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H-1H
CCMPY02 RER NN —H - LB RIFRIARSEMR H-1 HROKRGEEZE -

SHORTFALL / QUTSTANDING DEBIT NOT INCLUDED IN DIRECT DEBIT INSTRUCTION TO BE COLLECTED ON NEXT HX BUSINESS DAY

Shortfall: Margin shortfall amount being “0" in HKD as USD collateral will be collected on

H day instead. Margin shortfall in HKD will be recalculated at H day-end collateralisation
which will be collected on H+1 day by 09:15

Outstanding Debit: VA + fees on H-1 day will also be collected in USD on H day (refer
to CCMIRO02 report for exchange rate/ haircut rate). Such original amount in HKD will be

collected on H+1 day by 09:15.
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CCMPYO01 = (BIH ) - R H HEBIHBWMAEZRIFRER 5 EmAEEEZR R RN
N WSO -

COMPYR HKEX - (CMS RUN DATE : 25MOV21
POSTIMG / COLLATERALISATION RESULT REPORT RUN TIME : 11:58:31
{DAILY MARKET-OPEN ASSESSMENT) PAGE : 11
CCMS DATE : BENOVZL
CLEARTNG HOUSE @ HKCC

PAYMENT BATCH WO : 8881

FIRM MAME
PART MAME

FIRM ID  PART ID  A/C TYPE  A/C NO ASC STATUS

T D T T T

ACCOUNT TOMW/TEMV BALANCE

---------------- TOTAL DISCOUNTED MARKET VALUE---------memmmnme ceemmmmmmmmem e e e TOTAL EARMARKED WALUE-- - nnmm e ommmmmn
oMY CASH TOMY NOW-CASH TDMY TEMY CASH TEMY NON-CASH TEMV
1,536,421.82 1,536,421.82 .00 1,536,421.02 1,536,421.82 0.0

REMARKS: UMDER ACCOUNT LEVEL TOMV, % 1,536,421.82 IS PEMDING FOR COLLECTION.

PREFERRED SETTLEMENT CURRENCY CONVERSION RESULT

Qutstanding margin shortfall from

non-H products triggered in intraday
----PREFERRED CURREMCY---- F ag y

CCY  SHORTFALL AMOUNT BEFORE CONVERSION  CCY  COMVERTED AMOUNT calls on H day will be collected in

1,53,421.00  USD 198,219.49 USD instead

REFHHHT 01/2024
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CCMPYRZ

CCMS DATE

HEEX - [CMS RUN DATE : 25MON21
POSTING / COLLATERALISATION RESULT REPORT EUM TIME : 15:86:84
(DAY-END) PAGE : 3

BENOVE]

CLEARING HOUSE @  HECC
PAYMENT BATCH MO ; aaa3

FIRM NAME :
PART NAME

-----------

CLT el A

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

PART IDFCUST ASC CODE PRODUCT 08,/ TXN cCyY AMOUNT ORG CCY ORG AMOUNT EX RATE

HECABC C1
HECABC €1
HECABC C1
HECABC C1
HECABC C1

HHT MG HID 1,756, 406 .80
STOCK MGH HED 1,355,822.00
MNOP3 MG Py 674,155 .88
MNOP MGN SGD a1, 605 .80
MNOP1 MGH s 467,182 .00

OUTSTANDING DEBLT INDUCED FROM NOM-H-PRODUCT

CCY

HED

e HKD outstanding debit amount from H-1 day

P and any from H day will be collected in HKD

14*};551555394 on H+1 day by 09:15.

MIFRBRZEESEAE(NH CP)

HEHRZRHEUNHEERRERELRFAHERS -

CCMDSO01 Statement of Collateral Account

CCMCAQOQ2 Collateral Account Balance Report

CCMMVO01 Participant Collateral Account Movement Report

CCMSUO04 Special-use Collateral Balance Report

CCMDWO01 Cash Collateral Deposit/Withdrawal Order Activity Report
CCMDWO02 Non Cash Collateral Deposit/Withdrawal Order Activity Report
CCMATO1 Collateral Account Transfer Instruction Activity Report
CCMATO02 Non-Cash Collateral Account Transfer Instruction Activity Report
CCMIRO02 Collateral Parameters Information List

REFHHHT 01/2024
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https://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Derivatives/Trading-Mechanism/Derivatives-Holiday-Trading/HKCC_DHT-Briefing.pdf?la=en
https://www.hkex.com.hk/Services/Trading/Derivatives/Overview/Trading-Mechanism/Derivatives-Holiday-Trading?sc_lang=zh-HK
https://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Derivatives/Trading-Mechanism/Derivatives-Holiday-Trading/List-of-H-CP.pdf

