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FY2016 results are presented for illustrative purpose.




Disclaimer

The information contained in this document is for general informational purposes only and does not constitute an offer, solicitation,
invitation or recommendation to subscribe for or purchase any securities, or other products or to provide any investment advice or service
of any kind. This document is solely intended for distribution to and use by professional investors. 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 (“HKEX”) to any registration
requirement within such jurisdiction or country.

This document contains forward-looking statements which are based on the current expectations, estimates, projections, beliefs and
assumptions of HKEX about the businesses and the markets in which it and its subsidiaries operate. These forward-looking statements
are not guarantees of future performance and are subject to market risk, uncertainties and factors beyond the control of HKEX. Therefore,
actual outcomes and returns may differ materially from the assumptions made and the statements contained in this document.

Where this document refers to Shanghai-Hong Kong Stock Connect and/or Shenzhen-Hong Kong Stock Connect (together, the “Stock
Connect” programs), please note that currently, access to northbound trading is only available to intermediaries licensed or regulated in
Hong Kong; southbound trading is only available to intermediaries licensed or regulated in Mainland China. Direct access to the Stock
Connect is not available outside Hong Kong and Mainland China.

Although the information contained in this document is obtained or compiled from sources believed to be reliable, HKEX does not
guarantee the accuracy, validity, timeliness or completeness of the information or data for any particular purpose, and shall not 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. HKEX shall not 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.




Content

Trading fees and trading tariff

2 Stock Exchange listing fees Page 11

3 Clearing and settlement fees Page 15

Depository, custody and nominee services fees, Market data fees,
and Other revenue Page 18

5 Appendices Page 19

6 Glossary Page 41

X



Trading Fees and Trading Tariff

Cash Market @

Derivatives Market Commodities Market

Trading fees Trading tariff

1 1
1 1
1 1
1 1
1 1
-37% - 26% +21% ; -12% ; -19%
1 1
($ million) ! !
1 1
A . |Futures : :
vg daily | & | 1 5 469
ADT | $105.6bn | -37% | $66.9bn no. of 1,440k | -25% 1,081k I0ptions 394k +18% 464k | ADV 670k -8% 619k | !
trades : ADV : :
1

I Stock : :
1Options 374k -20% 298k | '

A ; : 4,428
: | :
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
2,658 ' ! !
1 1 1
1 1 1
1 1 1
1 1 1
1 1 1
: | :
1,662 ! ! !
! ! 1,404 !
: 1,275 : 1,230 |
: 1,052 ! !
| | |
1 1 1
i | i
355 261 | | |
| | |
1 1 1
| : |

2015 2016 2015 2016 ! 2015 2016 ! 2015 2016 ! 2015 2016

Notes: 4
(1) For Stock Exchange trades (including DWs and CBBCs), excluding stock options
(2) FY2016 results are presented for illustrative purpose. Please refer to Glossary for abbreviations.



Trading Fees and Trading Tariff — Cash Market

Trading Fees Trading Tariff

2016: $i1,662m 2016: $261m
A

All products including ETF Fee Discount New Funds raised Stock Connect All products Stock Connect (SB) Total Trading Fees and
Equities, DWs, (NB + SB) (excluding SB) Trading Tariff
CBBCs and ETFs
(excluding SB)

ADT(SB®) x
ADT of ETFs x Funds raised” x 0.005%
ADT x TDS(HK) Bl 5 0059 x 2 sides [l 0.005% x 2 sides ll x TDs(SB®) /2

(excluding ADT(SB®)/2
x TDs(SB)) x TDs(HK) +

x 0.005%
X 2 sides

Average daily no.

of trades ;

X TDs(HK) Average daily no.
L (excluding average daily of trades(SB(l)) X
x % eligible for " For subscription, ADT(NB®) x

no. of trades(SB®) HK$0.5 x

x TDs(SB®)/2) TDS(SB(l)) /2
X HK$0.5

X 2 sides

. offer for sale, offer for
c 0
exemption placing and premium 0.00487%

(~50%*) for DWs and CBBCs x TDs(NB®)
X 40%

Notes: 5
(1) ADT (buy + sell trades) for respective SH-Connect and SZ-Connect
(2) FY2016 results are presented for illustrative purpose. Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to
time.
* 9% of ETF eligible for exemption may be different for different periods



Trading Fees and Trading Tariff — Cash Market

Revenue Analysis

Fee Type Calculation basis Useful links Remarks

Trading Fees HKEX Monthly Market Highlights [Appendix 1A]
http://www.hkex.com.hk/eng/stat/statrpt/mkthl/mark

(All products including Equities, ADT x TDs(HK) (excluding highlight.htm (the_ke_y revenue drivers circled under

DWs, CBBCs and ETFs) ADT(SB®)/2 x TDs(SB®)) x 0.005% x “Year-to-date Statistics” section) N/A

(excluding SB) 2 sides Stock Connect (Monthly Statistics) [Appendix 1C
http://www.hkex.com.hk/eng/csm/chinaconndstat m
onthly.htm

ETF Market Perspective [Appendix 1D
http://www.hkex.com.hk/eng/prod/secprod/etf/ETEM % of ETF eligible for exemption

ADT of ETFs x 0.005% x 2 sides x

Less: ETF fee discount TDs(HK) x % eligible for exemption arketPerspective.htm (the YTD ADT can be may be different for different
0 €llg P calculated from the monthly ADT shown in the periods
graph)

Funds raised by type — current data [Appendix 1B
http://www.hkex.com.hk/eng/stat/smstat/Documents

/fun_type e.pdf (Main Board) Applicable only to offer for
New funds raised Funds raised x 0.005% x 2 sides http://www.hkgem.com/statistics/msl/e _amounts.pd subscrlptlon, offer fo.r sale, offer
f (GEM) for placing and premium for

Funds raised by type — historical data [Appendix 1B DWs and CBBCs
http://www.hkex.com.hk/eng/stat/statrpt/factbook/fa

ctbook.htm
ADT(SB®) x 0.005% x TDs(SB®) /2 + Stock Connect (Monthly Statistics) [Appendix 1C N/A
Stock Connect ADT(NB®) x 0.00487% x TDs(NB®) x http://www.hkex.com.hk/eng/csm/chinaconndstat m
40% onthly.htm

Notes: 6
(1) ADT (buy + sell trades) for respective SH-Connect and SZ-Connect
(2) Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.


http://www.hkex.com.hk/eng/stat/statrpt/mkthl/markhighlight.htm
http://www.hkex.com.hk/eng/stat/statrpt/mkthl/markhighlight.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/prod/secprod/etf/ETFMarketPerspective.htm
http://www.hkex.com.hk/eng/prod/secprod/etf/ETFMarketPerspective.htm
http://www.hkex.com.hk/eng/stat/smstat/Documents/fun_type_e.pdf
http://www.hkex.com.hk/eng/stat/smstat/Documents/fun_type_e.pdf
http://www.hkgem.com/statistics/ms1/e_amounts.pdf
http://www.hkgem.com/statistics/ms1/e_amounts.pdf
http://www.hkex.com.hk/eng/stat/statrpt/factbook/factbook.htm
http://www.hkex.com.hk/eng/stat/statrpt/factbook/factbook.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm

Trading Fees and Trading Tariff — Cash Market

Revenue Analysis

Fee Type Calculation basis Useful links Remarks

Trading Tariff HKEX Monthly Market Highlights [Appendix 1A
http://www.hkex.com.hk/eng/stat/statrpt/mkthl/mark

highlight.htm (the key revenue drivers circled under

) Average daily no. of trades X TDs(HK)
All Products (excluding Stock

excluding Average daily no. of « etine? . N/A
Connect) Erades(SBg(U) « TI:?s(SB (13)’/2) Year-to-date Statistics” section)
x HK$0.5 x 2 sides Stock Connect (Monthly Statistics) [Appendix 1C
‘ http://www.hkex.com.hk/eng/csm/chinaconndstat m
onthly.htm
) Stock Connect (Monthly Statistics) [Appendix 1C
@
tock Connect ttp://www.hkex.com.hk/eng/csm/chinaconndstat m
Stock C ﬁgg%ex‘fgé’(ggklﬁ’)f/t;adeS(SB R http:/iwww.hk hk/eng/csmichi d b
' onthly.htm
Notes: 7

(1) ADT (buy + sell trades) for respective SH-Connect and SZ-Connect
(2) Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.
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Trading Fees and Trading Tariff — Derivatives Market

-

Mini HHI
Futures
8%
Mini HSI
Futures

10%

2015 Average daily
no. of contracts

Others
2%

HSI
Futures
and
HHI Options

Futures A

and
Options
50%

Futures and Options traded on HKFE

2016 Average daily
no. of contracts

Others
3%

Mini HHI
Futures
4%

Mini HSI
Futures HSI

11% Futures
and

||- HHI Opti;)ns
Futures 36%

and

Options
46%

~

Standard fee
per contract

HSI Futures and
Options

HHI Futures and

Options

Mini HSI Futures

Mini HHI Futures

N

2015 Average daily
no. of contracts

Stock Options

2016 Average daily
no. of contracts

AN

Standard fee
per contract

Tier 1
(Nominal value > $25K)

Tier 2
($10K < Nominal value £ $25K)

N
X

% of Trades conducted by

Non-market Market
markers markers
(standard (discounted
fee rates)

fee rates)

* Market maker trades are
eligible for reduced fees

* Clawbacks of discount in
case they do not fulfil their
market-making obligations

* Proportion of market maker
trades and non-market
maker trades may change

&

TDs(HK)

®

Tier 3 $05
(Nominal value < $10K) ' 2 S | d es
Note: FY2016 results are presented for illustrative purpose. Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time 8

to time.



Trading Fees and Trading Tariff — Derivatives Market

Revenue Analysis

Fee Type Calculation basis

ADV of different futures and options x
unit price x 2 sides x TDs(HK)

+
Adjustment for market maker
discount

Futures and Options traded on
HKFE

ADV of different stock options x unit
price x 2 sides x TDs(HK)

Stock Options +
Adjustment for market maker
discount

Useful links

Derivatives Market Highlights [Appendix 2A
http://www.hkex.com.hk/eng/stat/dmstat/marksum/in
dex MH period.htm

Fees table [Appendix 2B

http://www.hkex.com.hk/eng/rulesreg/traderules/hkf
e/documents/fe-app-b.pdf

Trading of Stock Options by Class [Appendix 2C
http://www.hkex.com.hk/eng/stat/dmstat/marksum/in

dex MH period.htm

Options Class List [Appendix 2D

https://www.hkex.com.hk/eng/prod/drprod/so/classli
st_so.htm

Fees table [Appendix 2B

http://www.hkex.com.hk/eng/rulesreg/traderules/otp/
documents/appendix.pdf

Remarks

Trades conducted by market
makers are eligible for
reduced fees

Percentage of transactions
conducted by market makers
and non-market makers may
be different for different
periods

Clawbacks may be collected
from market markers in case
they do not fulfil their
market-making obligations
during the period

Trades conducted by market
makers are eligible for
reduced fees

Percentage of transactions
conducted by market makers
and non-market makers may
be different for different
periods

Clawbacks may be collected
from market markers in case
they do not fulfil their
market-making obligations
during the period

Note: Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.
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http://www.hkex.com.hk/eng/rulesreg/traderules/hkfe/documents/fe-app-b.pdf
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Trading Fees and Trading Tariff — Commodities Market

Revenue Analysis

Fee Type Calculation basis Useful links

Monthly trading volumes [Appendix 3A
https://www.Ime.com/metals/reports/monthly-
ADV of metals contracts x unit price x volumes/monthly/
2 sides x TDs(LME)

Base metals futures and
options contracts traded

on the LME Fees table [Appendix 3A

https://www.lme.com/en-gb/trading/fees/

Remarks

Different unit prices for different
trade types (e.g. exchange
trades, client trades etc.), but
proportion of trades charged at
US$0.65 and US$0.25 per
contract are not publicly
disclosed

A fee cap was introduced for
position transfer from 1
September 2016

Certain incentives were offered
to members to attract trading
(e.g. new market participants
rebates, liquidity and market
making rebates etc.)

Note: Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.
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https://www.lme.com/metals/reports/monthly-volumes/monthly/
https://www.lme.com/metals/reports/monthly-volumes/monthly/
https://www.lme.com/metals/reports/monthly-volumes/monthly/
https://www.lme.com/en-gb/trading/fees/
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Stock Exchange Listing Fees

Initial and subsequent issue listing fees

Annual listing fees . Total®
Listed companies CBBCs and DWs !
1
1
+ 9% +11% -22% ! -2%
1
($ million) !
1
1
Avg no. of No. of newly No. of new :
listed co. 1,590 +5% 1,676 listed co. 104 -22% 81 Heted DWy 6,336 | -23% 4,875 h
(Main Board) (Main Board) Isted DWVs !
Avg no. of No. of newly No. of newly :
listed co. 213 +12% 239 listed co. 34 +32% 45 listed 11,213 | -21% 8,896 '
(GEM) (GEM) CBBCs |
1
Affected by no. of forfeitures and .
withdrawn IPO applications i 1!114 1,092
1
1
1
1
1
1
1
1
1
|
1
646 :
590 |
1
|
1
410 '
1
321 :
1
1
|
1
105 117 :
] '
1
1
|
2015 2016 2015 2016 2015 2016 : 2015 2016
Notes: 11

(1) Total includes annual listing fees, initial and subsequent issue listing fees, and other miscellaneous listing fees of $8 million (2015: $9 million) which are not shown in the graph above.
(2) Average number of listed companies represents the average number of listed companies at month end.
(3) FY 2016 results are presented for illustrative purpose. Please refer to Glossary for abbreviations.



Annual Listing Fees

Stock Market Highlights (Main Board) [Appendix 4A
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmd
ata.htm

Stock Market Highlights (GEM) [Appendix 4A
http://www.hkgem.com/statistics/e_default.htm

Annual Listing Fees rate [Appendix 4B

http://lwww.hkex.com.hk/eng/listing/listreq p

ro/annual listing fees.htm

No. of listed co

Annual Listing Fees
Updated: 21/02/2014

Effective Date: 03/03/2014

Main Board

Nominal Value of Listed Equity Securities (HK$ million)
Not exceeding : 200

300
400
500
750
1.000
1,500
2,000
2,500
3,000
4.000
5,000
Qver 5,000

GEM

Nominal Value of Listed Equity Securities (HK$ million)

Mot exceeding: 100
2,000
Over 2,000

Listed companies are required to pay an annual listing fee which shall be calculated by reference to t
which are or are to be listed on the Exchange. This fee is payable in advance in one instalment.

Annual Listing Fee
145,000

172,000
198,000
224 000
290,000
356.000
449,000
541,000
634,000
726,000
696.000
1,069,000
1,168,000

Annual Listing Fee
100,000
150,000

200,000

Note: Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.
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http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkgem.com/statistics/e_default.htm
http://www.hkex.com.hk/eng/listing/listreq_pro/annual_listing_fees.htm
http://www.hkex.com.hk/eng/listing/listreq_pro/annual_listing_fees.htm

Initial and Subsequent Listing Fees

No. of newly listed
products

GEM

Stock Market Highlights (Main Board) [Appendix 4A
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmd
ata.htm

Stock Market Highlights (GEM) [Appendix 4A]
http://lwww.hkgem.com/statistics/e default.htm

Initial Listing Fees rate [Appendix 4B

http://www.hkex.com.hk/eng/listing/listreq p

ro/listing fees.htm

Forfeitures also give rise to initial listing fees

HKEX Securities and Derivatives Markets Quarterly
Report — Main Board Warrants [Appendix 4C

http://www.hkex.com.hk/eng/stat/statrpt/gtrpt/grstat.
htm

HKEX Securities and Derivatives Markets Quarterly
Report — Main Board CBBCs [Appendix 4C

http://lwww.hkex.com.hk/eng/stat/statrpt/qtrpt/grstat.
htm

Initial Listing Fees Tools
Updated: 07/05/2008

In the case of an issue of equity securities by a new applicant, an initial listing fee shall be payable on
based on the monetary value of the equity securities to be listed. The initial listing fee is payable =
submission of the listing application.

Main Board

Menetary Value of Equity Securities to be Listed (HK$ million) Initial Listing Fee

Mot exceeding: 100 150,000
200 175,000
300 200,000
400 225,000
500 250,000
Over 5,000 650,000

Monetary Value of Equity Securities to be Listed (HK$ million) Initial Listing Fee

Mot exceeding: 100 100,000
1.000 150,000
Over 1.000 200,000

~

Fee for the first issue launched in any calendar year by
an issuer over a particular index or other security:
$60,000
Fee for any subsequent issue launched in that same
calendar year by that issuer over the same underlying
index or other security: $40,000 (majority)

.

Fee for the first issue launched in any calendar year by
an issuer over a particular index or other security:

$18,000

Fee for any subsequent issue launched in that same
calendar year by that issuer over the same underlying

index or other security: $12,000 (majority)

. J

x Note: Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time. 13


http://www.hkex.com.hk/eng/listing/listreq_pro/listing_fees.htm
http://www.hkex.com.hk/eng/listing/listreq_pro/listing_fees.htm
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkgem.com/statistics/e_default.htm

Stock Exchange Listing Fees

Revenue Analysis

Fee Type

Annual Listing Fees

Initial and Subsequent Issue Listing
Fees — Listed Companies

Initial and Subsequent Issue Listing
Fees — DWs

Initial and Subsequent Issue Listing
Fees — CBBCs

Calculation basis

No. of listed companies x respective
fee rates

No. of newly listed companies x
respective fee rates

No. of newly listed DWs x fee rate
(majority is subsequent issues)

No. of newly listed CBBCs x fee rate
(majority is subsequent issues)

Useful links

Stock Market Highlights (Main Board) [Appendix 4A
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mm

data.htm

Stock Market Highlights (GEM) [Appendix 4A
http://www.hkgem.com/statistics/e default.htm
Annual Listing Fees rate [Appendix 4B
http://www.hkex.com.hk/eng/listing/listreq pro/annu
al_listing fees.htm

Stock Market Highlights (Main Board) [Appendix 4A
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mm

data.htm

Stock Market Highlights (GEM) [Appendix 4A
http://www.hkgem.com/statistics/e default.htm
Initial Listing Fees rate [Appendix 4B
http://www.hkex.com.hk/eng/listing/listreg pro/listin
g fees.htm

HKEX Securities and Derivatives Markets Quarterly
Report — Main Board Warrants [Appendix 4C
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.
htm

Listing Fees rate [Appendix 4D
http://www.hkex.com.hk/eng/rulesreg/listrules/mbrul
es/documents/appendix_8.pdf

HKEX Securities and Derivatives Markets Quarterly
Report — Main Board CBBCs [Appendix 4C
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/grstat.
htm

Listing Fees rate [Appendix 4D

http://www.hkex.com.hk/eng/rulesreqg/listrules/mbrul

es/documents/appendix_8.pdf

x Note: Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.

Remarks

N/A

Also affected by number of
forfeitures and withdrawn IPO
applications but not listed within
6 months of application

Fee for the first issue launched in
any calendar year by an issuer over
a particular index or other security:
$60,000

Fee for any subsequent issue
launched in that same calendar year
by that issuer over the same
underlying index or other security:
$40,000 (majority)

Fee for the first issue launched in
any calendar year by an issuer over
a particular index or other security:
$18,000

Fee for any subsequent issue
launched in that same calendar year
by that issuer over the same
underlying index or other security:
$12,000 (majority)

14


http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkgem.com/statistics/e_default.htm
http://www.hkex.com.hk/eng/listing/listreq_pro/annual_listing_fees.htm
http://www.hkex.com.hk/eng/listing/listreq_pro/annual_listing_fees.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkex.com.hk/eng/stat/smstat/mthbull/mmdata.htm
http://www.hkgem.com/statistics/e_default.htm
http://www.hkex.com.hk/eng/listing/listreq_pro/listing_fees.htm
http://www.hkex.com.hk/eng/listing/listreq_pro/listing_fees.htm
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/rulesreg/listrules/mbrules/documents/appendix_8.pdf
http://www.hkex.com.hk/eng/rulesreg/listrules/mbrules/documents/appendix_8.pdf
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/stat/statrpt/qtrpt/qrstat.htm
http://www.hkex.com.hk/eng/rulesreg/listrules/mbrules/documents/appendix_8.pdf
http://www.hkex.com.hk/eng/rulesreg/listrules/mbrules/documents/appendix_8.pdf

Clearing and Settlement Fees

Cash Market Derivatives Market Commodities Market Total clearing fees
- 28% -11% -11% - 24%
1 1
($ million) i ! :
1 : :
: Futures & : :
ADT | $105.6bn| -37% | $66.9bn ' options | 394k |+18%| 464k : ADV| 670k | -8% 619k |
i ADV i
1 ! 1
: Stock : :
Sl | $254.7bn| -29% | $181.9bn ! Options 374k -20% 298k ' '
H ADV i i
: 5 |
1
: ! ! 3,118
i | i
1 ! 1
1 ! 1
1 : :
1
2,411 ! : l 2,358
| | |
1 ! 1
1 : :
1
1,726 ; : :
1 ! 1
Clearing i i i
fees | | |
1,900 Clearing ' I |
fees ' | |
1 ! 1
1 ! 1
| | 660 590 |
: ! 1
"""""""""""""""""""" 1 : :
Sl fees ' | H
511 ! 47 42 | |
! —— : :
2015 i 2015 2016 | 2015 2016 ! 2015 2016

x Note: FY2016 results are presented for illustrative purpose. Please refer to Glossary for abbreviations. 15



Clearing and Settlement Fees

Clearing fee

Exchange-traded transactions and Sls :
per transaction

Transaction Exchange-traded Sls
value transactions |
| .
I * * *
*
¢ * ‘ * *
R
| *
*
$25,000K - 'S I © - o 5 MaX $100 . . .
. . s Lc m  Proportion of transactions subject to
. * - B g
° o, . [, « *e» L e * minimum fee and maximum fee may
* . . .
0 ¢ | . e be different for different periods
K3 v | o te . 9 depending on transaction size.
- % Y
. | L0 o O ion s
. o ** . * . s, m A average transaction size generally
* * . .
| . ~ T M leads to fewer transactions subject to
* . . . e v % ] o S
$5,000K ""—::"‘;:"o'v.—'—‘r-';:—.'—“:‘:“"'I"vw;--t————-;.--—‘---. _________ E minimum fee and more subject to
IRPRIPTIOARIRINS . . e DN SEIAR S R maximum fee
* * & S 0 o, I > o® - *
. é""““ o o":o IS AL IR » NV % ?’“” o te o4,
€t . PRIE SR04 K | RNECID AN N A
Y S et e, ¢ + s, 00 m  Estimation may be made based on
>4 * e q a g
"f.? et “7“’:‘3..,& *s ‘;.:"i o | .';:'"‘“ “"3',:' o & ‘. 0.002% of historical pattern, or by extrapolating
Srasey ¢ % RO . 3 e i : the previous year’s fees to current
R3S IR TIPSt S B R s SO SIS transaction value P y
. :1....';'("..‘.».:':.’3:‘ 4 | PR RIS N A year's fees
IR DPUPREEE SIS X IR ’oo'o o, v0%
W' ® e e S . * . &
e R S S I S AN
*
¢ ;:': ..’o.“ : 0.:0".6”' M G".\ $ .::’ .0.:000? J
$1OOK - " MR S _ _S_W_._.g___._ a?‘:_o_.tt'_(_:‘.._:_::‘.._‘_:'____‘____ -
. » M 4 & L 2S t D s * o i
g 4 :0‘} A»M P}:‘,::.' RN A BRI r Min $2
o o ¢

Clearing fees from exchange-traded transactions and Sls are subject to maximum and minimum fees

Note: Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time. 16
x + Exchange-traded transactions/Sls



X

Fee Type

Exchange-traded transactions

Settlement instructions (Sls)

Stock Connect SB

Stock Connect NB

Base metals futures and options
contracts cleared through LME
Clear

Clearing and Settlement Fees

Calculation basis

ADT x TDs(HK) (excluding
ADT(SBM)/2 x TDs(SBM)) x 0.002% x
2 sides

Average daily value of Sls x 0.002% x
TDs(HK)

ADT(SB®) x 0.002% x TDs(SB®) / 2

ADT(NB®) x 0.002% x TDs(NB®) / 2 +
ADT(NB®) x 0.002% x TDs(NB®)

ADV of metals contracts x US$0.25 x
2 sides x TDs(LME)

Useful links

HKEX Monthly Market Highlights [Appendix 1A
http://www.hkex.com.hk/eng/stat/statrpt/mkthl/mark
highlight.htm (the key revenue drivers circled under
“Year-to-date Statistics” Section)

Stock Connect (Monthly Statistics) [Appendix 1C
http://www.hkex.com.hk/eng/csm/chinaconndstat m

onthly.htm

Securities Clearing and Settlement

Statistics [Appendix 5A

http://www.hkex.com.hk/eng/stat/clearstat/secclrsett

stat/statistic16.1.htm

Stock Connect (Monthly Statistics)
Appendix 1C

http://www.hkex.com.hk/eng/csm/chinaconndstat m

onthly.htm

Stock Connect (Monthly Statistics)
Appendix 1C

http://www.hkex.com.hk/eng/csm/chinaconndstat m

onthly.htm

Monthly trading volumes [Appendix 3A
https://www.Ime.com/metals/reports/monthly-

volumes/monthly/
Fees table [Appendix 3A

https://www.Ime.com/trading/fees/

Remarks

Clearing fees are subject to
maximum and minimum fees per
trade but the proportion may be
different for different periods

Sl fees are also subject to
maximum and minimum fees but
a large portion of Sis will be
subject to maximum fees. The
percentage may be different for
different periods

Clearing fees are subject to
maximum and minimum fees per
trade but the proportion may be
different for different periods

N/A

A fee cap was introduced for
position transfer from 1
September 2016

Certain incentives were offered
to members to attract volume

Revenue Analysis

Notes:
(1) ADT (buy + sell trades) for respective SH-Connect and SZ-Connect
(2) Please refer to Glossary for abbreviations. Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.
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http://www.hkex.com.hk/eng/stat/statrpt/mkthl/markhighlight.htm
http://www.hkex.com.hk/eng/stat/statrpt/mkthl/markhighlight.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/stat/clearstat/secclrsettstat/statistic16.1.htm
http://www.hkex.com.hk/eng/stat/clearstat/secclrsettstat/statistic16.1.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
http://www.hkex.com.hk/eng/csm/chinaconndstat_monthly.htm
https://www.lme.com/metals/reports/monthly-volumes/monthly/
https://www.lme.com/metals/reports/monthly-volumes/monthly/
https://www.lme.com/metals/reports/monthly-volumes/monthly/
https://www.lme.com/trading/fees/

Depository, custody and nominee services fees, Market data fees, and
Other revenue

Revenue Analysis

Fee Type Remarks

The fees mainly comprise scrip fees, corporate action fees, stock custody fees, dividend collection fees and stock withdrawal fees.
In general, the fees would increase in a bull market and growing economy.
They do not move linearly with changes in ADT as they vary with number of board lots of the securities concerned. In particular,

scrip fees are chargeable on the net increase in individual participant’s aggregate holdings of securities between book closing
dates and are unusually large on the first book closing date after a new listing.

Depository, custody and nominee
services fees

These fees are subject to seasonal fluctuations — Q1 being the lowest and Q2 the highest, as more companies have their book
close in Q2 due to dividend payment.

Market data fees include both fixed (e.g. license fees) and variable fees (e.g. subscriber fees).
SR BRI e They do not move linearly with changes in ADT and there is limited movement year-on-year.

It mainly includes network, terminal user, dataline and software sub-license fees (including sales of additional throttles),
commodities stock levies and warehouse listing fees, hosting services fees, participants’ subscription and application fees,
Other revenue accommodation income, trading booth user fees, direct IPO allotment fees, and sale of trading rights.

They do not move linearly with changes in ADT.

x Note: Please refer to Glossary for abbreviations. 18



Appendix

1A - HKEX Monthly Market Highlights

HKE)(

X 7 Ffi

Investment Listing
Senice Centre Matters

Website Search

Stock Quote Search ENG | 8 | ®iF | Mobile

|E Stock Code |E

Contact | FAQ | Site Map

AEnaa

Advanced Search ®) Stock Code () Company Mame

Products & Market Rules & : s & Jews & About
Regulations esearch Consultations HKEX

Senices Operations

Statistics Reports
Participant Statistics
Securities Market Statistics
Derivatives Market Statistics
Clearing Statistics

Research Reports

April 2017
March 2017
February 2017
January 2017

December 2016 € this is selected for illustration purpose, see next page

MNovember 2016
October 2016
September 2016
August 2016
July 2016

June 2016

May 2016

April 2016
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Appendix
1A - HKEX Monthly Market Highlights (con’t)

Home = Statistics & Research = Statistics Reports = HKEX Monthly Market Highlights = HKEX Monthly Market Highlights - December 2016

Statistics & Research HKEX Monthly Market Highlights - December 2016 Tools

Updated: 31/12/2016

Statistics Reports

@ar-md ate Sta@

Securities Market Dec 2016 Dec 2015 % Change
YTD YTD

Mo. of newly listed companies # 126 138 -8.7%
[Average daily turnover by value (3Mil_} * 66,924 105,630 -36.6% ]

Average share traded per trading day (Mil. Shares) 186,171 217 384 -14 4%
| Average no. of trades per trading day 1,081,020 1,440,280 -24.9% |

Fund raised by IPOs (3Mil_) 194,797 263,089 -26.0%

Total funds raised (including IPOs) (3Mil.)* 486,708 1,115,643 -56.4%

Securities Market Turnover (Main Board and GEM)
Dec 2016 HNov 2016 % Change

Monthly turnover (SMil.) * 1,277,777 1,488,891 -14. 2%
Average daily turnover by value (3Mil) * 63,689 67,677 -5.6%
| No. of trading days 20 22 -]

* Turnover value for secunties traded in non-Hong Kong dollar currency have been included

X .



Appendix

1B — Funds raised by types — current data

_ Main Board
Funds raised by type (2017)
HES mil
Type Listing method Jan Feb Mar Apr May Jun Jul MNov Total
Equitiez  Offer for subscription 67753 621.67 513.59 1,087.97 556.07 345683
Offer for zale 36184 33147 9744 120.87 - 911.42
Orffer for placing 483552 201325 2.652.83 18,269.06 4.761.45 32,536.11
Placing 334388 1,587.25 2519776 4618.17 10,362 49 45,109.55
Raghts issue 52772 407117 2,180.38 8168.80 151173 16,459.78
Crpen offer - 37238 - 738.79 - 111117
Consideration 1ssue 1,12232 307322 2,775.60 4691.36 204355 13,706.26
Warrants exercizad 79.55 11529 4807 1298 14546 39934
Share option scheme 1.068.73 42514 148894 142038 69588 5,099.07
Equitie: funds raised 12,010.89 1161084 3492250 19,118.28 20.076.63 118,789.54
Debt securities 11237610  63,151.93 13317841 146.730.23 11040284 565,839.51
Unit trusts MMutual fund: - - - - - N
Derivative warrants - premimn 6951.05 12.091.30 7.767.32 6,254.11 13648.03 4671180 |
Equuty warrants - premium - - - - - -
l Callable bull'bear contract: - premium 2853580 2004295 3202008 17.314.34 32.803.42 140 666.59 ||
Tote: Provisional fizure up to the end of May 2017

Year : 2017 (Provisional)

HE $mil

Equities Offer for subscription 40.00 4464 186.55 127.06 398.25
Offer for sale - 81.60 35.10 - 116.70
Offer for placing 397.43 165.03 174.20 313.00 1.249.68
IPO funds raised 637.43 101.28 395,85 440.06 1.764.62
Placing 309.37 25273 231.20 736.08 1.54938
Rights issne 90.44 512.07 - 32.00 634.52
Open offer - 155.14 - 134.48 289.63
Consideration issue 174.52 41.00 160.00 15.00 390.52
Warrants exercised 2557 6.58 3329 - 354
Share option scheme 41.39 12.28 74.56 69.69 198.12
Post-listing funds raised 641.49 979.81 460.06  1.007.26 3,007.60
Equity funds raised 1.278.92 LITL09 864.91 1.447.32 4.862.23

Debt securities
Eguity warrants - preminim
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Appendix
1B — Funds raised by types — historical data

I I K E x Website Search Stock Quote Search ENG | &8 | #iF | Mobile
|-2-&a':|" |E |2~::<_ Code |E Contact | FAQ | Site Map
E Fﬁ Advanced Search ® Stock Code () Company Name Eﬂ | ﬂ | m | E | E

Investment Listing Products & Market Rules & ati ; & Mews &

Senvice Centre Matters Senices Operations Regulations e5e Consultations

lome = Statistice & Research = Statistice Reports = HKEX Fact Book

Statistics & Research HKEX Fact Book

Statistics Reports . . .
B . o |’ 2016 < this is selected for illustration purpose, see next page

Participant Statistics T

Securities Market Statistics b 2014
Derivatives Market Statistics b 2013
Clearing Statistics ' 2012
b 2011
¥ 2010
¥ 2009
b 2008
¥ 2007
¥ 2006
b 2005
b 2004
¥ 2003

Research Reports

22
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Appendix

1B — Funds raised by types — historical data (con’t)

HKEX Fact Book 2016

® Securities market - Growth enterprise market [GE

Cowver

Content

Market Performance in 2016

Major events of the Hong Kong securities and
derivatives markets 2016
Market highlights

Securities market - Main board
- market indices

- listing statistics

- market capitalisation

- trading statistics and analysis
- short selling

- equity warrants

- derivative warrants

- callable bull/bear contracts

- debt securities

- unit trusts and mutual funds

- trading only stock

- RMB securities products

- Shanghai-Hong Kong Stock Connect
- Shenzhen-Hong Kong Stock Connect
- historical section

- world stock markets

- market indices

- listing statistics

- market capitalisation

- trading statistics and anal
- eguity warrants

Funds raised by classification, 2012 - 2016

HEK3S bil
Listing method
Equities Offer for subscription 6.66 25.52 2649 3224 1217
Offer for sale 130 8.04 10.06 15.81 8.69
Offer for placing 80.96 132.21 193.81 212.30 169.87
Placing 134.63 98.00 29547 428.50 147.10
Rights issue 26.18 28.02 73.89 99.17 4586
Open offer 3.40 281 474 17.34 7.90
Consideration issue 2168 51.31 28094 26476 71.20
Warrants exercised 1.82 1.60 12.06 9.80 1.27
Share option scheme 2360 2230 3195 13.63 710
Equities funds raised 300.23 360.82 929.40 1,093.55 47147
Debt securities 34124 576.40 961.35 75076 77461
Wl 332 049 = _
Derivative warrants - ium 174.16 174.94 178.19 182.37 10584 |
Uity warrams - premium = = 003 = =
Bl linked nstuments - oremu - - S - -
Callable bull/bear contracts — premium 34947 4332 .60 472.83 483.53 363.74 |
Funds raised by classification for GEM, 2012 - 2016
HKS mil
Type Listing method 2012 2013 2014 2015 2016
Equities Offer for subscription 60.00 - 11.12 - 341.02
Offer for sale 65.80 295.64 22072 365.55 241.59
Offer for placing 1,000.56 2,887.81 1,928.61 237528 400814
Placing 1,83343 348339 491964 12,230.86 6,977.31
Rights issue 554.59 66.94 148461 146338 2,886.20
Cpen offer 49876 557.55 1,881.32 3,651.01 608.79
Consideration issue 939.13 1,357.05 207404 1,225.82 3,325.41
Warrants exercised 62.71 81.72 32387 21434 25.92
Share option scheme 11531 311.03 37342 565.01 467.69
Equities funds raised 5,130.28 9,041.13 13,317.35 22,091.25 18,882.06

Equity warrants - premium




Appendix
1C — Stock Connect (Monthly Statistics)

B B B I T 45 MARKEs Hoossay wm e !;' E

Home Stock Connect Listed Companies Index Movement Market Highlights

Home = Securities =

Monthly Statistics

Select month from drop-down menu

December 2016 (Data for Shenzhen Connect starts on 5 December 2016.)

Select market from drop-down menu

Shanghai Connect Northbound

Shanghai Connect Northbound

Shanghai Connect Southbound

Shenzhen Connect Northbound

Shenzhen Connect Southbound ”



Appendix
1C — Stock Connect (Monthly Statistics) (con’t)

E#Eﬁﬁi HH.!R-E(‘E!? EGlossar}f == G EH Ex

Home Stock Connect Listed Companies Index Movement Market Highlights

Home = Securities =

Monthly Statistics

December 2016 (Data for Shenzhen Connect starts on & December 2016.)

Shanghai Connect Northbound

Dec 2016 Mov 2016 % Change

Turnover (Buy + Sell Trades) (RMB mil) 82.,006.07 84,065.28 -2.45
Buy Trades (RMB mil) 36,778.23 44,596.02 -17.53

Sell Trades (RMB mil) 45,227 84 39,469.26 14.59

No. of Buy + Sell Trades 3,537,646 2,924,324 20.97

Mo. of Buy Trades 1,616,089 1,534,382 533

No. of Sell Trades 1,921,557 1,380,942 38.25

Average Daily Turnover (Buy + Sell Trades) (RMB mil) 4316.11 382115 12.85
Average Daily Buy Trades (RMB mil) 1,935.70 2,027.09 -4.51
Average Daily Sell Trades (RMB mil) 2,330.41 1,794.06 32.68
Average Daily No. of Buy + Sell Trades 186,191 132,823 40.07
Average Daily No. of Buy Trades 25,057 60,744 2196

Average Daily Mo. of Sell Trades 101,134 63,179 60.08
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Appendix
1C — Stock Connect (Monthly Statistics) (con’t)

B B 5 3 3 T Gousn xa =x HKEX

Home Stock Connect Listed Companies Index Movement Market Highlights

Home = Securities =

Monthly Statistics

Select month from drop-down menu

December 2016 (Data for Shenzhen Connect starts on 5 December 2016.)

Select market from drop-down menu

Shanghai Connect Northbound

Shanghai Connect Northbound

Shanghai Connect Southbound < this is selected for illustration purpose, see next page

Shenzhen Connect Northbound

Shenzhen Connect Southbound 26



Appendix
1C — Stock Connect (Monthly Statistics) (con’t)

MUTUAL H X
E#Eﬁ?ﬁ MARKET (E Gossay g2 & 5 % B A

Stock Connect Listed Companies Index Movement Market Highlights

Monthly Statistics

December 2016 (Data for Shenzhen Connect starts on 5 December 2016.)

Shanghai Connect Southbound

Dec 2016 MNov 2016 % Change

Turmnover (Buy + Sell Trades) (HKD mil) 09,062.22 100,938,587 -1.86
Buy Trades (HKD mil) 58.400.07 60,090.23 281

Sell Trades (HKD mil) 40,662.15 40,840.64 -0.46

No. of Buy + Sell Trades 1,481,684 1,764,188 -16.01

No. of Buy Trades 844 385 1,133,552 -25.51
Mo. of Sell Trades 637,319 630,636 1.06
Average Daily Tumover (Buy + Sell Trades) (HKD mil) 4953 11 4 55317 7.85
Average Daily Buy Trades (HKD mil) 2,920.00 273137 6.91
Average Daily Sell Trades (HKD mil) 2,033.11 1,856.80 9.50
Average Daily Mo. of Buy + Sell Trades 74,083 20,180 -T.61

Average Daily No. of Buy Trades 42218 51,525 -16.06

Average Daily No. of Sell Trades 31,865 28,665 11.17
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Appendix
1D — ETF Market Perspective

I I KE x Website Search Stock Quote Search ENG | %88 | #iF | Mobile
|E—ea':-* |E |:W,_< Code |E Contact | FAQ | Site Map

E Fﬁ Advanced Search ® Stock Code () Company Name S Hinli==

About
HKEX

ETF and L&| Product Market Perspective

SE':_Ufit_iES Products > April 2017 HKE C ETF AND L& PRODUCT
Derivatives Products ¥ March 2017 EE8XBF MARKET PERSPECTIVE

Clearing Senices " February 2017
’ JEHLIEI"_-,"QU1? HIGHLIGHTS

F
December 20 1 5 [ s Average daily turmover (ADT) in December 2016 was $3.5 billion, which was down 1 per cent from the previous month’s ]
.4

December 2016

Data Products

lssuer Semnices

ADT
NEI'I.-'EH"IbEF 20 1 E e On 23 December 2016, the Securities and Futures Commission announced the extension of the eligible indices of L&l
HDS“I"IQ SEFI.I"iCES .4 DCtDbEF 20 1 E Products listed in Hong Kong to include Hong Kong equity indices and other non-equity indices.
e CSOP S&P New China Sectors ETF (3167) was listed in December 2016. It is designed to capture the new growth
L4 SEptEI'TIbEF 2016 drivers of China.
L ,ﬁl_lgl_lst 2016 Average Daily Turnover (ADT) & Market Capitalisation (MC) Most Actively Traded ETFs / L&l Products in December 2016
ADT MC ADT
($m) (§bn) Stock Code Name (8m)
10,000 - 350
324 324
314 316 315 1 | 2800 Tracker Fund of Hong Kang 1,498
305 306
297 295 793
300
5,000 1266 265 2 2828 / 82828 Hang Seng H-Share Index ETF 763
250 3 | 2822 /82822 CSOP FTSE China AS0 ETF 500
6,319
6,000 4 4 | 2803 iShares FTSE A50 China Index 473
200 ETF
5,130
4,880 5 i 180
1215 4‘3524 oss 4193 2oy - 3188 /83188 ChinaAMC CSI 300 Index ETF
4.000 1 3497 " 3540 g |2010/83010/ |iShares Core MSCI AC Asia ex =
3,098 g 9010 Japan Index ETF
2,694 100
7 | 2840 SPDR Gold Trust 11
2,000 - 28
50 8 | 2827 W.LS.E - CSI| 300 China Tracker | 10
3115 /831157 | iShares Core Hang Seng Index
0 9 |15 ETF ¢
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Mov Dec
2016
— 0T o—1IC 10 | 3147 /83147 | CSOP SZSE ChiNext ETF 9




Appendix
2A - Derivatives Market Highlights

I I K E x Website Search Stock Quote Search ENG | 82 | #hiFE | Mobile
Search E Stock Code E Contact | FAQ | Site Map
é EE § = Fh Adwvanced Search @ Stock Code ) Company Name BRI aE

Listing Products & Market Rules & atistics & News &

=

Matters Senices Operations Regulations A L Consultations

Home = Statistics & Research = Derivatives Market Statistics > Market Summary

Derivatives Market Highlights (Dec 2016)

Derivatives Market Monthly Statistics

%
Monthly % Year-To- Change
' May 2017 — LRl Volume Change  Month Jan- Open
v April 2017 racts Daily Dec16 Volume  Dec16 Interest
P SELIE bec1s  mMoyqg Nov16 JanDects Jan-
v March 2017 Dec15
r February 2017 Total Futures 292 140 5,842,808 7,249,300 -19.4% 84,100,129 145% 625456
January 2017 Hang Seng Index Futures 106672 2133435 2774891 -231% 32313904 52.1% 123,004
Mini Hang Seng Index Futures 43 403 868,063 1,123,814 -228% 12477552 24 2% 9,572
» November 2016 H-shares Index Futures 121698 2433969 2803779 -13.2% 33,031,130 0% 322,024
» October 2016 Mini H-shares Index Futures 14223 284456 414872 -31.4% 4870262  351% 4389
» September 2016 HSI Dividend Point Index Futures 46 920 500 B4.0% 16,886 76.4% 4,621
3
August 2016 HSCEI Dividend Point Index Futures 843 16855 35820 -529% 589188  187.0% 109,112
v July 2016
y H31 Volatility Index Futures 0 0 0 = &7 -81.3% 0
v June 2016 _
CES China 120 Index Futures 7 145 26 4577% 542 07.7% 16
CES Gaming Top 10 Index Futures” o o 0 = o = o
Hang Seng Mainland Qil & Gas Index
- 0 5 i - 5 - 1
Futures
Hang Seng Mainland Banks Index
g 182 5 3540.0% 285 - 8

Futures?



Appendix
2B - HKFE Products / Stock Option fees

APPENDIX B - FEES

Description Amount'
Exchange trading fees
HSI Futures HousefClient afc 10.00/Lot
MM in HSI Options, Mini-HS1 Futures or Mini- 3.50/Lot
HSI Options”
HSI Options House/Client afc 10.00/Lot
MM afe 2 (Lot
MM in Mini-HSI Futures or Mini-HSI ()p:n:nm;2 3.50/Lot
Mini-HSI Futures House/Client afc 3.50/Lot
MM afe s 0.50/Lot
MM in HSI Options or Mini-HS1 Options® 1.KVLat
Mini-HSI Options HousefClient afc 2.00/Lot
MM afe . 0.40/Lot
MM in HSI Options or Mini-HS1 Futures™ 0.70/Lot
HIBOR HousefClient afc 5.00/Lot
MM afe 1.00/ot
Hong Kong Stock Futures House/Client afc 3.50/Lot
MM afe 0.50/Lot
US Stock Futures HousefClient afc USDO.25/Lot
MM afe US04/ Lot
Japanese Stock Futures HousefClient afc USDO.25/Lot
MM afe US04/ Lot
Korean Stock Futures House/Client afc USDO45/Lot
MM afe USDO.O7/ Lot
Taiwanese Stock Futures HousefClient afc USDO.45/Lot
MM afe USDO.07/ Lot
Options on US Stock Futures House/Client afc USDO.25/Lot
MM afe USDO.04/ Lot
Options on Japanese Stock Futures HousefClient afc USDO.25/Lot
MM afe US04/ Lot
Options on Korean Stock Futures HousefClient afc USDO.45/Lot
MM afe USDO.OT Lot
Options on Taiwanese Stock Futures House/Client afc USDO.45/Lot
MM afe USDO.O7/ Lot

OPERATIONAL TRADING PROCEDURES
APPENDIX A

APPENDIX A: FEES & COSTS PAYABLE TO THE EXCHANGE
Al [Repealed]
A2 Training Fees

A3

Note: Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.

Training Fees Amount
Course fee (Part I) - Exchange Participant HK$300
Course fee (Part IT) - Exchange Participant HK$300
Course fee (Part I) - non-Exchange Participant HK$300
Course fee (Part II) - non-Exchange Participant HK$300
Trading Expenses
For HK$-denominated option classes
Fee Type Charge Scale
Trading Tanff’

a. Contract Premium > Tick Size
(I} For Tier 1 Stocks
Non-Market Maker
Regular Market Maker
1. which has responded to 70 percent or more of quote
requests in a month

2. which has responded to less than 70 percent of quote
requests in a month

3. which has provided continuous quotes on the required
number of option series for 70 percent or more of the
trading hours in a month

4. which has provided continuous quotes on the required
number of option series for less than 70 percent of the
trading hours in a month

Primary Market Maker
1. which has fulfilled all of its relevant Primary Market
Maker Obligations with respect to both providing
continuous quotes and responding to quote requests for
that month as set out in its relevant appointment letter

HK$3 per contract side

HK$1.50 per contract side

HK$3 per contract side

HK$1.50 per contract side

HK$3 per contract side

HK$1.20 per contract side or
such lesser amount as the
Exchange may from time to
time agree with the relevant
Exchange Participant
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Appendix
2C - Trading of Stock Options by Class

I I K E x Website Search Stock Quote Search ENG | 82 | #hiFE | Mobile
Search E Stock Code E Contact | FAQ | Site Map
é EE § % Fﬁ Adwvanced Search @ Stock Code ) Company Name S lini%Jlo

Listing Products & Market Rules & atistics & News &

=

Matters Senices Operations Regulations A L Consultations

Home = Statistics & Research = Derivatives Market Statistics > Market Summary

Trading of Stock Options by Class (Dec 2016)
Derivatives Market Monthly Statistics

N May 2017 Volume Open Interest
. Call Put Total Call Put
v April 2017
Agricultural Bank of China Ltd. ($0.001 12,069 9,326 21,395 21178 17,139
» March 2017 d L)
N February 20-1 ? Al Group Limited 57,310 234176 141486 44724 42,990
January 2017 Aluminum Corporation of China Ltd. 4273 11,380 15,663 2,480 10,837
Anhui Conch Cement Company Limited 10,177 13,270 23,447 10,424 11,212
r November 2016 Bank of China Ltd. {$0.001) 140,848 125403 267,351 312,848 177,769
* October 2016 Bank of Communications Co., Ltd. 10120 24811 3473 15488 35317
» September 2016 The Bank of East Asia Ltd. 7803 4680 12583 6895 B.538
3
Auguat 2016 Belle International Holdings Limited 10,003 11,154 21,157 6,505 10,189
v July 2016 o
BOC Hong Kong (Holdings) Limited 22 580 25,334 48 314 15,107 28 822
v June 2016
BYD Company Limited 6,921 10,680 17,611 7,904 5,583
Cathay Pacific Airways Limited 495 1,535 2,030 1,017 3,759
CGMN Power Co., Lid. 432 1,820 2,302 448 1,316

CHK Hutchison Holdings Ltd. 19,799 33,854 53,653 15,595 31,342

Total
38,317
87,714
13,317
21,636

400,717
50,815
15,233
16,694
43929
13,582

4776

1,764

45937



Appendix
2D — Options Class List

Home = Products & Services = Derivatives Products = Stock Options = Options Class List

Products & Senices Options Class List Tools 3
Updated: 31/05/2017

Secunties Products

Derivatives Products
. ] The List of Stock Option Classes Available for Trading
Clearing Services

Data Products
a) Stock Option Classes with Contract Size More Than One Underlying Board Lot Shares
lssuer Services

e
Hosting Services Mo. SEHK Underlying Stock Name HKATS Contract Number | Tier No.] Position Approved
Code Code Size  of Board Limit # by F5C
(shares) Lots {1 June Taiwan
2017)
1 823 Link RHeal Estate Investment Trust LMK 1.000 2 1 50,000
2 1113 Cheung Kong Property Holdings Ltd. CKP 1,000 2 1 50,000
3 1288 | Agricultural Bank of China Limited KAB 10,000 10 1 100,000 v
4 1299  AJA Group Limited AlA 1,000 5 1 150,000 v
& 1336 New China Life Insurance Co. Ltd. NCL 1,000 10 1 50,000
6 1339 The People's Insurance Company PIM 5,000 a5 2 50,000
(Group) of China Limited
7 1359 China Cinda Asset Management Co_, CDA 5,000 ] 2 50,000
Ltd
8 1816 CGN Power Co., Ltd CGN 10,000 10 2 50,000
9 1988 | China Minsheng Banking Corporation MSEB 2.500 a5 2 50,000
Limited
10 2018 AAC Technologies Holdings Inc. AAC 1.000 2 1 50,000
1 2601 | China Pacific Insurance (Group) Co., CPI 1,000 5 1 50,000 o
Ltd.
12 || 2822 CSOP FTSE China AS0 ETF CSA 5,000 25 1 50,000 32
13 || 2823 | iShares FTSE A5G0 China Index ETF# A50 5,000 50 1 50,000 o4




Appendix

3A - Trading and Clearing fees — contracts traded on LME

Fee per lot Trading volumes

> Hegister > Login > Abo

@ L M E Home Trading Metals Pricing & data LME Clear Regulation

An HKEX Company Education
Search Enter keywords

Home Trading Metals Pricing & data LME Clear Regulation

Education News

| Home » Metals * Reports > Volumes > Monthly

Trading Home » Trading » Fees Ferous metals Monthly trading volumes

Non-ferrous metals ;
Accessing the market Fees Access monthly volume reports below for the current year trading period.

Minor metals

Membership Trading volumes are reported in lots and are published the following month

LME fees are set annually by the Exchange Precious metals
Venues and systems and agreed by its Board. All fees are Fees calculator > Rel
i S Documents
Contract types ﬁangard across membership category or Calculate the fees payable on trades Monthly Overvies
senvice and apply only to LME members and . P ) Monthly Overview
. i under LME's new simplified tariff 1 .
Physical market services users of LME systems. Fees charged by LME effective from 1 September 2016, > Volumes > Daily volumes April 2017 £ - 12.9 KB - 10 May 2017
Electronic tradi th members to clients are subject to normal
ECIronic trading on the i iafi Annual > Daily volumes March 2017 - 13.71 KB - 10 April 2017
LME commer0|al negotiation. These fees are » Download the fees calculator P
effective from 1 January 2017 > Monthly
Risk management > Daily volumes February 2017 £ - 14.27 KB - 7 March 2017
Averages )
Warehousing and brands > Daily volumes January 2017 £ - 14.64 KB - 6 February 2017
) Transaction Fees Stocks
Post-trade services
Futures, Carries, Traded options and TAPOs Open interest
Trading times and dates (Per leg per side per lot) Fees (USD) )
Warrant banding
’ Fees Contract type Category Trading Clearing ' Total
Calculator Exchange Ring/Kerb/Basis 025 D25 0.50
Maon-Ri 0.65 D25 0.90
LMEprecious on-ring -
Short-dated caries” | 0.23 D025 0.50
Ilembership Give-up 025 025 050
Transaction Client Short-dated camies® | 0.25 0.25 0.50
3 0.65 D25 0.90
Depository All other -
Oiption exercise/assignment - 0.35 0.35
Warehouse
Cash settlement fee - 0.05 0.08
Brand listing Delivery fee - D.35 0.35

Note: Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time. 33



Appendix
4A — Stock Market Highlights (Main Board)

Home = Statistics & Research = Securities Market Statistics = Monthly Bulletin

Statistics & Research |'||H|I"||:|r|“‘llyr Bu"e‘“n

Statistics Reports

¥ April 2017

¥ March 2017

* February 2017
¥ January 2017

December 2016

¥ November 2016

Farticipant Statistics
Securities Market Statistics
Derivatives Market Statistics

Clearing Statistics
b

Research Reports

Main Board
Stock market highlights - December 2016

Year on year change

December 2016 December 2015 (%)
No. of listed companies 1,644
No. of listed securities 8,230 8,792
No. of newly listed companies * 21

Turnover value (HK$mil) 1,269,332 1,245,656 -5.67
- Daily average 63,467 61,166

Turnover volume [mil shares) 2,209,719 4,010,203 -15.96
- Daily average 160,486 182,287

No. of deals 20,123,750 21,722,335 -7.36
- Daily average 1,006,188 987,379

Market capitalisation (HK$mil) 24,450,425 24,425,555 0.10
Average P/E ratio (times) 10.53 .90
Average yield (%) 3.24 3.46

* Includes the number of transfer of listings from GEM to Main Board



Appendix
4A — Stock Market Highlights (GEM)

Market Statistics

r“. Some of the files are prepared in the portable document format and viewing them regquire
Adobe Adobe® Resder® which can be downloaded free of charge.

Primary Market Statistics |1 N BT

4 Mew Listings Excel Format | Past Years

4 Funds Raised by Type Excel Format

4 Entitlements History Excel Format Market nghllghts (Past Months] 11 [ - .
4 Placings Excel Format | Past Years

4 Takeovers, Mergers and Reorganisations Excel Format Year 2017

Secondary Market Statistics |1 B Jan Feb Mar Apr May
4 Market Highlights Fast Months btml  himl  html  html  himl

Year 2016

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Noy
html html hitml html html html  html  html  html  html  htm

GEM
Stock market highlights - December 2016

No. of listed companies « 222

No. of listed securities 261 2232
No. of newly listed companies 4
Turnover value (HK$mil) 5,445 11,190 -24.53
- Daily average 422 509
Turnover volume (mil shares) 32,920 32,808 0.34
- Daily average 1,646 1,491
No. of deals 240,038 307,556 -21.895
- Daily average 12,002 132,980
Market capitalisation (HK$mil) 310,872 258,176 20.41
Average P/E ratio (times) 71.21 768.93
Average yield (%) 0.25 0.320
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Appendix

4B - Initial and Annual Listing Fees — Listed Companies

4ome > Listing Matters > Listing Requirements and Procedures

Listing Matte Listing Requirements and Procedures

Why Listin Hong Kong

Listing Requirements and

Procedures Pre Listing Requirements

¥ Listing Considerations

* General Principles for Listing
Listing Committee 3 Listing Methods

b Listing Requirements
¥ Listing Process

¥ Parties Involved in a New Listing

¥ About Sponsors

¥ Contact Persons for Pre-IPO Enguiry and IPO Proces

Electronic Disclosure

Post Listing Requirements

* Continuing Obligation & Fe

Annual Listing Fee

¥ Contact Persons in the Listing Division of HKEx for Listed Companies
* Glossary

Note: Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.

Initial Listing Fees
Updated: 07/05/2008

Tools

In the case of an issue of equity securities by a new applicant. an initial listing fee shall be payable on
based on the monetary value of the equity securities to be listed. The initial listing fee is payable z

submission of the listing application.

Main Board

Menetary Value of Equity Securities to be Listed (HK$ million)

Mot exceeding: 100
200
300
400
500
GEM

Monetary Value of Equity Securities to be Listed (HK$ million)

Mot exceeding: 100
1,000
Over 1.000

Annual Listing Fees
Updated: 21/02/2014

Effective Date: 03/03/2014

Initial Listing Fee
150,000
175,000
200,000
225,000
250,000

Initial Listing Fee
100,000
150,000
200,000

Listed companies are required to pay an annual listing fee which shall be calculated by reference t
securities which are or are to be listed on the Exchange. This fee is payable in advance in one inst

Main Board

Nominal Value of Listed Equity Securities (HK$ million)

Not exceeding : 200
300
400
500
750
GEM

Nominal Value of Listed Equity Securities (HK$ million)

Mot exceeding: 100
2,000
Over 2,000

Annual Listing Fee
145,000

172,000
198.000
224,000
290,000

Annual Listing Fee
100,000

150,000 36
200,000



Appendix
4C — HKEX Securities and Derivatives Markets Quarterly Report

I I K E x Website Search Stock Quote Search ENG | %58 | f5iF | Mobile
Search |E |J:u_<_ Code |E Contact | FAQ | Site Map
g Fﬁ' Advanced Search (®) Stock Code () Company Name fﬂ | ﬂ | m | E | E

Investment Listing Produ : Market Rules & atistics & News &

Semvice Centre Matters Semnices Operations Regulations >search Consultations

Home = Statistics & Fesearch = Statistics Reports = HKEX Securities and Derivatives Markets Quarterly Report

Statistics & Research HKEX Securities and Derivatives Markets Quarterly Report

Statistics Reports

* 1t Quarter 2017

Participant Statistics b 4th Quarter 2016 € this is selected for illustration purpose, see next page
Securities Market Statistics ¥3rd Quarter 2016
Derivatives Market Statistics > 2nd Quarter 2016

¥ st Quarter 2016

¥ Ath Quarter 2015
Research Reports Y 3rd Quarter 2015

¥ 2nd Quarter 2015

Clearing Statistics

37
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Appendix
4C — HKEX Securities and Derivatives Markets Quarterly Report (con’t)

Home = Statistics & Research > Statistics Reports = HKEX Securities and Derivatives Markets Quarterly Report = HKEx Securities and Derivatives Markets
Quarterly Report - Fourth Quarter 2016

Statistics & Research HKEX Securities and Derivatives Markets Quarterly Report  Tools =
Updated: 20/01/2017

Statistics Reports

Participant Statistics

Securities Market Statistics Viewing of documents below requires Adobe® Reader®, which can be downloaded free of charge.

Dervatives Market Statistics Fourth Quarter 2016

Clearing Statistics
= Market Highlights

Research Reports * Stack Market - Main Board

- Main Board Equities (updated on 12 Apr 2017)
- Main Board Uebt Securities

- Main Board Unit Trusts and Mutual Funds
oard Callable Bull/Bear Contr

- DR/ELIfTrading Only Stocks Trading Statistic
= Stock market - Growth Enterprise Market (GEM)

- GEM Equities
- GEM Warrants
New Listing Statistics - Warrants
New Listings Callable Bull/Bear Contracts Statistics
No. of newly listed No. of newly listed Amount raised No. of newly listed CBBC Amount raised (HK$ mil.)
equity wts derivative wts (HKS mil) 2015 Q4 2,061 87,034.75
Q4 2 1?152 271608.36 2016 Q1 2,421 94,?55‘60
Q1 2 1,276 31,890.47 Q2 1,985 84,611.84
Q2 2 1,045 21,652.05 Q3 2,489 105,390.41
Q3 1 1354 28,479.35 Q4 2,001 78,979.94
Q4 0 1,200 23,813.28
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Appendix

4D — Initial and Subsequent Listing Fees — DWs and CBBCs
Appendix 8

(@)

Listing Fees, Transaction Levies and Trading Fees
on New Issues and Brokerage

The listing fee for an issue of structured products is normally payable in one
single lump sum upon the application of the listing of such structured product.
The Exchange and/or HKEC may operate discount or rebate schemes for fees
in respect of structured products or types of structured product. In such cases
the Exchange may permit the fee to be paid net of such discounts or rebate.

In the case of an issue of structured products, except equity anem
instruments and callable bull/bear contracts, the listing fees payable in one
single lump sum upon the application of the listing of such structured product
shall be HK$60,000 (the "Basic Fee") for the first issue launched in any
calendar year by an issuer over a particular security, index, currency or other
asset and HK$40,000 (the "Reduced Fee’) for any subsequent issues launched
in that same calendar year by that issuer over the same underlying security,
index, currency or other asset. The fee for baskets shall be HK$60,000 for

each issue and each subsequent issue.

(c)

In the case of an issue of equity linked instruments the listing fee, payable
in one lump sum upon the application of the listing of such equity linked
instrument, shall be:

(i) HK$5,000 if the market capitalisation is equal to HK$10 million;

(i)~ HK$10,000 if the market capitalisation is greater than HK$10 million and
up to or equal to HK$50 million; and

(i) HK$15,000 if the market capitalisation is greater than HK$50 million.

for the first issue launched in any calendar year by an issuer over a particular
security, index, currency or other asset. For any subsequent issues launched
in that same calendar year by that issuer over the same underlying security,
index, currency or other asset, the listing fee, payable in one lump sum upon
the application of the of the listing of such equity linked instrument, shall be:

(1) HK$3,000 if the market capitalisation is equal to HK$10 million;

(2)  HK$6,000 if the market capitalisation is greater than HK$10 million and
up to or equal to HK$50 million; and

(3)  HKE9,000 if the market capitalisation is greater than HK$EO million.

The fee for basket equity linked instruments, payable in one lump sum upon
the application of the of the listing of such equity linked instrument, shall be:

n HK$5,000 if the market capitalisation is equal to HK$10 million;

(I} HKE10,000 if the market capitalisation is greater than HK$10 million and
up to or equal to HK$50 million; and

() HKE15,000 if the market capitalisation is greater than HK$50 million.

C

In the case of an issue of callable bull/bear contracts the listing fees pavable\

in one single lump sum upon the application of the listing of such structured
product shall be 30% of the Basic Fee above for the first issue launched in
any calendar year by an issuer over a particular security, index, currency or
other asset and 30% of the Reduced Fee above for any subsequent issues
launched in that same calendar year by that issuer over the same underlying
security, index, currency or other asset. The fee for baskets shall be 30% of
the Basic Fee above for each issue and each subsequent issue. In all cases
the listing fee shall be rounded upwards to the nearest HK$100.

Note: Please refer to the latest published fee rates on the HKEX website as they may be changed from time to time.
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Appendix

5A - Securities Clearing and Settlement Statistics - Sl

I I K E x Website Search Stock Quote Search ENG | %% | fit | Mobile
Zearch |E |2—:::< Code |E Contact | FAQ | Site Map
3= 2 Bf Advanced Search (®) stock Code () Company Name > linkl %0l =

Investment Listing Products & Market Rules & atistics & Mews & About

Senvice Centre Matters Senvices Operations Regulations lesearch Consultations HKEX

Home = Statistice & Research = Clearing Statistice = Securities Clearing and Settlement Statistics

Statistics & Research Securities Clearing and Settlement S@ Tools =

Updated: 15/0572017 \

o~

Daily Average of Settlement Instructions (5ls) Settled in CCASS
(both delivering and receiving 5ls are counted)

Statistics Reports

MMM-YY Mumber of Sls Sls by Market Value (HKS Billion) Sls by Shares (Billion)
May-16 77,874 169 61 44 51
Jun-16 81,927 212.46 51.86
Jul-16 80,443 162.92 41.88
Aug-16 81,421 190.96 46.85
Sep-16 85,638 215.06 5227
Oct-16 82,242 179.65 4373
MNov-16 81,615 177.69 44 27
Dec-16 85,828 186.88 49.33
Jan-17 75,646 148.86 39.72
Feb-17 89,679 192 51 47 59
Mar-17 91,173 202.45 44 45

Apr-17 89.676 196.91 47.40)



Glossary

ADT

ADV

CBBCs

DWs

ETFs

HKEX

HKFE

LME

NB

SH-HK Stock Connect
SZ-HK Stock Connect
SI(s)

SB

TDs(HK)

TDs(NB)

TDs(SB)

TDs(LME)

Average Daily Turnover

Average Daily Volume

Callable Bull / Bear Contracts

Derivative Warrants

Exchange Traded Funds

Hong Kong Exchanges and Clearing Limited

Hong Kong Futures Exchange Limited

The London Metal Exchange

Northbound of Stock Connects

Shanghai — Hong Kong Stock Connect

Shenzhen — Hong Kong Stock Connect

Settlement Instruction(s)

Southbound of Stock Connects

Trading Days of Hong Kong market

Trading Days eligible for carrying out Northbound trades of Stock Connects
Trading Days eligible for carrying out Southbound trades of Stock Connects

Trading Days of LME
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