
Attachment
Differentiated Margin Program Test Guide

1. Parameters for Differentiated Margin Rates
	Product
	Margin Rates

	
	General
	Hedge

	
	%
	%

	sc
	15
	14

	nr
	11
	10

	lu
	15
	14


2. Test Schedule
The test schedule for July 25, 2020 (Saturday)
	Time
	Content

	The test on Saturday morning simulates the trading and settlement of July 24, 2020 (Friday)

	08:55:00
	The beginning of central auction

	08:59:00
	Matching of central auction

	09:00:00
	Continuous trading

	10:15:00
	Closing market

	10:15-11:30
	INE settlement

	11:30-13:00
	Members settlement，download settlement data and check settlement results

	The test on Saturday afternoon simulates the trading and settlement of July 27, 2020 (Monday)

	13:25:00
	The beginning of central auction

	13:29:00
	Matching of central auction

	13:30:00
	Continuous trading

	15:00:00
	Closing market

	15:00-16:30
	INE settlement

	16:30-18:00
	Members settlement，download settlement data and check settlement results


The test on July 25, 2020 (Saturday) morning simulates the trading and settlement of July 24, 2020 (Friday) using the data after settlement on July 23, 2020 (Thursday). In the meanwhile the differentiated margin rates will be applied since the settlement. 

The test on July 25, 2020 (Saturday) afternoon simulates the trading and settlement of July 27, 2020 (Monday).

3. Application for Hedge Limit

The hedge limits for customers could be applied on Member Service Test System on July 18, 2020 (Saturday). INE would approve the applications instantly.

4. Communication Parameters

a) Trading System

(1)  Dedicated line network:
FENS Server IP addresses:

192.168.11.131, 192.168.11.132

To obtain the IP addresses of INE trading systems through the FENS servers, please use TCP port 4901 for normal connections and 4911 for encrypted connections; to obtain the IP addresses of market data systems through the FENS servers, please use TCP port 4903 for normal connections and 4913 for encrypted connections.

While dealing with the network security control strategy, all members and market data vendors shall open the TCP port 4901, 4911, 4903, 4913, 32005, 44305, 32011, 44311 to the network segment 192.168.11.0/24 and the TCP port 80, 443, 7002 to the network segment 192.168.9.*.
(2)  Securities and futures industry test network:
FENS Server IP addresses:

42.24.1.51、42.24.1.52
To obtain the IP addresses of INE trading systems through the FENS servers, please use TCP port 4901 for normal connections; to obtain the IP addresses of market data systems through the FENS servers, please use TCP port 4903 for normal connections.

While dealing with the network security control strategy, all members and market data vendors should open the TCP port 4901, 4903, 32005, 32011 to the network segment 42.24.1.0/24.

The accounts and passwords are the same as production environment.
b) Member Service Test System

Dedicated line network:
http://192.168.9.214
Securities and futures industry test network:
http://42.24.1.246
The user name and password are the same as the production environment.

5. Notes

All members, overseas intermediaries and data information vendors should do the following work well:
a) Contact your software suppliers before testing and make a detailed test plan. Please check the settlement data carefully after testing.

b) Backup your systems and data before testing, and restore backup after testing to prevent affecting the normal business of the next trading day.
c) Please focus on the margin rates, margin and related financial statements.
d) All members, overseas intermediaries and data information vendors should isolate the test data well so as not to affect the real data.
6. Contract information

IT Operations Department:

Phone: 021-68400802
E-mail: tech@shfe.com.cn
Fax: 021-68400385
Clearing Department:

Phone: 021-68400421, 021-68400422

Trading Department:

Phone: 021-68400313 (approval of the applications for hedge limits)
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