and
exchange rates being captured
- IDM1100
- IDM1400
- IDM1500
- 1645HK
- EOD
9(19) The batch ID of the snapshot of the series prices
X(2) ID to identify when the report is generated
“2” — end of day
“3” — intra-day
X(17) File generation date and time formatted as
“YYYYMMDD HH:MM:SS”
9(8) Business date of the report being generated

formatted as “YYYYMMDD”
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# Data item Data size Remarks
(R9) Instrument Code/ X(32) Three types of instrument code:
Exchange Rate 1) Currencies

a. currencies of the exchange rates (e.g.
CNYHKD, being CNY to be converted into
HKD)
2) CCASS stock code
a. stock code (e.g. 1) without prefix
3) Instrument code of marginable position due to
Corporate Actions:
a. Stock Dividend: stock code with prefix “DSP”
(e.g. DSP1033)
b. Rights issue/open offer: stock code with
prefix “SRI” (e.g. SRI5)

(R10) Market X(4) HKMK — Hong Kong Market
Blank for Exchange Rates
(R11) Exchange X(2) HK — Hong Kong

(R12) Instrument Price 9(13)vo(4) Marginable price of the instrument (R9) for margin
calculation:
1) Currencies, the exchange rate
2) CCASS stock, the stock price
3) Instrument code of marginable position due to
Corporate Actions, the marginable price
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Disclaimer:

1.

The information contained in this document is for familiarisation purposes only and should not be
used in any commercial context or form including reliance of such information for any purpose.

Nothing in this document constitutes an offer, solicitation, invitation or recommendation to buy or
sell any securities, futures contracts or other products or to provide any investment advice or
service of any kind. This document is not directed at, and is not intended for distribution to or
use by, any person or entity in any jurisdiction or country where such distribution or use would be
contrary to law or regulation or which would subject Hong Kong Exchanges and Clearing Limited,
The Stock Exchange of Hong Kong Limited, Hong Kong Futures Exchange Limited, HKEXx
Information Services Limited (together, the “Entities”, each an “Entity”), or any of their affiliates or
any of the companies that they operate, to any registration requirement within such jurisdiction
or country. Nothing in this document may be regarded as creating any obligation on the part of
any of the Entities.

Although the information contained in this document is obtained or compiled from sources
believed to be reliable, none of the Entities guarantees the accuracy, validity, timeliness or
completeness of the information or data for any particular purpose. None of the Entities and the
companies that they operate shall accept any responsibility for, or be liable for, errors, omissions
or other inaccuracies in the information or for the consequences thereof. The information set out
in this document is provided on an “as is” and “as available” basis and may be amended or
changed. It is not a substitute for professional advice which takes account of your specific
circumstances and nothing in this document constitutes legal advice. None of the Entities shall
be responsible or liable for any loss or damage, directly or indirectly, arising from the use of or
reliance upon any information provided in this document.
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|
Sample Control and Data Files

Control File for Data File: DWH0305_COMMON_ALL_ ALL 20210408162952.cntl

[=] DWHO0305_COMMON_ALL_ALL_20210408162352 crtl E3

1 PO,20210403,20201214,DWH0305,DDGGDDDG
09,000000000022411

Data File: DWH0305_COMMON_ALL_ALL_20210408162952.csv

[=| DWH0305_COMMON_ALL_ALL_20210408162952 csv E3 |

1 , "DWHO305S
2 Seriez Price Report™,,,,.,"April 08, 2021 @ le:29:52 ",,
3 Business Date: ,14/12/2020,,Batch: ,ECD,,,,,
4 Batch,IDM,Create Time,Business Date ,Instrument Code/Exchange Rate,Market,Exchange, Instrument Price,,
5 25,2,20210408 04:29:58,20201214, CNYUSD, ,HK, 6.540%8, ,
& 25,2,20210408 04:29:58,20201214, HKDUSD, ,HE, 7.7515,,
7 25,2,20210408 04:29:58,20201214, JPYUSD, ,HK,103.6600,,
8 25,2,20210408 04:2%9:58,20201214,U5DAUD, ,HE,0.7570,,
% 25,2,20210408 04:29:58,20201214,USDCAD, ,HK,0.7854, ,
10 25,2,20210408 04:29:58,20201214,USDEUR, ,HEK,1.2157,,
11 25,2,20210408 04:29:58,20201214,USDGEP, ,HK,1.341%6,,
12 25,2,20210408 04:29:58,20201214,USDHED, ,HK,0.12%0,,
13 25,2,20210408 04:29:58,20201214,U5DNZD, ,HE,0.7112,,
14 25,2,20210408 04:29:58,20201214,1,HEMK, HK, 55.0500,,
15 25,2,20210408 04:29:58,20201214, 2, HEMK, HE, 70.8500, ,
le 25,2,20210408 04:29:58,20201214, 3, HEMK, HE, 11.7200,,
17 25,2,20210408 04:29:58,20201214, 4, HKMK, HK, 19.3800, ,
18 25,2,20210408 04:29:58,20201214, 5, HKMK, HK, 41.3500,,
19 25,2,20210408 04:29:58,20201214, 6, HEMK, HE, 40.9000, ,
20 25,2,20210408 04:29:58,20201214,7,HKMK, HK, 0.1040,,
21 25,2,20210408 04:29:58,20201214, 8, HFMK, HE, 4.8200,,
22 25,2,20210408 04:29:58,20201214, 5, H¥EMK, HK, 0.0610,,
2 25,2,20210408 04:29:58,20201214, 10, HEMK, H¥, 15.2400,,
z 25,2,20210408 04:29:58,20201214, 11, HKMK, HK, 136. 9000, ,
25 25,2,20210408 04:29:58,20201214,12, HEMK, HK, 31.1500,,
Ze 25,2,20210408 04:29:58,20201214, 14, HEMK, HE, 29.7000,,
27 25,2,20210408 04:29:58,20201214, 15, HEMK, HE, 0.8%00, ,
28 25,2,20210408 04:29:58,20201214, 16, HEMK, HE, 105. 3000, ,
29 25,2,20210408 04:29:58,20201214, 17, HEMK, HK, 37.0000,,
0 25,2,20210408 04:29:58,20201214, 18, HKMK, HE, 0.4200,,
1 25,2,20210408 04:29:58,20201214, 19, HEMK, HE, 44.9000,,
25,2,20210408 04:29:58,20201214, 20, HEMK, HE, 61.3000,,
3 25,2,20210408 04:29:58,20201214, 21, HEMK, H¥, 0. 0810, ,
4 25,2,20210408 04:29:58,20201214, 22, HKMK, HK,0.1250,,
%5 25,2,20210408 04:29:58,20201214, 23, HEME, HK, 17.0200,,
i 25,2,20210408 04:29:58,20201214, 24, HEMK, HE, 0.0710, ,
i 25,2,20210408 04:29:58,20201214, 25, HEMK, HE, 9. 6000, ,
8 25,2,20210408 04:29:58,20201214, 26, HEMK, H, 95.2000,,
9 25,2,20210408 04:29:58,20201214,27, HKMK, HK, 60. 6500, ,
40 25,2,20210408 04:29:58,20201214,28, HEMK, HE, 4. €500, ,
41 25,2,20210408 04:29:58,20201214, 29, HEMK, HE, 14.€000,,
42 25,2,20210408 04:29:58,20201214, 30, HEMK, HE, 0.3450,,
H 25,2,20210408 04:29:58,20201214, 31, HKMK, HK, 0. 4850, ,
44 25,2,20210408 04:29:58,20201214, 32, HEMK,HK, 13.8000,,
45 25,2,20210408 04:29:58,20201214, 33, HEMK, HE, 0. 8000, ,
46 25,2,20210408 04:29%9:58,20201214, 34, HEMK, HE, 7.5300,,
47 25,2,20210408 04:29:58,20201214, 35, HEMK, HE, 2. 7300, ,
4% 25,2,20210408 04:29:58,20201214, 36, HEMK, HK,0.1300,,
49  25,2,20210408 04:29:58,20201214, 37, HEMK,HK,0.1330,,
50 25,2,20210408 04:29:58,20201214, 38, HEMK, HE, 2. 9000, ,
51 25,2,20210408 04:29%:58,20201214, 39, HEMK, HE, 0.0580,,
52 25,2,20210408 04:29:58,20201214, 40, HEMK, H¥, 0. 6000, ,
25,2,20210408 04:29:58,20201214, 41, HKMK, HK, 20.4000, ,
54 25,2,20210408 04:29:58,20201214, 42, HEMK, HK,0.5700, ,
55 25,2,20210408 04:29:58,20201214, 43, HEMK, HE, 0. 8100, ,
56 25,2,20210408 04:29%9:58,20201214, 45, HFMK, HE, 7.1800, ,
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Excel view:
A
1

2 |Business Date:
3 |Batch

]
AR R R R R R R R R R ERERERREREER
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B
DWHO0305

Series Price Report
14/12/2020

IDM

Create Time
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58
2 20210408 04:29:58

2 INT1NANG NAIOE0

Batch: EOD
Business Date Instrument Code/Exchange Rate Market Exchange Instrument Price

20201214 CNYUSD
20201214 HKDUSD
20201214 JPYUSD
20201214 USDAUD
20201214 USDCAD
20201214 USDEUR
20201214 USDGBEP
20201214 USDHKD
20201214 USDNZD
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214
20201214

ANINTI1A
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1 HKMK
2 HKMK
3 HKMK
4 HKMK
5 HKMK
6 HKMK
7 HKMK
8 HKMK
9 HKMK
10 HKMK
11 HEMK
12 HKMK
14 HKMK
15 HKMK
16 HKMK
17 HKMK
18 HKMK
19 HKMK
20 HKMK
21 HKMK
22 HKMK
23 HKMK
24 HKMK
25 HKMK
26 HKMK

AT UrRAY

HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK
HK

uv

April 08, 2021 @ 16:29:52

6.5408
7.7515
103.66
0.757
0.7854
1.2157
1.3416
0.129
0.7112
55.05
70.85
11.72
13.38
41.35
40.9
0.104
4.82
0.061
19.24
136.9
31.15
29.7
0.89
105.3
37
0.42
44.9
61.3
0.081
0.125
17.02
0.071
9.6
99.2
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