
Appendix 3
Rules of the Shanghai Futures Exchange for the Administration of Abnormal Trading Behaviors
(Amended)

Chapter 2  RECOGNITION OF ABNORMAL TRADING BEHAVIORS

  Article 8  Where the combined size of non-hedging positions held by a group of accounts with actual control relationship exceeds the sum of the position limit prescribed by the Exchange and the aggregate size of approved arbitrage positions over the same period, such overage (“combined position over-limit”) will constitute an abnormal trading behavior.
           The Exchange will treat futures contracts separately from option contracts while calculating the number of times when a group of accounts with actual control relationship meets the criteria of the Exchange to take actions for combined position over-limit.

                                       Article 11  If on a single trading day a customer or a group of accounts with actual control relationship on an aggregate basis meets the criteria of the Exchange to take actions for wash trade, frequent order cancellation, or large-amount order cancellation with respect to its activities in two  or more futures contracts or two or more option contracts, the same kind of abnormal trading behavior in relation to these those different contracts in each case will be deemed a single occurrence of that abnormal trading behavior. 
             If on a single trading day a group of accounts with actual control relationship meets the criteria of the Exchange to take actions for combined position over-limit with respect to its positions in two or more futures contracts or two or more option contracts in an option class, the combined position over-limit in all these those different contracts in each case will be deemed as a single occurrence of abnormal trading behavior. An option class is all option contracts with the same underlying futures contract.
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