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Other products: Please refer to http://www.popsoft.com.hk

Objective:
  1. Collect confirmed trade data from front end trading system and update

     back office SB system. Once updated, client's position will be accurately 
     presented in the portfolio report and readily for enquiry.
  2. Provide up-to-minute client position information to front end trading

     system.
  3. Achieve the goal of data synchronous between Front End Database and Back End 
     Database. 
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Communication Method:

Data will be read from and sent to through Communication Port between the front end system and the back end SB system. This method allow cross-platform communication.

i.e. No matter your front end system is based on UNIX, or WINDOW NT (2000), you will be able to access POP's back office system.

Current Issue: Date: 15 Nov 2000 
(Revised and supersede the Nov 6,2000 issue)

General Data format:

Each data stream starts with "{", and a series of data fields, each is separated from others by Comma Sign, and finally end with "}".


{<Data>,<Data>...}

Summary of Types of Data :-

Data from Front End
Data From Back Office

B  Bought Trade executed  
A  Last received executed trade

S   Sold Trade executed
1  Client Position Summary

A  Ask back office for last executed trade                   
2  Client Stock Position

M  Real-Time Stock Price            
3  Client Undue Trades

E  Ask back office to provide Client Positions
0  No more data for the client

R  Reset Back Office Trades (Front End has to re-send all executed trades)


1. Executed Trade


{<Type>,<Serial No>,<Trade Ref>,<Client A/C No>,<Stock No>,<Qty>,
<Trade Price>,<Currency>}

   where:

     Type
:
B=Bought, S=Sold

     Trade Ref 
:
Assigned by SEHK

   e.g.
{B,00001,1234567890,M010001,2,1000,35.25,HKD}


{S,2,2345678901,P020004,5,400,118,HKD}

2. Check Last received trade 

To cater for communication breakdown, the front end trading system may send a request to ask back office for Last received executed trade as below:-


{A}

   The system will send back the last received executed trade as below:-


{A,<Serial No>}

   e.g.
{A,3}

3 Reset Back Office Data

The front end trading system may send a reset request to back end, and re-send all daily trade executions again as below:-


{R}

4. Update POP system with market price

To provide real-time market price data to back office SB system from front end:-

{M,<Stock No>,<Price>,<Suspended>,Currency>}

   where: Type is M for Stock Market Price

   e.g. 
{M,1,89.5,N,HKD}

{M,2,35.6,N,HKD}

{M,3,25.75,Y,HKD}

5. Enquiry client's portfolio 

To ask back office to provide Client Position Enquiry

{E,<Client A/C No>}

   e.g.
{E,M010001}

   On return, the data stream will be:-

{<Type1>,<Client A/C No>,<Principal Balance>,<Available Balance>,
<Outstanding Balance>,<T+1 Due Amount>,<T+2 Due Amount>,<MTD Interest>,
<T+0 Stock Market Value>,<T+1 Stock Market Value>,<T+2 Stock Market Value>,
<T+0 Stock Margin Value>,<T+1 Stock Margin Value>,<T+2 Stock Margin Value>,
<T+0 Call for Deposit>,<T+1 Call for Deposit>,<T+2 Call for Deposit>}

{<Type2>,<Client A/C No>,<Stock No>,<Qty on Hand>,<Price>,<Margin Ratio>}

{<Type3>,<Undue Type>,<Client A/C No>,<Undue Trade Stock No>,<Trade Qty>,
<Undue Amount>,<Settlement Date>,<Margin Ratio>}

{<Type4>,<Client A/C No>}

   where:

      Type1  1 = Client Position Summary

      Type2  2 = Stock On Hand

      Type3  3 = Undue Trades

      Type4  0 = No more data for the Client

   Credit Balance will be in negative figure.

Example:-

   Suppost current day is 29 Nov 2000, T+1 due day is 30 Nov 2000, T+2 Settlement day is 1 Dec 2000.

   The Positions of a margin client M010001 is as below:-

       Outstanding Balance: 75,000.00 Dr

       T+1 Due Amount     : 25,000.00 Cr (Sold 2,000 of 3 HK&C Gas)

       T+2 Due Amount     : 40,000.00 Dr (Bought 8,000 of 8 CWHKT )

   The Stock On Hands are:-

                    ----- Quantity -----   Mkt   Margin

       Stock        T+0     T+1      T+2  Price   Ratio

       1 CKH      1,000   1,000    1,000   85.0    0.6

       3 GAS      2,000       0        0   16.0    0.4

       8 CWHKT        0       0    8,000    6.5    0.25

       ------------------------------------------------

       Mkt Val  117,000  85,000  133,000

       Mgn Val   63,800  51,000   63,000

       Balance   60,000  35,000   75,000

       Mgn Call       0       0   12,350 (+ MTD Int)

   The export data stream will be looked like:-

         {1,M010001,60000.00,35000.00,75000.00,-25000.00,40000.00,350.00,

          117000.00,85000.00,133000,63800.00,51000.00,63000.00,0.00,0.00,

          12350.00}

         {2,M010001,1,1000,85.0,0.6}

         {2,M010001,8,8000,6.5,0.25}

         {3,S,M010001,3,2000,25000.00,20001130,0.4}

         {3,B,M010001,8,8000,40000.00,20001201,0.25}

         {0,M010001}

    (Actual data stream will be contineous, without any line breaks)

   Principal Balance = Outstanding Balance - T+1 Due Amount - T+2 Due Amount

   Available Balance = Outstanding Balance - T+2 Due Amount

   MTD Interest is interest caluclated upto last day.

All dates will be in yyyymmdd syntax.

Number of Records

There may be 0 to many Type2 and/or Type3 records related to a client.

Front End trading system can obtain the stock price from real-time market and calculate up-to-minute client stock market value & margin value.

Basing on the above data and trading limit controls, front end trading system is able to conduct risk management on accepting client order.

Back Issue (Date: 6 Nov 2000)

For programmer's reference to compare changes made

General Data format:

  Each data stream starts with "{", and a series of data fields, each is

  separated from others by Comma Sign, and finally end with "}".

    {<Data>,<Data>...}

Type of Data:-

1. Trade Confirmation

   {<Type>,<Trade Ref>,<Client A/C No>,<Stock No>,<Qty>,<Trade Price>,

    <Currency>}

   where:

     Type           B=Bought, S=Sold

     Trade Ref      Assigned by SEHK

   e.g. {B,1234567890,M010001,2,1000,35.25,HKD}

        {S,2345678901,P020004,5,400,118,HKD}
      SB assume that all transactions were executed successfully. 

Note: Do not export transaction which are in pending conditions.
2. To provide real-time market price data to back office SB system from

   front end. This is always useful when the trading system require accurate margin 
   value based on total portfolio in the back office system.

   {Type>,<Stock No>,<Price>,<Suspended>,Currency>}

   where: Type is M for Stock Market Price

   e.g. {M,1,89.5,N,HKD}

        {M,2,35.6,N,HKD}

        {M,3,25.75,Y,HKD}

It is advisable to export only the stock for a specific client portfolio so that the SB system need not to update unused stock value. 

i.e. If a client has 5 stocks in his portfolio, send price for these 5 stocks only.

Send this stock value before raise enquiry request (item 3. Client Position Enquiry).

The back office system will read this price and update stock market value in order to give accurate margin value for risk control.

3. Client Position Enquiry 
   {<Type>,<Client A/C No>}

   where: Type is E for enquiry

   e.g.   {E,M010001}

   On return, the data stream will be:-

   {<Type1>,<Client A/C No>,<Principal Balance>,<Available Balance>,

            <Outstanding Balance>,<T+1 Due Amount>,<T+2 Due Amount>,

            <MTD Interest>,<T+0 Stock Market Value>,<T+1 Stock Market Value>,

            <T+2 Stock Market Value>,<T+0 Stock Margin Value>,

            <T+1 Stock Margin Value>,<T+2 Stock Margin Value>,

            <T+0 Call for Deposit>,<T+1 Call for Deposit>,

            <T+2 Call for Deposit>}

   {<Type2>,<Client A/C No>,<Stock No>,<Qty on Hand>,<Price>,<Margin Ratio>}

   {<Type3>,<Undue Type>,<Client A/C No>,<Undue Trade Stock No>,<Trade Qty>,

            <Undue Amount>,<Settlement Date>,<Margin Ratio>}

   {<Type4>,<Client A/C No>}

   where:

      Type1        1=Client Position Summary

      Type2        2=Stock On Hand

      Type3        3=Undue Trades

      Type4        4=No more data for the Client

   Credit Balance will be in negative figure.

   Suppost current day is 29 Nov 2000, T+1 due day is 30 Nov 2000,

   T+2 Settlement day is 1 Dec 2000.

   The Positions of a margin client M010001 is as below:-

       Outstanding Balance: 75,000.00 Dr

       T+1 Due Amount     : 25,000.00 Cr (Sold 2,000 of 3 HK&C Gas)

       T+2 Due Amount     : 40,000.00 Dr (Bought 8,000 of 8 CWHKT )

   The Stock On Hands are:-

                    ----- Quantity -----   Mkt   Margin

       Stock        T+0     T+1      T+2  Price   Ratio

       1 CKH      1,000   1,000    1,000   85.0    0.6

       3 GAS      2,000       0        0   16.0    0.4

       8 CWHKT        0       0    8,000    6.5    0.25

       ------------------------------------------------

       Mkt Val  117,000  85,000  133,000

       Mgn Val   63,800  51,000   63,000

       Balance   60,000  35,000   75,000

       Mgn Call       0       0   12,350 (+ MTD Int)

   The export data stream will be looked like:-

         {1,M010001,60000.00,35000.00,75000.00,-25000.00,40000.00,350.00,

          117000.00,85000.00,133000,63800.00,51000.00,63000.00,0.00,0.00,

          12350.00}

         {2,M010001,1,1000,85.0,0.6}

         {2,M010001,8,8000,6.5,0.25}

         {3,S,M010001,3,2000,25000.00,20001130,0.4}

         {3,B,M010001,8,8000,40000.00,20001201,0.25}

         {4,M010001}

   (Actual data stream will be contineous, without any line breaks)

   Principal Balance = Outstanding Balance - T+1 Due Amount - T+2 Due Amount

   Available Balance = Outstanding Balance - T+2 Due Amount

   MTD Interest is interest caluclated upto last day.

   All dates will be in yyyymmdd syntax.

   There may be 0 to many Type2 and/or Type3 records related to a client.

   For Cash Client, the Margin Ratio will be set to 0.

   Front End trading system can obtain the stock price from real-time market

   and calculate up-to-minute client stock market value & margin value.

   Basing on the above data and trading limit controls, front end trading

   system is able to conduct risk management on accepting client order. 
Notes for POP system user  
   It is advised to use AUTOMATIC SETTLEMENT MODULE (SB-32) in the SB system to handle 'A' type cash client settlements so that there will be no delay due to manual settlement processing. Without this module, user can not update cash client portfolio in real time mode due to manual settlement and system updating.


SB-27 is a batch mode data exchange system for POP's SB system (We call it BATCH_TALK module) and any Front End Trading Systems. This system export data from SB to a Front End Trading System and import data from a Front End Trading System at the day end. 

During the trading hours, the Front End Trading system will use the information provided to perfrom real time risk control function. However, with using DIRECT_TALK, programmer will not need calculation but getting result from POP system. 

It the Front End Trading System programmer prefer to make use of BATCH_TALK information for real time portfolio calculation, and since every details are within the Front End Trading System, it may perform better then obtain information from the BACK OFFICE SYSTEM via a communication cable. The disadvantage is that the designer must learn the business logic in advance before being able to build a risk control logic for the Front End system.

POP recommend user to use both BATCH_TALK and DIRECT_TALK to achieve best performance. BATCH_TALK provide static information and DIRECT_TALK provide data synchronization and ad hoc enquiry.

Please obtain detail interface specification from http://www.popsoft.com.hk
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