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2.2 Securities 

2.2.1 Securities Quotation 

Seven securities quotes are designed to fulfill different users’ needs. Standard 

quote and chart quote are newly launched. Users can choose designated 

quote by clicking “Securities” 

 

 

 

 

 

a.) Standard Quote 

 

 

 

This is a display option that contains real-time trading information and some 

important analysis data for each individual security, including bid/ask, turnover, 

broker queue, 5 minutes chart and etc. Besides, event reminder, industry price 

up/down and other analysis data are newly added. User can switch to other 

functions by using the short-cut buttons. 

 

 

 

 

 

 

ⓘ Maximum number of windows open: 20 
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Selecting Stock 

 

To obtain quotation information for a security, user can input the code into the 

combo box positioned at the upper left of the window. Searching the stock 

code by keywords of stock name in Chinese / English or by Hanyu pinyin is 

allowed as well. User can find the 15 recently searched securities from the 

combo box.  

 

 

Switching to other functions by short-cuts 

 

Short-cut buttons include Switch Broker Display, Transaction Summary, 

Secondary Data, Company Info, Chart and Switching Quote Layout.  

 

 

Switching Broker Display 

 

 

User can choose to display broker name or code in broker queue. Selecting 

“Broker Name (Highlight)” or “Broker Code (Highlight)” to emphasize the 

brokers selected in “Broker Filter Setup”. “Broker Name (Filter)” or “Broker 

Code (Filter)” display selected brokers in “Broker Filter Setup” only.  

For details of “Broker Filter Setup”, please refer to “Tools/Setup” section of 

“General Operation”.  
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Event Reminder 

 

Events, including ex-date, payable date, result announcement and dividend 

announcement, are added in the quote layout. If the stock is of special type, 

e.g. Southbound trading, AH share, Dual Tranche and Dual Counter, a label 

will be shown in Event Reminder.  

 

 

Industry Price Up/Down 

 

It indicates the number and ratio of price up/down stocks within the related 

industry: 

Red - price up  

Green - price down 

Grey - unchanged / inactive 

 

 

More Analytical Data 

Analytical data, e.g. volume ratio, % order, short sell and etc., are added. To 

change the data displayed, users can right-click at anywhere on quote page 

and choose “Standard/L3 Layout Setup”.  

For details, please refer to “Tools/Setup” section of “General Operation”.  

 

Data Definition 

ADR If stock can be traded in US exchange as ADR, the price 

will be displayed on quote page. Otherwise, it will be 

replaced by listing price.  

Volume Ratio It compares past 5 day average volume for every minute. 

Greater than 1 indicates greater volume of that security 

and vice versa.  

Users can pay more attention if it is greater than 2.  

% Order It indicates the force between three best buy and sell 

orders. 

Positive value means stronger buying force and vice 

versa.  
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Modal Point 

(Volume) 

The Modal Point in a ProSticks bar represents the most 

heavily transacted price for the particular time interval. 

Modal Volume is the total volume associated with the 

Modal Point 

Active Range  It allows users to identify where most of the trading for any 

time interval took place. The Active Range equals 

approximately 68 percent of the entire distribution.  

Short Sell HKEX announce the value of short sell twice a day after 

morning close and market close. 

It displays in mm/yy.  

 

 

Viewing 5-min Chart and Analytical Data 

 

 

The right column of quote page provides various data, e.g. 5-min chart, 

A-Share quote, DTDC and Outstanding quantity/ LP chart. User can switch to 

other data by pressing “Enter” key or choosing from pull down menu at the top 

right corner. 
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Panel Information 

Broker Name 

 

To display broker name in Chinese and English, you may click 

and hold on the mouse on specific code number. A box will 

appear to show the broker name in English. 

For warrant/CBBC, the liquidity provider will be highlighted in 

blue or purple colour. Code of related warrant/CBBC should be 

shown at the bottom right corner of quote page. Double click 

the code will open a new quotation window for that 

warrant/CBBC.  

5-min Chart 

 

A “Previous Close Reference Line” (in red color) is added to 

the chart for easier comparison between the current price and 

the previous closing price. A box indicating the close price and 

volume will appear if you mouse over a particular candle stick.  

Daily Chart 

 

Daily chart shows 60 trading days record with a “Previous 

Close Reference Line” (in red color). Users can mouse over a 

particular candle stick to indicate the close price and volume.  

Top 5 

Transaction 

 

Top 5 transacted prices will be presented in bar chart. Red and 

blue colours represent the volume of AMS and non-AMS 

transaction respectively.  

Broker 

Transaction 

 

It lists the top 5 transacted brokers based on the estimated 

volume of net buy and sell. For the details, please refer to 

“Broker Transaction – By Broker” section.  

Industry 

 

It displays stocks with the top 10 market capital for nominal 

price, change, and %change within the same industry for 

performance comparison.  
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AH Shares 

 

 
For HK stock with A-shares, A-share’s real-time quote will be displayed on the 

right side. In addition to the latest 6 transactions, bid/ask price and change, 

A/H % premium, 5 days premiums and up/down limit are shown. Moreover, 

there are daily AH shares chart and A/H% premium chart for comparison. 
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Dual Tranche and Dual Counter 

 

 

Inputting the stock code either in HKD or CNY can show the real-time 

information separated on left and right side for reference.  

 

Outstanding quantity/ LP chart 

 

 
For warrant/CBBC, user can switch to outstanding quantity/LP chart by 

pressing “Enter” key or choosing it from the pull down menu at the top right 

corner. Analytical data, e.g. outstanding quantity, underlying price and LP 

buy/sell activities, are provided as well. 
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Quick Limit Alarm Setup 

 

User can click the blank area above bid/ask price to open “Quick Limit Alarm 

Setup”. User may enter the targeted bid/ask price, change, % change and etc., 

to set the alert. For details of “Limit Alarm Setup”, please refer to “Tools/Setup” 

section of “General Operation”. 

 

b.) Chart Quote 

 

 

 

For closely monitoring of securities performance, four mini charts with different 

intervals: 1-min, 5-min, 30-min and 1-hour, are shown on the left side of quote 

page while the real-time data, such as nominal, bid/ask price and the latest 

transactions, are located on the right side. 
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Chart Setup 

   

By right click the chart by mouse, user can change the time interval or the chart 

style (refer to the diagram on left). Clicking the Enlarge icon at the top right 

corner of mini-chart can expand it to a large one. For details of “Chart Setup”, 

please refer to the section of “Chart”. User can turn back to four mini-chart 

layout by clicking the Minimize icon (refer to the diagram on right). 

 

 

 2.2.2 Transaction Summary 

 

It provides the trading records of each individual security, including the 

day-trade records, the transaction distribution on different prices, weighted 

average price and the initiative buy/sell turnover ratio. For better analysis of 

the trend of security, there are list of top 20 transacted prices, chart summary 

and table summary. Besides, the filtering features helps user search the 

transaction records in different conditions.  
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a.) Top 20 Transacted Prices 

 

The top 20 most active trading prices are presented in bar chart format. The 

bars are colored in red and blue to represent AMS and non-AMS transactions. 

 

 

b.) Chart Summary 

 

It shows the transaction distribution at various prices. The latest price will be 

highlighted in orange. 
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c.) Table Summary 

 

The integrated information of volume and %weight at each price will be listed 

at a table format. The information is categorized into AMS and non-AMS. 

 

 

Filtering Function 

 

This feature allows user to search for targeted transaction records. First, user 

needs to click the double arrow icon next to “Filter”. Inputting one or more 

criteria, i.e. buy/sell order, order type, volume, turnover and transaction price. 

After clicking “Filter” button, the desired results will be shown on the column of 

“Whole Day Transaction”. In the meanwhile, the VWAP and buy/sell ratio will 

be re-calculated. 

Clicking “Reset” button can clear all filter setting and resume all transaction 

records. 
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Whole Day Transaction Record 

 

 

It provides detailed transaction records, including the filled time, order type, 

volume, price and turnover of each transaction. A block trade indicator (a small 

square in green) will be marked in front of the transaction record which means 

the traded turnover is over 1,000,000. 

 

 

 2.2.3 Sensitivity Factor & Weighting 

 

It provides analytical data, e.g. sensitivity factor, %free-float adjustment. weight, 

market capital and etc., for Hang Seng Index, HS China Enterprises Index, HS 

China Affiliated Corporations index and HS Composite Index. User may 

forecast and grasp the trend of the fast-changing environment with this 

information. User can select different indexes from the pull down menu at the 

top left corner. 
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Top 5 Positive & Negative Estimated Index Change 

 

It shows the “Estimated Index Change” at real-time basis. Top 5 positive / 

negative estimated index changes are presented in red and green colours 

respectively.  

 


